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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE 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 | erenseneens 199,998,205 |...coovvveeeirirerreireneennes | e 199,998,205 | ............. 196,866,484
2. Stocks:
2.1 PIEfEITEA SIOCKS........ocvuiviecicrceee ettt sassanns | sntessssessessssasssssssssssssnnsas | sesessesnssssesssessessesssssnans | oesessessesissessessesssensans {1 1,000,279
2.2 COMMON SIOCKS. ...rvuveerearerresresneesesnesssessssssessesssssssssessessssssessessassssssessassssssessessenssnssessessanss | sessessssssesns 4,663,875 [ ..o | e 4,663,875 | ..o 3,203,711
3. Mortgage loans on real estate:
3 FISEIENS ettt | eteesenaennees 3,332,602 | ..o | e 3,332,602 | oo 3,395,209
3.2 Other than firSEHENS.........cvureiiriiieec et nessesine | settsstesssssesssssssnessssesnsssns | serestsestestestessessensenss | ersiessssesesesesenesesesenens (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 ($.....(787,697)), cash equivalents ($.......... 0)
and short-term iNVestMeNts (§.....7,622,673).........ocueeueeueeeeeieeieeieseeesesseesessessessessessssnnas | eveeessessaessens 6,834,976 | ...ooovereereeeeeeeeeeees | e 6,834,976 | .....ccocoece. 7,668,852
6. Contract loans (including §.......... 0 PremiUmM NOLES).......cevevcieriereieieie et sessesens | evsssessesnsenes 2,879,857 | ..ovoveeeerreereresesieins | cverieieeienins 2,879,857 | .ooveveree. 2,814,615
T DIIVALIVES.......cooiieieiiiei ittt | etbineb ettt | Sbrent sttt enns | s (01 N
8. OtherinVested @SSES..........cocuiiiiiciiiiiii ettt | eriiesienienes 2,327,756 | oo | v 2,327,756 | cooovvverins 3,001,450
9. ReCeivables fOr SECUMHIES. ...t | sesbesiesiesiesiens 8,925 | ..o | e 8,925 | .o
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)....c.cucieieieiieieeiseeeiseieseseeissenesssenes | srevesnens 220,046,196 | ...coocvevrerrereriiriienns (V1 I 220,046,196 | ............. 217,950,600
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.............ccccovvevee | covvireirnnns (19,601,571) | wovvvevvrrrrerernns 10,521 | v (19,612,092) | ...covvvven (26,639,083)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvvreveinienes | vevrerieiieins 2,909,702 | ..oooveeieireieneresnsneines | cveereiieienins 2,909,702 | ..ooovverrnne. 1,454,020
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.............cccooceevecveis | vvvevvivicnnns 2,852,302 | ..oovererierieeieeeeeeens | e 2,852,302 | .oooevrrnne 3,097,452
18.2 Net deferred taX @SSEL.........ccurrrrrrirererresi e eess s ress st sssenssans | eressseessnnes 32,039,654 | .....cccooonne 27,388,751 | oo 4,650,903 | ..o 5,607,636
19.  Guaranty funds receivable Or 0N AEPOSIL...........cc.eveviieeieeieirieiesere et sssssessnees | sevssseesessnees 2,347,000 [ .ooverereerireeieieeeeens | e 2,347,000 | ...ocoovvvnrene 2,501,429
20. Electronic data processing equipmMENt aNnd SOMWAIE. ...........eirruriririinrinieierssieessseseessseses | srsseseessssssssssssssesssssssssess | sessssssssessassesssssssessansns | esssessssesssssnssessassnes 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 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............cccveveveiicirireiceieeie e [ et | e senaens | ereineeeses et enaenes {1 586,716
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25.  Aggregate write-ins for other than iNVESIEd @SSELS..........vuerrriririnrerriresssrss s iesssesseees | srrsssssesssssssnnes 696,147 | oo 696,147 | oo { 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)...........ceeeuerimrmireierirerenesssessssssseessssessssssssessssessessesses | sesseseseons 266,387,371 | .oovvverenne 28,095,419 | ........c.... 238,291,952 | ..covvverne 231,874,753
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28.  Total (LINES 26 AN 27)........cvvuurrirerircriieriiessiseesiessssesisesissessssess s sessssesssessssesss | sessssessnns 266,387,371 | .oovvvrerenne 28,095,419 | ........c.... 238,291,952 | ..ovvverne 231,874,753
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. Other amOUNtS rECEIVADIE............ccvemrririreeiere et
2502, SUSPENSE.......ocvviriieiieetetese ettt ettt s e s s et b s e s s st b bbbt b s bbb bbb n e tns
2503, Rt | Heenet ettt | sentene st | seeens e (U R
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccovveviveeviicieeieesieens | v 0 [ oo 0 [ oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......cevererreiresrssresrsnssssssesesssrsssesssnes | orsasessssssssseans 696,147 | oo, 696,147 | oo {0 0
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....73,283,892 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......ouirirriiieiieiieisieissi sttt ss bbbt
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
Contract claims:

4.1
42 Accident and health
Policyholders' dividends §..........

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

6.1  Dividends apportioned for payment (including §.......... O [ ) OO
6.2  Dividends not yet apportioned (including $.......... L0 Ta o0 ) OO PO
6.3  Coupons and similar benefits (including $

Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including $.....113,414 accident and health Premiums..............cc..oevveeeieerieeriiseieseiessses s
Contract liabilities not included elsewhere:

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health $
and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st
Transfers to Separate Accounts due or accrued (net) (including §$..........
allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns
UNEarned iNVESIMENT INCOME........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including §$.......... 0 agents' credit balances..
Remittances and items NOt AlIOCALEA. ...........c.cueuririeii bbb
Net adjustment in assets and liabilities due to foreign EXChange rates..........ccoveieiirieiieiceie et
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt bbbttt
Dividends to stockholders declared and UNPAIG............coieieiriiiieieiieie ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUGTION FESEIVE. .......uieiieairieiitie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovrrieieriireiseisiesieesei ettt enae
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24,04 Payable to parent, subsidiaries and affllates............ccoivieiiiriie s
24,05 Drafts OUESEANGING........cvueviiiieiieicissie ettt s sttt r et
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNET COINSUTANGCE. .........uuveuierreeseiirssesesisesee ettt
24,08 DEIIVALIVES......euvrrvaeereeserieisees et
24,09 Payable for securities
24,10 Payable for SECUMLIES IBNGING........cciiiieiteieceice ettt bbb bbb b e bbb st bbb s et s s naas
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt a sttt en et eentans
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES SEAEMENL..........cceveicieieeie ettt ettt bbbt b s bt aesas s nten e
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIMDIUS NOES....rvuveveeresreseesest st seessse e ss st ss s ss st s s8R eEs e s e sessn b sessen bt en
Gross paid in and CONLIDUIE SUMPIUS.............cvueveeicreeeieteeee ettt ettt bbbt s st en et s e senanes
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS).....vvoveeriresierireseiseiiesess s sssesss s sttt bbb sttt
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... (0] OSSO
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............ccoevevevereereerrieiennns
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3).......vvvrrereeierierireieisessisess et ess s ess st sessessessssssessessasssnsseses

73,283,892
..130,983,857
328,364

759,297
1,701,504

........................ 74,856,498
; 127,496,046
............................. 161,788

.......................... 1,029,230
.......................... 1,447,457

B 102,942
................................. 3429

..214,160,829

211,399,906

4,196,559

....19,934,565

16,278,288

24,131,124

20,474,847

238,291,952

...................... 231,874,753

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Ling 25 from OVErIOW PAGE..........cvcrurerirerireieiriscineire ettt
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).......ruururrrresreireseesarsssessessssssssessssssnssnssssssssssssssessessesssssssssassssssessssssssssssssseseas

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE).......ruruririearissi et sses sttt

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)........ciiieiieiiiieieiecteiie ettt sttt neenans
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health CoNtracts............ccccceveveririeesiecseeeee s | e 8,293,644 |...... 28,487,656

Considerations for supplementary contracts with life CONINGENCIES.........cccuueveviiiieiiseee et sssenss | sevesiessssssessesessssssseses | sresissessessssessesessssessens
INEEINVESIMENT INCOME. ...t bbbttt | Shnbebaensnes 6,808,666 |.......cccen... 6,868,271
Amortization of Interest Maintenance Reserve (IMR) ...(9,076) | .. ..(44,440)]...
Separate Accounts net gain from operations excluding unrealized gains OF I0SSES.........cveuiurieieiiiiieieieissieeissiesesisienss | ervssessessssssessessssessesees
Commissions and expense allowances 0N reiNSUrANCE CEARM. ..ot ssesses | sessssessessees 4,802,185
Reserve adjustments on reinsurance ceded
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 110 8.3)....cvvvreririreierrirrieieiseiennns
10, DEATH DENEMIS. ...t
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONracts.............cccuvveveeivieiccce s
14. Coupons, guaranteed annual pure endowments and similar DENEFItS.............cceeviiceiieniccc s
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type contract funds

© N OTA LN =

1,404,816
52,706,015

1,361,912 | ..
4,421,805

18. Payments on supplementary contracts with life contingencies . ...60,189
19. Increase in aggregate reserves for life and accident and health CONtracts.............cccccevicvecicciiicescee e | e 2,091,361 | ...ccovnens 2,749,682
20. TotalS (LINES 1010 19)....vuvrieiieieiiesiseie ettt sttt s s ..11,755,953 | ... 26,551,951
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). .2,451,908 | ..
22. Commissions and expense allowances on reinSurance asSUME.............oceveverererevrresiessesseesssessesenns ....(1,080) | .. ...24,644
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes ..1,118,665 | .. ..6,371,160
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 776,330 ..2,310,437
25. Increase in loading on deferred and uncollected premiums............ 8,472 (78,136)
26. Net transfers to or (from) Separate ACCOUNES NEE Of TEBINSUIANCE. ...........cuiveveriereieiie ettt s e bes s ssssssess | sossssssesinssssesssssssessesnss | sesssssssesssssssessessssassesss | sesesessessessessssssessesnees
27. Aggregate write-ins for deductions.............cocvevevninrerrieisninnenns .0 1,997
28. Totals (Lines 20 to 27)............ 16,110,248 | ..
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ..3,786,580 | .. )
30. Dividends 10 POICYNOIAETS. ........cvveeiricieieesci ettt 24264 2,550 | 4,081
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... ..3,762,316 | .. 2,828,180)
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)............ovurererrerrenirnrinnereeeesseeessssessssesessesssnens | sresssssssenees (2,436,867) ..(3,269,497)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNe 31 MINUS LINE 32).......evurerurrirriireerieiinsineiseeseessesseseesssessssssssessssssssessessesssessessesssssessessessnns 6,199,183
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(203,839) (excluding taxes of §.....169,856 transferred to the IMR)...........cc...rvvervierivereissessse e ssesssessseas | erseessessssenes (393,384)

35. Net income (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT

...5,805,798 |..

36. Capital and surplus, December 31, prior year. 20,474 847 | ..o 26,890,889
37. NetinCome (LINE 35)......cuuuiuieiiniineiseineiesieeiseise e eseesseeees ..5,805,798 | .. 4,435,497 |...
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(14,040).........ccccoerurrrrrrecriecreeee e, | e (180,437) | oo (50,198)

39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax .(1,351,022) | .. .(1,058,695) | ..
41, Change in NONAAMILEEA ASSELS.........c.cciiiiiiciiieiieeiee sttt bbb bbb st bssebesssesesnnetes | evssssessnsstenas 386,401 |..covennne. 3,695,127
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45, Change iN trEASUNY STOCK........cvicveviriieiiicie ittt st a bbb st bbb b bt bbb bbb s s s b naebenas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS.........cvuvervieieeiceetese ettt ettt sttt s st s b s st nen
51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends t0 STOCKNOIABTS...........c.cviuciiiicieisicisi ettt s ettt s st s s
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus (Lines 37 through 53)....

(1,316,115)
.................. (868,000)
3,656,277 |.. 4593770 ..

55. Capital and surplus as of statement date (Lines 36 + 54) L2A131124 31,484,659
08.301.  OtherinCOME = CEARM IMR..........cuu ittt sttt ses | Htbebsees st b s st nsbsebaes | esbsiessesbss i b essesinenane | conessessnesaees 1,381,000
08.302. Express scripts rebates......... v | e ...16,343

08.303.  Interest 0N @gENt DAIANCES.........coveiieiriiiieie ittt n s s s | nebentes bt n b enas . . 1473
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.........ccccoeevcvinieienisensnenseneessssessssens | convensenssnsennennns 1809 [ .0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 4,816

2701, PENAIIES.......cvevveieieieeseee et
2702.  Other expenses.
2703, e

2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........

5301.  SSAP 10R additional SUPIUS........c.ccceuveverrirerirererernnens
5302.  Surplus adjustment - correction of an error...
5303, e

5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)

.0
150,962)

..(3
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE 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 FEBINSUIANCE...........ccveveiieiee ettt sse s s sssses s sssesssnsenas | sevsesisssssesinsas (137,862)] ....coeveve 27,689,275 | ccvvvreee. 38,721,038
2. NetinVeSIMENTINCOME. ..o 6,501,422 6,030,562 | ......cocoonue 12,014,220
3. Miscellaneous income .3,764,066 4,290,017 .9,382,120
4. Total (LINES 1 thTOUGN 3).....uivereiereierieieiieeeiiesisresieses sttt es bbbttt nssnes | oeeressesssnens 10,127,626 | ...ocvvvenn. 38,009,854 | ............... 60,117,378
5. Benefit and [0SS related PAYMENLS...........coovviveiiiiiieicee ettt b s sssssaens | ebesaesessensns 7,244,819 | ..o, 23,994,939 | oo 48,023,032
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccvcueierieieiseeneiesieienns [ cerrreesiessesiessssssseins [ resiesisesesesssssesesesssens | covssesssssssesssss s
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS. ...........vrverrirrerierinrnreneiseseeseeseereseseesssesssnessesens | sreeseessesseenas 4,598,382 14,946,388
8.  Dividends paid t0 POIICYNOIAETS.........ceueiiieieiciisie ettt nsessesensanns | esebessessessssnssns 24,264 | oovveiiirineennn2,320 | s 4,081
9.  Federal and foreign income taxes paid (recovered) net of §.....(33,983) tax on capital gains (losses).. (2,716,000) ... 1,569,572
10, Total (LINES 5 HrOUGN 9).....ccuuvirriiirieeriiiresire sttt enssssenines | oesriessssenes 9,151,465 | ....cccoenns 35,065,263 | ........c...... 64,543,073
11. Net cash from operations (Line 4 mMiNUS LINE 10).........ccrrururirriirireiniireireiseseeseeseeestsessesessssssessessesssssssesessesssssssssesssssnes | ressessnssnsssneans 976,161 | .eeovererenee 2,944591 | .o (4,425,695)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ot est st nenens | neneeneenes 11,271,876 | coovvens 9,552,086 | ... 37,793,599
12,2 SHOCKS. tvveuvercetsereseei sttt | eeeteene et ienes 185,517 [ oo | v 610,962
12,3 MOTAGE [0ANS......cuvecveiceeiecicteie ettt sttt s bbb s s e st st en s s bssesasssssnsnssenans | sesssessesssessenes 62,608 | ..ooovrerererran 65,440 | covvverernen. 352,181
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 investments...........ccccooeevereieeiceeseieenns
12.7 Miscellaneous proceeds.... .29,002 |....
12.8  Total investment proceeds (LINES 12.1 10 12.7).....cuieieieieeiieeeeese sttt st ssessssssses s seessans | cresssssnssas 11,549,003 | .......co.ced 9,617,526 | ..ccvvvnve. 38,756,742
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvervireisesices sttt | eeneesenas 12,810,603 | ..ovvvvnenn. 13,628,364 | ..o 26,061,866
13,2 SHOCKS. . rveuuvereeerareeseeeeseeseeess s eeess s ess s8Rt nnnt e | eeseseentennenas 1,766,396 | ...oovvvreene 2,493,180 | ..ovveerrrennne 4,566,752
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........cuvurverrrirriireiicisesi ettt sss i | crbseesssenssnnsstensseentseness | neressessssensensssessienssses | sereessesss st eeeae
13.6  MiSCElANEOUS APPIICALIONS. ........ceureurereueeeieise ettt et et es e s s ss et es s ss st enssessensns | sessssssssssssssssssanes 8,925 | oo [ I
13.7 Total investments acquired (LINES 13.110 13.6).....c.cvviuereririeieiesiesesestssse st ssessss e ssessssssessessesses | crsesasssssaes 14,585,924 | .............. 16,121,550 | .....co..v. 30,628,617
14.  Netincrease (decrease) in contract Ioans and Premium NOLES...........ceereeireneineieecineeseeesse e estsssssssessesssessessaes | sessesesseessessnsens 65,242 | oo Q01171 e (524,590)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (3,102,162) (6,102,854) 8,652,714
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, €SS trEASUNY SEOCK...........evrveeirereicieee et tesee s sssssssesssssessens | sessessssssssssssssssessssssesnss | seesessessesessessssssssssssessess | ossssssssessssssessssssessesaees
16.3 BOITOWEA fUNAS.........coomviriiiiei ittt bbbttt | fentestestest s tentenssentas | cobnssnsssnssnnssensiensbenssenes | sentenisess st s s
16.4 Net deposits on deposit-type contracts and other inSUrance lIAbilitIES............cccveverreveeercceesee e | e sssesens | eveesesssssesesienns (27,559) | .evvvvererernn. (281,930)
16.5  DiVIdENdS 10 SLOCKNOIAETS. ........couiviiiiiii bbbttt e | resbestest st sbesbesssenias | cebesssenssnnssnnssenssensbenssenes | sesbesiesb bbb
16.6  Other cash provided (APPlIEA). ... sesssennss | ssasieseessssene: 1,292,125 | coovvvvevene. [(NENEI)] I— (1,101,908)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).........c.. [ coocoeeiinns 1,292,125 [ ..o (146,695)] ................ (1,383,838)
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)........cccoovverververcs | cereereiircrninas (833,876)| .....cvvuve (3,304,958) | ...oocvvrennae 2,843,181
19. Cash, cash equivalents and short-term investments:
191 BEOINMING Of YBAI.......oucveiveeiiiteie ettt s bbbt s bbb st baen 7,668,852 | ...coovvernes 4,825,671 | ..covvvrrnen. 4,825,671
19.2 End of period (Line 18 plus Line 19.1)................ 6,834,976 1,520,713 7,668,852
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities transferred per reinSUraNCe agrEEMENL............cccvcveieivrcieieiiesiee et ssss s ssessessnes | essessessssssessssesssssessenss | sresssesesssssssssessessessssssens | sossesssssanes 17,476,641
20.0002  EXCHANGES. cox.rerrrreuressareessesessese s esme et eee1 18ttt | engnnnssasnen e 3,700 [ oo | s
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

Industrial ife...........coeervevereriereeeee e

Ordinary life inSUrance.........ccccoevvrvererrriennnn.

Ordinary individual annuities............c.cc.ccevune..

Credit life (group and individual)

Group life iNSUranCe.............cceevevveeereerererereenns

Group annUItIES........cevvevevrrierersisseeseieneens

A&H = groUp.....ceveeceeeee e

A&H - credit (group and individual)

A&H - Other........ouvieeccee e

Aggregate of all other lines of business.

SUDLOtAL ..o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 6,944,521 | .ooovvreiriieiieenn 5,940,769 | ...l 10,936,090
................................. 234,852 | .o 2,739,721 | .. 3,871,670
................................. 146,921 | oo 158,637 | . 311,303
............................ 47,780,752 | coovvverereeeenn. 49,814,612 | ................98,075,366
............................................ L0 OO RO | PO PP OOO OO ||
............................ 55,107,046 | .....ccccooeeeee..... 58,653,739 | ..o 113,194,429
............................ 55,107,046 | ........ccoeeonc.......... 58,653,739 | ... 113,194,429

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Stetementas ofune 30, 201301ne. CONTINENTAL GENERAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

a. Accounting Practices and Procedures

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

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

Note 2 - Accounting Changes and Corrections of Errors

The Company recorded a charge to surplus of $(2,282,962) as of December 31, 2012 for a correction of the health
reserves. The adjustment is the result of corrections to the Company’s long term care reserves.

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

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

D. Loan-Backed Securities

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

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

3. The Company had no loan-backed securities with a credit-related OTTI charge recognized during the period.

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 259,423
2. 12 Months or Longer 28,732

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 3,285,336
2. 12 Months or Longer 1,980,247

5. 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 June 30, 2013. The Company has the intent to hold such securities until they recover in value
or mature.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

a. No significant change.

b. No significant change.
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Statement as of June 30, 2013 ofthe. CONTINENTAL GENERAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

No significant change.

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

On May 10, 2012, Great American Financial Resources, Inc. (“GAFRI”), the ultimate parent of the Company, and certain of
its subsidiaries entered into an agreement (the “Agreement”) to sell their Medicare Supplement and other non-long term care
health businesses to Cigna Health and Life Insurance Company (the “Buyer”). Pursuant to the sale on August 31, 2012, the
Buyer became the ultimate parent of American Retirement Life Insurance Company, Central Reserve Life Insurance
Company, Loyal American Life Insurance Company, Provident American Life & Health Insurance Company, United Benefit
Life Insurance Company, and Ceres Sales of Ohio, LLC (the “Sold Companies”). Prior to the sale of the Sold Companies,
those companies (other than Ceres Sales of Ohio, which is not an insurance company) reinsured any life or annuity
business they held to GALIC through a 100% coinsurance agreement. Also, GALIC, Continental General Insurance
Company and United Teacher Associates Insurance Company reinsured all Medicare Supplement and other non-long term
care health business they held into Loyal American Life Insurance Company through a 100% coinsurance agreement, prior
to the sale of the Sold Companies. Completion of these transactions was subject to receipt of certain regulatory approvals

and was completed in third quarter 2012.

Note 11 - Debt

No significant change.

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

Postretirement Benefit Plans

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

Not applicable.

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

Not applicable.

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

c. The Company was not involved in any wash sale transactions in 2013.

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

Plans

Not applicable.
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Statement as of June 30, 2013 ofthe. CONTINENTAL GENERAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 20 — Fair Value Measurements

A. 1. Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item 4 below for a discussion of each of these three levels.

Level 1 Level 2 Level 3 Total

Assets:

Bonds:
U.S. Government and government agencies $ - % - $ -8 -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 12,639 - 12,639
Commerical MBS - - - -
All other bonds - - - -

Total bonds - 12,639 - 12,639

Non-affiliated common stock 4,628,875 - 35,000 4,663,875
Non-affiliated preferred stock - - - -
Equity index call options - - - -
Variable annuity assets (separate accounts) (a) - - - -
Total assets accounted for at fair value $ 4628875 $ 12639 $ 35,000 $ 4,676,514

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

Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
1/1/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2013
States, municipalities and
political subZivisions $ -8 - 8 -8 -8 - 8 - 8 - 8 - 8 - 8
Residential MBS
All other bonds - - -
Non-affiliated common stock - - - - - 35,000 - - - 35,000
Non-affiliated preferred stock - - - - - - - - - -
Total $ -3 - $ - $ -3 -3 35000 $ -3 -3 - $ 35,000

3. Inputs and Techniques Used in Estimating Fair Value
No significant change.
B. 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.
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Stetementas ofune 30, 201301ne. CONTINENTAL GENERAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

C. The fair value, statement value and fair value level in which they are included of all financial instruments for which it is
practicable to estimate fair value (excluding cash and equivalents) is presented below:

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Assets
Bonds:
U.S. Government and
government agencies $ 8,483,695 $ 8,073,783 $ 2,004,291 $ 6,479,404 $ -8 -
States, municipalities and
political subdivisions 36,597,766 32,265,288 - 36,597,766 - -
Foreign government 1,777,321 1,492,754 - 1,777,321 - -
Residential MBS 38,219,058 33,461,732 - 30,372,515 7,846,543 -
Commercial MBS 25,154,150 22,866,179 - 24,745,087 409,063 -
Asset backed securities 990,399 9,575,648 - 8,167,836 1,822,563 -
All other bonds 100,148,392 89,262,819 - 98,694,692 1,453,700 -
Total bonds $ 211,370,781 $ 196,998,203 $ 2,004,291 $ 206,834,621 $ 11,531,869 $ -
Non-affiliated common stock 4,663,875 4,663,875 4,628,875 - 35,000 -
Non-affiliated preferred stock i - - - - -
Other invested assets -
schedule BA 3,561,820 2,327,756 - - 3,561,820 -
Mortgage loans 3,332,602 3,332,602 - - 3,332,602 -
Policy loans 2,879,857 2,879,857 - - 2,879,857 -
Total financial assets $ 225,808,935 $ 210,202,293 $ 6,633,166 $ 206,834,621 $ 21,341,148 $ -

Note 21 - Other Items

No significant change.

Note 22 - Events Subseguent

Not applicable.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2012 were $29,190,723. As of June 30, 2013, $4,026,584 has been paid for incurred
claims and claim adjustments expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $25,313,927 as a result of re-estimation of unpaid claims and claim adjustment expenses principally on
the Long Term Care line of insurance. Therefore, there has been a $149,788 favorable prior year development since
December 31, 2012 to June 30, 2013.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.
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Statement as of June 30, 2013 ofthe. CONTINENTAL GENERAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
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? Yes[ ] No[X]

Ifyes,dateof change: e

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
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? Yes[ ] No[X]

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? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

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

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. 1213172011

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). 1212112012,

By what department or departments?
Ohio Department of Insurance

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

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

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

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] No[ ]
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] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

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

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

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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[ ] No[X]

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE 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:

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[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21
14.22
14.23

14.24
14.25 Mortgage Loans on Real Estate
14268 All ONET ..ottt en

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

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, NY 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
N/A 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[X] No[ ]

18.2 If no, list exceptions:
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount
T o T (0T (oo T3PPSR PTRRPRN

1.12  Residential mortgages
1.13  Commercial mortgages

1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEA tEIMIS..........c.iuiiiieiee ettt G

Long-term mortgage loans upon which interest is overdue more than three months

RSB T o T (0T (oo =TT PSP U TP TPTRTRPPRR
1,32 RESIABNHAI MOMGAGES. ... e reureererceeeeee it isees et ese st ss et s £ E e84 2842882828842 E AR R R e s e s bt
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months....

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. . ..vucveieiericieie ettt sttt s sttt s st s bbb s bbb s s s e s s 4 bbb s s e s bbbt b e sttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS Of FOTBCIOSUIE...........cvuviieeiieeires ettt ettt s e st bbbt s s et s st s b b s sse st na st e G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..oviviieiiiieieserese et G 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvveieriesieiseiiteise st sse st sse bt s e b s es s s s st b2 ee st b s 288 s R8s d bRt s 8RR bbb bbb s bbbttt et

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESLALE. ..ottt G 0

Operating Percentages:

2.1 ABH LSS PEICENL........eoveecereerreseeseseese e seseesessesssseseeseesssees e sse st ees e ss s esese s e e eS8 ee 84888 ee 848 eS8 e e 8282848 e e 82 RS e 2 A28 e 4e SR e e b ee e R ee R e b b e s b ensrees  eREesEsEiesresiestsssssiestestneestans 164.0
2.2 A&H COSt CONTAINMENE PEICENT........oviieiiiicieisetsc ettt ettt st b8 s s e £ e d s s 8e8se e R e st n s d s b s b e b s bes | ehetsetstent et et ant et bt en s sttt antan st b
2.3 A8H expense percent eXCluding COSt CONAINMENT EXPENSES...........vvuururrurrirreeeeiseeseesseesessessseseeessessseesessesssessessessasssesessassassessessesssessessesseesessestessanss  iesfessassssssssssssssssssassanssssssssaseas 14.0

Yes[ ] No[X]
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. L
2. b
3. Arizona... oo
4. Arkansas.... o
5. California o
6.  Colorado.... oo
7. Connecticut . I
8. DElAWATE.......ceieececsie e L
9. District of Columbia...........ccoecereirirrieieiirieeseee s DC|...... L
10.  Florida.........ccovevnee. o ..4,900,574 |..
11.  Georgia.. I . 1,641,112 ..
12, HAWAI#. v L
13, 1dAN0. ... L
14, lllinois
15.  Indiana
16. lowa
17.  Kansas

23, Michigan
24.  Minnesota..

[ i S S S A A

25, MISSISSIPPI......veevrerreerierciieeiiese et es et sanes MS]|......

26, MISSOUI....cvueveeiecieieiiesiesissisesssissse st enes MO|...... L

27. Montana. WMT L

28.  Nebraska.... WNE|....L... ..3725231 .
29. Nevada........... VL ...88,666 |..
30. New Hampshire.. NH| L e

31.  New Jersey.... DNl 3,446 |

32.  New Mexico NM |l |

33.  New York........ NY | ooNe | 6,241 |

34.  North Carolina NC|.....L...

35.  North Dakota.. ND |l | 32,498 |

36. Ohio........... OH |l 000 237,995 |

37.  Oklahoma... LOK.....L...

BT 1o o OSSP OR|...... [

—

39, PennsyIvania.........ccocveeinineice s PA|......
Rhode Island..

216917 | ..
.................... 119,066

il

—

Virginia...
48.  Washington

49.  West Virginia..
50. Wisconsin...

rrrrerErer

..2,641,401

A4, 469 026 |..
110,385 |..
...60,934 |..
...58,966 |..
118,244 |
119,272 |
.1,275,355 |..
395,604 |..

682329 |

51, WYOMING.... ittt

52.  American Samoa N
53.  Guam............ N
54. Puerto Rico..... N
55.  US Virgin Islands...

56.  Northern Mariana Islands...........c.cccooceververneeresesiecseenis

57. Canada........ccccoevrrennee.

58.  Aggregate Other Alien

59, Subtotal......ccocveiiieiiee e

90. Reporting entity contributions for employee benefit plans
91.  Dividends or refunds applied to purchase paid-up

additions and aNNUILIES. .........c.ccueeieeeeieinereeeee s XXX | et | e | ettt | sttt esesieninetns | stbsseesessesisea (01 D
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX
93.  Premium or annuity considel
or other contract ProviSions.............cccveeerenieieeessese s
94.  Aggregate other amounts not allocable by State...
95.  Totals (DireCt BUSINESS)........cvvvvveirierrieieieiesieieississe s
96.  Plus Reinsurance ASSUME..........c.ceuuieiueeiinieneeerinesseiseeenssnens
97. Totals (All Business)........... e XXX | . 237 189 |... .53, 258 902

98. Less Reinsurance Ceded e XXX | i . 148,701

45719977 | .

58001. Other FOrQIgNn.........coueveuriirieieiriieresissiese s sesssesseesssessenns
BBO02. oo
BBO03. oo
58998. Summary of remaining write-ins for line 58 from overflow page... | ....

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

9401.
9402.

9498: Summary of remaining write-ins for line 94 from overflow page...
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualifi ed or Accredited Remsurer
(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 as of June 30, 2013 ofthe. CONTINENTAL GENERAL INSURANCE 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
The Indianapolis Union Railway Company
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.
Pennsylvania Oil & Gas Holdings, LLC

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
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
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%)

Penn Central Energy Management 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

Q12

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
PA 46-3246684
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
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of June 30, 2013 ofthe. CONTINENTAL GENERAL INSURANCE 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.
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

Q12.1

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
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 as of June 30, 2013 ofthe. CONTINENTAL GENERAL INSURANCE 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 (51.7%) 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
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 as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE 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.. | ..coovvreinnne 0000944707 |NYSE............... American Financial Group, INC.......cc.coeeveneivrrerrennsninenniennes | OHueiiiiies [UIP i [t OWNETSNID.c..voet | cevireiiriiinns | rererreieiseiesse e sessssenss | eesessennens
v | 316549738, | oo [ | e American Financial Capital Trust Il American Financial Group, INC..........cccocvvvvriniennins Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
2 [ 16-8543606.. | ...oveverens [ s e American Financial Capital Trust Il American Financial Group, INC..........ccoveverernieneerenes Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
16-6543609.. | ..vvvevreeree | evrereerenrnieens | cerrereeeessieeeeneins American Financial Capital Trust IV American Financial Group, INC..........cccovvvvreerinennins Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoc.....
13150996797 | .o | e | e American Financial Enterprises, Inc American Financial Group, INC..........cccocvvveeerienirennens Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
L | 31-0828578... | ..o | e | e American Money Management Corporation American Financial Group, InC..........cccocvvvereerieniennnns Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
27-157T326.. | .cvoveeeeivies | cereerireieisieies [ e American Real Estate Capital Company, LLC...........cccccovunee OH...cc... NIA.....coonee. American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |.............
| 27-2829629.. | ..o e [ MidMarket Capital Partners, LLC American Money Management Corporation.................. Ownership......... | ... 65.000 | American Financial Group, Inc.... |.............
A1-21120071.. [ [ e [ APU Holding Company..........ccceruiierneerenininrsseniniesssseienns American Financial Group, INC........cccovevvvienniinininns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccuuun.
. 123-8000765.. | ..o | errerirerriveienns [ American Premier Underwriters, INC........coouvoveinienniennns APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

23-6297584.. | .
..o | 37-1094159..
. |95-2802826..

. | Ownership .| ...100.000 | American Financial Group, Inc....
Ownership......... ...100.000 | American Financial Group, Inc....

. | The Associates of the Jersey Company.. .. | American Premier Underwriters, Inc..
Cal Coal, INC..vovveeeee s American Premier Underwriters, Inc.

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

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

... | 13-6400464.. Lehigh Valley Railroad Company American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
reee [46-16685396.. | oo [ e [ Pennsylvania Lehigh Oil & Gas Holdings, LLC.... Lehigh Valley Railroad Company.............ccveereenennen. Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
1 20-1548213.. [ oo [ e [ Magnolia Alabama Holdings, Inc. American Premier Underwriters, INC..........cccccovvieunne. Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccc.....
20-1574094.. | ...ovovveiviees | e [ e Magnolia Alabama Holdings LLC...........cccccovvriieinnnniieninns AL.......cc.... NIA.....ccoine Magnolia Alabama Holdings, INC..........ccoveriiiiiriennnns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
voee [46-1852532.. | oo [ e [ Michigan Oil & Gas Holdings, LLC.........cccccovvereirirrierercirinns 1Y [ NIA....ccooonne. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.............
[46-1480078.. | ..o | evreereeeeees | ceereeeesssseeens Ohio Oil & Gas Holdings, LLC........cccccovereririeeresreeiseinns OH............ NIA............. American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
13-6021353.. | oo | e | e The Owasco River Railway, INC........cccocvvvivivrininerinnnnne NY.ooin NIA.............. American Premier Underwriters, INC...........cccccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
.............. i [31-1236926.. | ...cocveveens | ceeiieiiieen | ceveeieieeeeenennnn. | PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. ... | 76-0080537... | ....ccceceee | ceeeeeeeees | ceeeveeveveee.. | PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.....c.......
............................. 31-1388401.. | e [cveereirenirees | cveeerereineenenne. | PCC Maryland Realty COmp......vueieiceieeerercceees PCC Technical Industries, IncC..........c.cccccocvvvereererneenne. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. . 106-1209709.. | ...cvvvvvvees | cerervenreneens [ cvevesereneneeee. | PENN Central Energy Management Company...........cooceeveveeee | DE.ceceei [NIAL............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, InC.... |.............
.............. e [23-1537928.. | o | e L veieeeeeceeneee | PENN TOWETS, INCececeecccecseeesceeeesesinesieenns | PAccee |NIALL.............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.....c.......
.................................................................................... 46-3246684.. | ......cccovove | e | creesiieeeeen. | Pennslyvania Oil & Gas Holdings, LLC..........ccccocoeevveivcvneeeens |PAL [NIALL............. | American Premier Underwriters, Inc.............cccccueveeeeee. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.............
veee [ 23-B000766.. | ..vovverrerens | crrerereiririreinns | reeereeieiseeeinnns Pennsylvania-Reading Seashore Lines............ccccocevvevrivninnnnns N NIA....cooine American Premier Underwriters, Inc. Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.............
veee [23-6207599.. | oo [ e | e Pittsburgh and Cross Creek Railroad Company. PA............ NIA...cooine American Premier Underwriters, Inc. Ownership......... | ..... 83.000 | American Financial Group, Inc.... |....cc.c.....

. 123-1707450.. Terminal Realty PeNn Co......c.oviuvvvieiinieesesesssieeenenns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

23-1675796.. |. . | Waynesburg Southem Railroad Company... . .. | American Premier Underwriters, Inc.. . | Ownership .| ...100.000 | American Financial Group, Inc....

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

31-1446308.. Hangar ACQUISIION COM..........cvvurerereereeereincisee e APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....

..................... . | Lease & Loan Insurance Services Limited....... o] e . . .. |APU Holding Company.. Ownership .| ...100.000 | American Financial Group, Inc....

. 191-1242743.. Premier Lease & Loan Services Insurance Agency, Inc........... APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

.................................................................................... 91-1508644.. | .....cccecvvver | cervrrireninins | covessireennn.. | Premier Lease & Loan Services of Canada, Inc........ccovveennee APU Holding Company..........c.ccccecvuvevrereesinesenneeen. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | ...c.c.......
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13-1935920.. |.

. | Great American Life Insurance Company

. |AAG Holding Company, Inc.......

Ownership

.| ...100.000

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........ 22179...... 95-2801326.. Republic Indemnity Company of America APU Holding Company...........eeureereereeeneenenereeneenens Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 43753...... 31-1054123.. |. . | Republic Indemnity Company of California.. . | Republic Indemnity Company of America.. .... |Ownership......... | ...100.000 |American Financial Group, Inc....
.................................................................................... 31-1262960.. Risico Management Corporation APU Holding Company..........c.ccccecvvvernrreeerirneennnee. | OWnership......... | ...100.000 | American Financial Group, Inc....
v [ 31-0823725.. | oo | e | e Dixie Terminal Corporation............ccecvrveureenniireenneeeenenns American Financial Group, INC........cccoevvvienniinninns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
revereerneeees | 980606803, | oo | e [ GAIl Holding Bermuda Ltd...........ccccovereriveieiereeieeisiisiennns American Financial Group, InC..........ccccccoereerieieinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.............
............... 98-0556144.. | ...covvereers [ cvrererreniens | cvrerreriesnenieees | GALINdEMNiY, L. cvoiiicicicccsceccceeeresseessesienns | cevsesnisnienns | A, | GALHolding Bermuda Ltd........coccevcvevevieiicscinne. |Ownership........ | ...100.000 | American Financial Group, Inc.... | ....c........
.......................................................... Marketform Group Limited reveevenenneenn | NIA................ | GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Holdings Limited revenreneeneeens | NIAL.....cc... | Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |......c......
.......................................................... Caduceus Underwriting Limited...........c.ccocvvnrevninninevenins [ eevvvnveennes [MAuiiiinnnneee | Marketform Holdings Limited...........ccccoccvvvevcvvinennee. | Ownership........ | ...100.000 | American Financial Group, Inc.... |...c.cc......
e [ [ Lavenham Underwriting Limited.............ccccvevninrncrninnneienns e A e Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Limited reveeennenneenes | NIALL............... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Gabinete Marketform SL..........ccccoveeeriienvicesiieeviessnens | eevveeeenneeeee | NIAGiein | Marketform Limited......eceeeceecccecceevcceeeen.. | Ownershiip.......... | ...100.000 | American Financial Group, Inc.... | .............
.......................................................... Marketform Australia Pty Limited rvevnnneeeennns | NIAGiien. | Marketform Limited.......o.ovcevceeicevcceeccesieeee. | Ownership.......... | ...100.000 | American Financial Group, Inc.... |...cccco.....
.......................................................... Studio Marketform SRL Marketform Limited..........ccccccoevvereresesieseseienseneee. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Management Services Limited..........cccoveiveiveiens [eoveviieveees | NIALL........o.... | Marketform Holdings Limited...........ccoccoeevevvceiennennen. | OWnership........ | ...100.000 | American Financial Group, Inc.... | ............
.......................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
e | [ Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
..................... Marketform Trust Company Limited..........cococuviviriririiiinninne Marketform Group Limited...........c.ccceererivrnirernirnnenen. | 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........c.cccveurirereerirsieereeneineeeneenens Great American Financial Resources, InC...........ccc...... Ownership......... ...100.000 | American Financial Group, Inc....
58-646032.... Great American Financial Statutory Trust IV...........ccccccvvieine NIA......ccco.... AAG Holding Company, Inc Ownership......... ...100.000 | American Financial Group, Inc....

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

45-2969767.. Aerielle IP Holdings, LLC Great American Life Insurance Company...........c.cc...... Ownership......... | ... 62.500 |American Financial Group, Inc....
26-4391696.. Aerielle, LLC.....ivieiceeiecee e Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc....
31-1021738.. |. . | Annuity Investors Life Insurance Company.. . | Great American Life Insurance Company.. . | Ownership.... ...100.000 | American Financial Group, Inc.... |....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc....
ween | 27-0513333.. | oo e [ Bay Bridge Marina Management, LLC...........cccoocvviniirernin. Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... |...ccccc.....
1 20-1246122.. | oo [ e Brothers Management, LLC...........cccooviernineicinineinseinenae Great American Life Insurance Company. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |.............
45-3988240.. | ....ovreires | e | e FT Liquidation, LLC........coveieeeeriieeeireseeseseesceeesssssieenes Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
veee [ 20-4604276.. | oo [ e e GALIC - Bay Bridge Marina, LLC........c.ccoveveuninrrerircene Great American Life Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....
reveverenneees |85-5565693.. [ i | e [ GALIC-Sorrento, LLC.......coovieeieiireiriieeieieeeee e Great American Life Insurance Company Ownership......... | ... 65.000 | American Financial Group, Inc.... |2...........
.................................................................................... B1A3NTTT . | o | eeeeviresnies [ eeveesiieenneee. | GALIC BrOthers, INC......vcvveiieicccececeeees s Great American Life Insurance Company..................... | Ownership......... | .....80.000 | American Financial Group, Inc.... |.............
ceee | 45-1144095.. | oo | e | e GALIC Pointe, LLC........cccoveriereeeiee e Great American Life Insurance Company. Ownership......... | ... 65.000 | American Financial Group, Inc.... |2...........
reeriennennes | 26-3260520.. | ovovvieiien | e [ Manhattan National Holding Corporation..............c.ccevevivnnnnns Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... | .............
67083...... 45-0252531.. | coeevvvieen et | e Manhattan National Life Insurance Company...........cccocvvevenee. Manhattan National Holding Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
2 152-2179330.. | v | cerrerreirienens | e Skipjack Marina Corp........curureeneineeeinssseesssesseeeesseenens Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

| T4-2180806.. | oo | e e United Teacher Associates, Ltd............ccccocvinenerninincrininns T NIA s AAG Holding Company, INC..........cccreuerneirerninreneinenns Ownership......... ...100.000 | American Financial Group, Inc.... |1...........
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1 2 3 4 5 6 7 11 12 13 14 15
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0084...... American Financial Group, Inc........ 63479...... 58-0869673.. United Teacher Associates Insurance Company. United Teacher Associates, Ltd..........c.ccocovrerreririnnnne 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....
. 134-1017531.. Ceres Group, INC.......cvveeeeeiierieeeieessee e Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc....
AT-0717079.. | oo et | e Continental General Corporation Ceres Group, INC.....ccuvvirerniersieesies s Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
AT-0463747.. | oo | oo | ceeieessieneenas Continental General Insurance Company. Continental General Corporation...............cccoevieveienne Ownership......... ...100.000 | American Financial Group, Inc.... |.............
47-0562685.. | ....overrerres | errerreiriienienns | ceerreieissieneienns Continental Print & Photo CO.......c.ccvvurieereiiierieieeeieieeis Continental General Corporation............cc.cccevieveienns Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
1341947042, | ..o | e | e QQAgeNCy Of TEXaS, INC.....cvuvvrerrieririeirieieie e Ceres Group, INC.......vvverrerinreieieisieeeesse s Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
1311395344 [ e e Great American AdViSors, INC............ccccrrireerricreeeiee s Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... | .....ccc.....
42-1575938.. | oo [ e [ Great American Holding, INC...........ocovvnirnireininercrenirens OH............ NIA .o American Financial Group, INC..........ccovuverernreneerene. Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
ceen | 27-3082314.. | oo e e Agricultural Services, LLC...........cocovminineininerereresees OH............ NIA .o Great American Holding, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc.... |.............
| 45-4110027.. | oo | e | e Unites States Commodities Producers LLC...........ccccocviivnenee MT..ovnnee NIA..coon. Agricultural Services, LLC .... |Ownership......... | ..... 75.000 |American Financial Group, Inc.... |....
27-4395897.. | ..o | e [ e Livestock Market Enhancement Risk Retention Group............. NV.ne A United States Commodities Producers, LLC................. Ownership......... | ... 1.000 |American Financial Group, Inc.... |2...........
.................................................................................... 27-2354685.. | ....ccoeevveee | cereerireesies [ ceveeeneieennn.. | United States Livestock Producers, LLC..........coccvvveevicccvcenes [NV | NIAL............ | Agricultural Services, LLC..........ccccoccevievvieenieene. | Ownership......... | .....75.000 | American Financial Group, Inc.... |....ccc......
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | .vovveveiries | cerrerirereinneins [ e Livestock Market Enhancement Risk Retention Group............. NV A, United States Livestock Producers, LLC...........cccc....... Ownership......... | ..... 99.000 |American Financial Group, Inc.... |2...........
0084...... American Financial Group, Inc........ 35351...... 31-0912199.. [ .ovoveeries | e [ e American Empire Surplus Lines Insurance Company............... DE.....ccoo A Great American Holding, INC........c.cccocvieieriereiininnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 37990...... 31-0973761.. | .ovoverries | e [ American Empire Insurance Company. A, American Empire Surplus Lines Insurance Company... |Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
............... 59-1671722.. | .coovvvvees | ceeeririesiees [ cerveeisisiennnen.. | American Empire Underwriters, Inc American Empire Insurance Company...............cc........ | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
e [ | | GAl Australia Pty Ltd..........ccocovnmmrenerrnrcreneneesneeenne Great American Holding, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
o] et | s | s ... | Great American International Insurance Limited.. e . | Great American Holding, Inc.. Ownership .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-0556513.. | .oevoveerens [ eoverrererrenerens | v Mid-Continent Casualty CoOmpany............coeereererererrenereennens Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-1406844.. Mid-Continent Assurance Company.............cccoeceeereerirreerenneens Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 38-3803661.. |. . | Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company. . | Ownership .| ...100.000 |American Financial Group, Inc....
30-0571535.. Mid-Continent Specialty Insurance Services, InC..........c.coccuee. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....

T3-0773259.. | covveverieres [ evrrereirieniens | e Oklahoma Surety COMPaNY..........cccvvverreeierriereseissererennnens Mid-Continent Casualty Company............ccccvvvevreieinnens Ownership......... ...100.000 | American Financial Group, Inc....

. 198-0627464.. |. . | Premier International Insurance Company... . | Great American Holding, Inc...... ... |Ownership......... | ...100.000 | American Financial Group, Inc....

31-0501234.. Great American Insurance CoOmpany..........cccoevveeveeerreeerenns American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
ceer | 45-29B9767.. | oo [ [ Aerielle IP Holdings, LLC Great American Insurance Company............cveeeeeven. Ownership........ | ..... 37.500 | American Financial Group, Inc.... |2...........
.............. .| 26-4391696.. | ....cocveves [ crerrirerieiinns [ | Aerielle, LLC Great American Insurance Company...............cccceee.... | OWnErship......... | .....37.500 | American Financial Group, Inc.... | 2...........
.................................................................................... 31-1463075.. | ..ovvvveves [cveereirenirens | cveevereereincenennee. | American Signature Underwriters, INC......c.oveveevvcevcciienininenns Great American Insurance Company..............c...ceeee.e.. | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |...c.........
reee 592840291 | e [ e [ Brothers Property Corporation Great American Insurance Company Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.....c.......
vevenenneeens [20-B173494.. | oo | e [ Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
............... 20-5173589.. | .covovevines | cereeriresivnns [ cerveeeirenennenen. | Brothers Le Pavillon (SPE), LLC......c.coovvvivieiceeeesces Brothers Le Pavillon, LLC............ccccoeceevieeirierrinnennee. | Ownership........ | ...100.000 | American Financial Group, Inc.... |....cccc.....
| 25-1754838.. | ..o | e [ Brothers Pennsylvanian Corporation.............c.cocerreniieeninns Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

L 159-2840294.. | ..o | e [ Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |....

............... 20-4498054.. | ...ccovververes [ evrrererrriniiens | cererrensisnieneneens | Crescent Centre APartments..........ccveveveenieeiesenseeseenns Great American Insurance Company............cc..c.eueen.. | OWnership......... | ...100.000 | American Financial Group, Inc.... [1...........
1311277904 | o | e | e Crop Managers Insurance Agency, INC..........cccvvvvernrniennns Great American Insurance Company..........ccocveeeereenns Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

310589001 | oo | e e Dempsey & Siders Agency, INC...........cocvereurererniineerernnneene Great American Insurance Company............coc.eeeevenee. Ownership......... ...100.000 | American Financial Group, Inc.... | .............
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1 2 3 4 5 6 7 11 12 13 14 15
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| 311341668... | ..o | e | e Eden Park Insurance Brokers, Inc. Great American Insurance Company..........c.cccvcueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....
. | EI Aguila, Compafiia de Seguros, S.A. de C.V . | Great American Insurance Company. ....| Ownership......... | ...100.000 |American Financial Group, Inc....
Financiadora de Primas Condor, S.A. de C.V......cccocovvevviveie [ vvveniiieinns El Aguila, Compaiiia de Seguros, S.A. de C.V............. Ownership........ | ... 99.000 {American Financial Group, Inc....
v [ 39-1404033.. | oo | e | e Farmers Crop Insurance Alliance, Inc. Great American Insurance Company...........c.coceverinnas Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
2| 13-3628555.. | ..oveveevieens | e | e FCIA Management Company, Inc. Great American Insurance Company.........c..ccocevvnnes Ownership......... ...100.000 | American Financial Group, Inc.... |....
............................................................................... Foreign Credit Insurance AsSOCIation..............cccvveveriverenenns Great American Insurance Company............................ | Management..... | ................. | American Financial Group, Inc.... |3...........
v [31-1753938.. | v e [ GAl Warranty COMPaNY.........covererrurmrerseeerniresseessssnsesessssenns Great American Insurance Company..........ccocveeerrennns Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
311765544 | oo [ [ GAIl Warranty Company of FIorida.............ccoeveriereierninirnenne GAl Warranty Company............ceveeeruereerenmeeerernnenne Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
............................................................................... GAIl Warranty Company of Canada INC............cccveuerernerriens [ coerinirnrerenes Great American Insurance Company...............cceeeuene. | OWNEIrShip......... | ...100.000 | American Financial Group, Inc.... |.............
ceer | 45-5565693.. | oo [ [ GALIC-Sorrento, LLC.........ccueeirireisiesneeressesee e Great American Insurance Company............coc.cueeenee. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2...........
reveneneneees | 451144095, | o | e [ GALIC Pointe, LLC.......covieeiereirieireineeereisesee e Great American Insurance Company..........c.cccveeeeeenee Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........
.................................................................................... 61-1329718.. | .ceoveeees | cereerireeininns | ceveeisieneeennnn.. | GlObal Premier Finance COMPany.........ccvveveeeieeniieeisicennns Great American Insurance Company................cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
.................................................................................... 74-2693636.. | ....ccoecvrver | cerverireaisiies [ cerveeeneneennnnn.. | Great American Agency of Texas, Inc Great American Insurance Company................cc.co....... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 26832...... 95-1542353.. [ .cvoveeiries | e [ e Great American Alliance Insurance Company. Great American Insurance Company..........c.cccoeervernes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 26344...... 15-6020948.. | ....covvvreves | ererrerrienens | ceereiessienenins Great American Assurance COmPany...........co.everreerreeerenennne Great American Insurance Company..........ccccoeervennes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 3989%...... 61-0983091.. | ..vverrerers [errrererrrieiens | e Great American Casualty Insurance Company.... Great American Insurance Company..........ccccveeervernns Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
.................................................................................... 31-1228726.. | ..coververs [ cvrerevieiiens | cevereseinnennn. | Great American Claims Services, Inc. Great American Insurance Company..................eeee... | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 10646...... 36-4079497.. Great American Contemporary Insurance Company................ OH......c..... IA.... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 37532...... 31-0954439.. |. . | Great American E & S Insurance Company.... . . | Great American Insurance Company. ..| Ownership .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41858...... 31-1036473.. Great American Fidelity Insurance Company...........cccoevereeene Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
.................................................................................... 31-1652643.. Great American Insurance Agency, INC.........cccooeeereerieinnns Great American Insurance Company................c........... | Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 13-5539046.. | . . | Great American Insurance Company of New York.. . | Great American Insurance Company. .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-0974853.. Great American Lloyd's Insurance Company...........ccccceeveeennnes Great American Insurance Company...........c.cceeeeeveeeens [ Ot | v American Financial Group, Inc....

. |31-1073664..
31-0856644.. | .
31-1288778..

Great American Lloyd's, Inc Great American Insurance Company
. | Great American Management Services, Inc .. | Great American Insurance Company.
Great American Protection Insurance Company..............c.een.. Great American Insurance Company

Ownership......... ...100.000 | American Financial Group, Inc....
.. |Ownership......... | ...100.000 | American Financial Group, Inc....
Ownership......... ...100.000 | American Financial Group, Inc....

0084...... American Financial Group, Inc........

.................................................................................... 31-0918893.. | ....ocvvreres | cevrrerrerrienins | ceriveinereiiennnn. | Great American Re Inc Great American Insurance Company...............cceeeuene. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | .............
0084...... American Financial Group, Inc........ 31135...... 311209419, | oo | e | et Great American Security Insurance Company Great American Insurance Company............coc.ceevene. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 33723...... 31-1237970.. | oo e | v Great American Spirit Insurance Company............cocereereenenns Great American Insurance Company..........c.cocveereenenn Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
woee e | e | | e Insurance (GB) LIMited...........cocoeureurieiniriecnsereiseeceis | e A Great American Insurance Company..........c.cccoeueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....

veveerenieiens [ 99412632571, [ v | e [ Key Largo Group, Inc Great American Insurance Company............coceeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....

............... 34-160739%.. | ............... |0001301106 | NASDAQ.......... | National Interstate Corporation.............cc.cveeererreerivrerrieninenns Great American Insurance Company................cc.e........ | Ownership......... | .....51.700 | American Financial Group, Inc.... |.............

L1 34-1899058.. | ..o [ e [ e American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

| 31-1548235.. | oo [ e [ Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | .............

............... 98-0191335.. | .oovvvevires | cererrirervisees [ cvrvernererennenene. | HUASON Indemnity, LEd......ooviicecceceeee National Interstate Corporation..............cccceeureerevrnennn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............

. |66-0860039.. | ...voveevrens | errerreiriereins | eerereiesneeneins Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

2| 34-1607396.. | oo | e e National Interstate Insurance Agency, INC...........cccvcuvininennne National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | .............




Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE 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) *
.................................................................................... 36-4670968.. |......ceovve [ cvvrrrerrenirens | cvverereereinenennne. | CoOmmercial For Hire Transportation Purchasing Group........... National Interstate Insurance Agency, Inc.................... |Management..... |................. |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. |. . | National Interstate Insurance Company....... . . | National Interstate Corporation.......... .. | Ownership......... ...100.000 | American Financial Group, Inc.... |....
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. National Interstate Insurance Company of Hawaii, Inc............. National Interstate Insurance Company...........cccocueunne Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41106...... 05-3623282.. | .voviveiries | e [ Triumphe Casualty Company National Interstate Insurance Company...........cccvevevne Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
.................................................................................... 43-1415856.. | ..covererres | cerrerrerieneis | cereriesesnenenn. | Vanliner Group, Inc National Interstate Insurance Company........................ | Ownership......... | ...100.000 |American Financial Group, Inc.... |............
.................................................................................... 43-1254631.. | .oovverieies | cerrerernenens | cereresessienen | TrANSProtection Service CoMpany.........c.cvevvveieniveneersnenns Vanliner Group, INC.......cccoevvvriveinrereeneriesessenenne. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | ....cc.......
0084...... American Financial Group, Inc........ 21172...... 86-0114294.. | ...covvvivies | e [ e Vanliner Insurance Company. Vanliner Group, Inc . | Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
................................................................................................................................................................... Vanliner Reinsurance Limited Vanliner Group, Inc . | Ownership......... | ...100.000 |American Financial Group, InC.... |....c.c......
.................................................................................... 20-5546054.. | .....cocvovve | cerrereririnnins | cerrrrerennnnn.. | Safety Claims and Litigation Services, LLC......c..oovvvcvcineinee National Interstate Corporation.............ccccocvverevenneneenn. | OWnEIship......... | ...100.000 | American Financial Group, Inc.... |.............
ween | 27-2226948.. | ..o [ e e Pinecrest Place LLC Great American Insurance Company............coc.cueeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
1871850814 | ..o | e | e PLLS Canada Insurance Brokers Inc Great American Insurance Company..........c.cccveeeeeenee Ownership......... | ..... 49.000 | American Financial Group, Inc.... |....ccoc.....
............... 31-1293084.. | ...cooveeves | cerereririeininns | ceveeisisneennnenne. | PTOfESSIONAl RiSK BrOKErS, INC....oe e Great American Insurance Company................cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
teee | T2-1331800.. | oo | v | e Strategic Comp Holdings, L.L.C....... Great American Insurance Company............cc.eeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
reveeennennens | 36-AB1TTEA. | oo | e [ Strategic Comp Services, L.L.C....... Strategic Comp Holdings, L.L.C......cccovvevviirrrrieiennns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
............... 32-0050970.. | ..ocererrer [errrererseeniens | cvrrenrerseienennennen | Strategic Comp, LLL.C.ovvvvvveievceeecccesecesecssiecsessceienes | LAuciie [NIAL.............. | Strategic Comp Holdings, L.L.C...........ccccceeeevivrnenne. |Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
e [ 31706867194 | ..o e | ceeeenssseeeens One East Fourth, Inc. American Financial Group, INC........cccovveveriinieiennes Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
v [ 31-0883227.. | oo [ e | e Pioneer Carpet Mills, Inc American Financial Group, INC..........cccouvvvreriniennins Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
o | 31-1119320.. TEJ HOIAINGS, INC...oooverreiiicericerere e American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
. 131-0728327.. Three East Fourth, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
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 as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o gk wbd

Bar Code:

A AP 10 000D O A A 1 000 0 O
* 714 042 0134900UO0O0O0 2 =« * 714 042 01344700002 =«
A 100 000 1O 0 0O A B 10 10001 0 O
* 714 042 013 3650000 2 =« * 71 4 04 2 01 3 4480000 2 =«
A AP 00 000 50 0O A B 10 A0 00 R0 O
* 714 042 0134450000 2 =« * 714042 0134490000 2 =«
A A 100 000 A0 0 O

* 714 042 013446 00002 =«

Q14



Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiISCEIIANEOUS INCOME.......ocvireveriecieiiieretssete e ese s st ss s se b ss s s st b s s s ss b b s bbb s ea b sn st e s s s s s setesnsesennns | suevessssesesnsesasans T,409 | oo [ e
08.397.  Summary of remaining Write-iNS fOr LINE 8.3..... .o it seisssssisss s sns s sss st sssssnsenssnsssssanes | snsesssssssssessanssnes 1,409 | oo [0 0

Q15




Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE 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:

2.2 Additional investment made after acquisition.

2.1 Actual cost at time of aCQUISIION...........ccevivrireieiceie e o R O
Current year change in eNCUMDIANCES............cocuevmivniiniiniisssiseinens NN .

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 nonadmitted amounts
. Statement value at end of current period (Line 9 miNUS LiNE 10)........ccccouiiriiireiiieiiceesieesee s eesenssaeaenas

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year...........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...........cccccvuernennes
Unrealized valuation increase (decrease).

Total gain (loss) on disposals

Deduct amounts reCeiVEd ON QISPOSAIS...........cvrurririirirrieireieeeeeistisieie sttt nnes
Deduct amortization of premium and mortgage interest points and commitment fEes...........ccovveeeirrerieiesieesiseeins

Total foreign exchange change in book value/recorded investment excluding accrued interest
. Deduct current year's other than te
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

mporary impairment recognized

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

................................. 3,395,209

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

.................................... 352,181

................................. 3,395,209

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.

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 of
Accrual of discount............ccecvvenee

DIET ..t bbb saes

Unrealized valuation iNCreaSe (ABCTEASE).........ccvuevivirieeieciiieiseietss ettt bbbttt

Total gain (loss) on disposals....................

Deduct amounts received on dispo

sals.............

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

. Deduct current year's other than te
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

mporary impairment recognized..............ocevevnnee.

................................. 3,001,451

................................. 3,614,572

..5,196

12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e i ettt nens | ettt ser ettt ser et st b st eranenaennas
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuieiiiiiisieiieissiesieisstesiessssssssssessesssssssessssssssssessesssssnses | eossssssessssssessesssssssessens 2,327,757 | o 3,001,451
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI ... ieesseiseeeesseens | seeeeeeessesssesessessenes 201,070,475 | .ooveeerereecnenen 205,291,571
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviuiveiiieieiies ettt e ae bbbttt b s s s nans | sbesessssesesssesesssesesees 14,576,998 | ..ooooviceeeeee 30,628,617
3. ACCIUAI OF QISCOUN........cvoeeicieciice ettt ettt sttt s s ssssnna | sbessesasssssssesasssssessesnsnes 599,777 | oo 1,602,443
4. Unrealized valuation iINCrEASE (AECIBASE)..........cceurererierereirereiee ettt bbbt b bbb s b s s st esntesesnsesas | sesebsssstessssssesssnsesensesens (194,477) | oo, 183,464
5. Total gain (I0SS) ON GISPOSAS..........cevuiveeriiiiiieiseie ittt sttt s s bbb bbb s a s s st enaesas | sbssessssssssssessss st essesnsnes 559,015 | oo 2,186,508
6. Deduct consideration for bonds and StoCks dISPOSEA OF ...........c.cuciiiiieiiicrce e sre s | sresessssessssseses e s s 11,457,396 | ooveveeeeeees 38,404,561
7. Deduct amortization Of PrEMIUML.........c.cc.iuieieiiiire ettt bbbt bbb st ensens | sbssesssssssessessss st s e s snes 492311 | s 339,882
8. Total foreign exchange change in booK/adiUSLEA CAIMYING VAIUE............ccevevcveeieicrereie ettt s s ses e benes | setessssssssssssesssssssessessssessessssasssssass | sresssssssssssssnssstessessntesses s snsesaessssans
9. Deduct current year's other than temporary impairment FECOGNIZE. ...........cuiuiueiiiiieieieieee ettt bessesess | stessesssssssessesessssessessstessessebssensans | ssessessssessesssssnsessasnssnsassans 77,686
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)..........ccovvvrrerererrsieiesesieiesseseessssesens | crevessissesssssssssssesens 204,662,080 | .ooocveverreriererians 201,070,475
11, Deduct total NONAAMILEEA MOUNES..........ccccuiveieiciisic ettt bbbt bbb s st s b bs s s s s sssses | chessessssssssses et st essessesensessesssssnsenses | absessssossesesantes et setessesses et snbensennnas
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cviiiiiuiieiecieisicicisciesesestssies st sssasssesssssaessesns | srevsesnsesssssssnssssesans 204,662,080 | ...coooveririeriiiinas 201,070,475
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ()eruuererrueerersneersseeesssee s sest s es st | st 165,189,933 | ..ooorvrvrcrriiennns 20,164,849 | ....oovevvvrrrrirnenns 21,165,951 | oo 290,066 | ....covvrurrerirennens 165,189,933 | ..ooovrvrrcririens 164,478,897 | ..ovvveerevirseereieerisnssssisenins | seeeessssessssesssenns 163,690,801
2. ClASS 2 (@) evrrurrerererriseresieeni st | sesese et 38,510,219 | ovvvrmcrrirrerirenesinsensseessins [ orseesissesessnesisnesenes (27 0[0]0) | IS (236,224) | .ccooovrrircriiienns 38,510,219 | .ovvvvvcrvrrrrrriries 38,525,995 | ...vvvrmrieirnrierisinnenisennins | e 41,374,758
3. ClASS 3 (B)uerernrerrereirerrrieieesnse ettt ents | sesessenene et en st sten s 991,517 | oot ininens | rereeseensesssee et nenes | eeeree et seeas 43T | e 991,517 | e 991,948 | ..o | s 1,486,914
4. CIASS 4 (B).rruveerreereesseeeessreeesseesesss et eesss s sess s s sttt | Hesiensst et 2213572 | oo 1,026,875 | .veooueeeerereesneeeeseeesssnnesssnnes | cosmeessssesessssessssssssssanneees FZ I 2213572 | oo 3,241,193 | et neesesneees | eeeesessesss s 1,310,262
B, ClASS 5 () eersuereruueresssreresieeessssesessseesss sttt | eenis sttt 370,000 [ coveouueeeerrmeressseeessseeessseesssnes | seesssseeessssessssssssssnesssssessssns | seeesssssessssssessssssssssssssssssstins | eessssesssissessssesssesees 370,000 | .ooeeverneerereererieeens 370,000 [ .ovvveumeeermrresieerssnsenessseesssns | seeeessaeesssseessssesssssesesssssssans
B, ClASS B ()evuruerereueresrerisieresiesisiesst st st | ennt s e 14,023 | oo | e 1,140 |, [(1:) ] N 14,023 | .o, 12,844 | oo | 15,189
7. TOMIBONGAS.....coveveiieeicsee ettt 207,289,264 | ......ocovvvereeennn 21191724 | 000 20,915,097 | o 54,981 207,289,264 | ......ocvvrirerene 207,620,878 | ...coovvvverrrereerenenireieenens0 |, 207,877,923
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
0. ClASS 2.ttt s et tans | £esRsEeRRee R R Rt et enEen s e s s st entanans | Hressentanasessestesses st en s et e st essents | Shsestentnsseesesten s et st en s st estentans | neksestestaeRsessest e st e st en s e ssestenss | essessentansses st en st stensanssestensa | Seuessestest s st st en st st st st nsrens | aesunssestens st s st st st st s tnnts | eesestensessententnsrenaa 1,002,279
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
110 CIASS 4.tk | S4ee bbb bbbt b b | Heebb st se bbbk sb bR | Sheeebeee bbb b e b i bbb bbb | Shsene et s e h bbb iR e e | ShbeR iR bbbkt | Shbnet bbbt | Shbese bbbttt | chbieeb bbb
12. Class 5

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 Preferr@d StOCK.......ccvieeveeceeeeeeescee ettt sesssessssastssesssens | etesessreesssssssessesssesnassenansenan (U P 0 [ e (U P (O PO (U PR (O PR (U . 1,002,279
15.  Total Bonds and Preferred SOCK...........wwwuureerrererneeereeresseeesssssessssseessssesesans | cosseessssesessseesens 207,289,264 | .....cooorrrrrerrrrreenne 21,191,724 | e 20,915,091 | .ooorverreeeieererireeeens 54,981 | ..ooverererrereeens 207,289,264 | ......cooverrrerrenenn 207,620,878 | ....cvveerererrreeeereeeeeseeneeennae (U ST 208,880,202

(@)  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§....7,622,673; NAIC2$

0;

NAIC3$

0;

NAIC 4 §

0; NAIC5S...... 0;

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




Statement as of June 30, 2013 of the CONTINENTAL GENERAL |NSURANCE 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.......cu et | e 7,622,673 |..coovvvernne. 00,0 R IS 7,622,673 | oo 850 |1
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YT ........c.vuiiriieiieiciiieieiessieses ettt sssensessesss | sestessesssessensesssssnsesses 11,011,438 | oo 7,703,928
2. Cost of Short-term iNVESIMENS ACGUITET.........c.cuiveeieciiieie ettt bttt s st bes e bans | sbessessesssssssessessssessesas 31,094,135 | oo 74,572,580
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 34,482,900 | coovoververierierererne 71,265,070
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)........ccccevrrrirrieieiiiisieeisseeessssessins | coverssiesiessssese s ssssessens 7,622,673 | oo 11,011,438
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)....ucuieiiiiiiisieiisissiessisstesiesersssssessesssssssesssssssessessssssssnses | eossssssessessssessesssssnsessens 7,622,673 | oo 11,011,438

QSI103




Statement as of June 30, 2013 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QEO01



Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

2030

1 Location 7 8 9
2 3 Actual Additional
Cost Investment Value of
at Time Made After Land and
Loan Number City State of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
2005-03-1104 LeneXa.....ccooeevererernrenn. |6 DO 09/26/2005.... | 06/04/2013.... 0 [ eeeeeeeeeeeeerierenes | eerrsresesnesieneenee8 T [T | e | eeeeeevesssssesesessenns | e 0
2005-03-1106. . | Charlotte 10/03/2005.... | 06/18/2013.... | . 0 [ eoveeeeeeeeeerceeiereenees | eevrereesesseenieereeneee BB [ oreereceeereereeee BB | e eieeceeeereeeeens | eeeereeereeseeeiesesseeneenn | s 0
2005-03-1108 Albuquerque 10/28/2005.... | 06/05/2013.... (0 O POTR HUPOPOPOPOPOROPOROL £ T DOOTOOPOOROOOOUOONL 1 (< T IO VPO IO 0
2005-03-1109.......c0vrrrenee AlDUQUETQUE.......ovvereereiriiierienes NM.ivvins e 11/04/2005.... [ 06/05/2013.... | covoovvevrrenrrinnnene 1,823 | i [ [ e | e 0 | oo | e 1,623 i 1,823 | s | e | e 0
2005-03-1110.....c.ouvvveernnee AlDUQUETQUE.......corvereererrieieeeiane NM.cvveviins [ e 11/04/2005.... [ 06/05/2013.... | coeoevererrrrrrnerrnen T0AT | i [ | eriesssessnsisesssssis | eoeesessisssessssesessns 0 | corvenernnnreneninees | eeerneeneneseneennnens LOAT L 04T | s | e | e 0
2005-03-1111..ccoorinnes CONCOM.....oooveiriieei i NC.ovvvervines [ 09/26/2005.... | 06/18/2013.... [ .cvoeverrrrrrrrrance 1,001 | oo | e | e | e sessesens 0 oo | e 00T [ 1,001 | s | e | oo 0
2005-03-1113 Bakersfield..........cocoervneveriieincii CA.oovvvvvenen [ v 11/17/2005.... | 06/06/2013.... 0 | e | ervrneeenesennennens 1139 L 1139 | s | e | e 0
2005-03-1115. . | Naples FL 11/02/2005.... | 06/03/2013.... | . (0 OO PRPOPUOOR UPOPOUROOPORPOROTE B £< x B OPURPORPPOPOOPROR: I 1 I OO OPOOOO EOPOTOPPTOOO IO 0
2005-03-1116. Escondido..........coveviriniiieiriiniininens [O7. SRR IV 11/30/2005.... | 06/03/2013.... O [ | e 1158 i 1IB8 | e | e | e 0
2005-03-1117...coourvrnnes Naples, ISR RN 12/05/2005.... [ 06/04/2013.... | coveoueermrernerieirienen T2 | it [ evenississesisesessenins | soensssessessssessesssssins | coneesesssessessssessesns 0 | coreenrrirnrereninees | verseeeensnssensennenns P92 | v TD2. | covireeiesissesssssssssenes | sevsessessnesssssssssnenes | oenes 0
2005-04-1118......ccvvrrrnnee Kansas City.........coceerererereerneennennns MO..ooeviene [ v 12/05/2005.... [ 05/29/2013.... | coeovvererrerrrenene 1,995 | i [ | eeeiesssesinsssssesiis | coeesessieesses i 0 | cerrernernnrnereninees | eevneensnnseneeneneens 1,995 [ 1,995 | i | e | s 0
2005-04-1120.......cc0cuvvenee Prattville........cc.ccocvunne. AL | v 12/21/2005.... | 06/06/2013.... | covooevevrrerrrinnrnee 3,348 | i e | e | e 0 | o | e 33348 [ 3,346 | s | s | s 0
2005-04-1121 Shakopee... 02/09/2006.... | 06/10/2013.... 0 | oo | evvereeeenenneeenniee23B42 | e 2582 | oo | e | oo 0
2005-04-1122 Minneapolis. 01/18/2006.... | 06/04/2013.... O [ | e 2y T e 2T | e | e | e 0
2005-04-1123......ccvvvirenee Pocatello. 1055 IO 02/01/2006.... | 06/06/2013.... | ..vovverererrernenenn 2,031 | oo | e | e | e 0 | oo | eemeennesernennen 23031 [ 2,031 | s | e | e 0
2005-04-1124........c.ovvvnnee LTI S (0] CHTIIN BTN 02/28/2006.... | 06/05/2013.... [ ..cvvoeverrrrrrrrrnencen 1,38 | ot | crerineineseinnienies | e | e esieens 0 | cerrenernnnnereninees | e 1,389 [ 1,389 | s | e | s 0
2005-04-1125.......cccevrrenee VL7 F (0] CHRIRIIN RN 03/17/2006.... | 06/05/2013.... [ ...cvererercrrerirereed Q4 | e | e | e | e 0 | oo | ververenennsneneneenen 984 L Q84 | s | s | e 0
2005-04-1126 Columbus (0] ISV RN 03/02/2006.... | 06/04/2013.... 0 | oo | eveveeeeeseesneeenneeenn LAY | e 1494 | e | e | oo 0
2005-04-1127. i AMALG e [ 03/16/2006.... | 06/05/2013.... O [ | eveeevereeiriiieen3,005 | 5,865 | e | e | e 0
0299999. Total - Mortgages With Partial RepayMeNts.......cccoocvies  wovvriirrieiisiescsceisesssnsnsessessesesnsessssssenenssessssnses | eonnrerseeserssennese 325992 | vevrrvernnsnnrnrnennend0 | ovivinininiinisninnnndd [0 | 0 0 ... (L 0]... 0
0599999, Total MOMGAGES........covervrrircrieiiseirerieiseeeieistnrirens eoerisisesinessssnssesssisesessssssssessssssssensessssesnsnessnsens | oevinerosnineniesoneen 324992 [ vvrerinrsrrerineieeeen0 [ v {0 SOOI I PO 0 0 ... (V) 0. 0
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

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

NONE




Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

030

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Political Subdivisions of States, Territories and P

73723R_SQ 7[PORTSMOUTH VA REF B 4.541 02/01/2037 | ........... | ....06/05/2013 | CITIGROUP. 1,000,000 1,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 1,000,000 1,000,000 [V PO
Bonds - U.S. Special R and Special A it

167725 AC 4 |CHICAGO TRANSIT SER A 6.899 12/01/2040..........cvrveeecrreeumereiisessssssesssissesssssssessssssssssssssssssssnsessesss. | sessesenes ....05/29/2013 | BARCLAYS CAPITAL 625,500 500,000 192 | 1FE

167725 AF 7| CHICAGO TRANSIT SER B 6.899 12/01/2040..........cevvveemmrreersrreiessesesessssssssssssssssssessssssssssssssesssssssssssssss. | svssessnes ....05/29/2013 | BARCLAYS CAPITAL 625,720 500,000 192 | 1FE

196338 AB 9 [CO ST BRIDGE ENT BAB A 6.078 12/01/2040...........ccvveermrrrriemerriirnsesisnssssssssessesssssssssssessssssssssssssnsessesses | cossesseees ....05/23/2013 | BARCLAYS CAPITAL 1,263,870 1,000,000 30,052 | 1FE

3136AC FK 2|FNR2013-4 GI 10 3.0 02/25/2043 ....04/29/2013 | ROYAL BANK OF SCOTLAND 467,081 324 |1

3136AE  E6 0|FNR 2013-59 Cl |0 PAC 2.50 06/25/2028 05/02/2013 | RBS SECURITIES/GREENWICH. 345,078 7,292 (1

3137B1 ZL 9| FHR 4204 QI 10 PAC 3.0 07/15/2042. ....05/02/2013 | CANTOR FITZGERALD & CO 520,000 9,667 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 3,847,249 2,000,000 47,718 | ....cce.. XXX oo
Bonds - Industrial and Miscellaneous

714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018.........ceruumrirrrimeriinerisessisesssssssssessssessssesssssssssessssssssssessssnsss | cosevennens ....06/29/2013 | JEFFERIES & CO. 511,875 500,000 16,188 | 4FE

813888 ZZ 0| SEBRING 11.50 4/25/2018...........oovrvreereieiisssississssssssssessssssssssssssesssssssssssssssssssssssesssssssssasssssssssssssnssssssene | sesssasenes ....04/26/2013 | Private Placement 515,000 550,000 4z
3899999. Total - Bonds - Industrial & Miscellaneous 1,026,875 1,050,000 16,188 | .......... 0.0 S
8399997. Total - Bonds - Part 3 5,874,124 4,050,000 63,906 |.......... PO
8399999. Total - Bonds 5,874,124 4,050,000 63,906 | .......... Y
Common Stocks - Industrial and Miscell

02503X 10 5| AMERICAN CAPITAL AGENCY CORP........ccevvrverrereimmrreisieesessssesssssssssssssssesssssssessssssssssssssssesssssesssssnes | sesseneeres ....05/29/2013 | DEUTSCHE BANK 10,000.000 252,688 XXX L

02503X 10 5 AMERICAN CAPITAL AGENCY CORP........cecrrvermerriimmesrsesiesssssessessssseeessssssesssssssessssssessssssssssssssssesssssnnes | sessseeses ....06/10/2013 | RAYMOND JAMES & ASSOCIATES 1,000.000 24,868 XXX 1

02503X 10 5| AMERICAN CAPITAL AGENCY CORP........ceovvrerrmrrrermmeresssessesssssssesssessssssssssssssssssssssssssssssssssssssssssssssnnes | sessnseses ....06/11/2013 | RAYMOND JAMES & ASSOCIATES 1,000.000 24,670 XXX |

02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP..........cocourreimmmrreismmerssissesesssssssssesssssssssssssssssssesssssssessssssnes. | sessnseeses ....05/28/2013 | DEUTSCHE BANK 25,000.000 531,473 XXX L

037347 10 1| ANWORTH MORTGAGE ASSET CORP........osiriurriieriiieiieriisesssessisessisesssssssssesssssssssesssssssssesssssssssssssssnse | cossesnnens ....05/30/2013 | DEUTSCHE BANK 5,000.000 28,700 XXX |

037347 10 1| ANWORTH MORTGAGE ASSET CORP........ccvveueureriurerreiismensessssssssssssssssssssssssssessssssssssssssssssssssesssssnee | sessenseees ....05/31/2013 | INTERSTATE GROUP 3,000.000 16,955 XXX L

037347 10 1| ANWORTH MORTGAGE ASSET CORP........cccvveuummrreiimmerresssnesssissessssssnessssssessssssssssssssssssssssssssssssssssssssee | sessneeees ....06/04/2013 | INTERSTATE GROUP 1,000.000 5671 XXX 1

12673A 10 8|CYSINVESTMENTS INC ....06/03/2013 | INTERSTATE GROUP 20,000.000 206,432 XXX |

12673A 10 8|CYSINVESTMENTS INC 06/07/2013 | RAYMOND JAMES & ASSOCIATES 10,000.000 104,252 XXX 1

12673A 10 8|CYSINVESTMENTS INC ....06/10/2013 | INTERSTATE GROUP. 10,000.000 102,877 XXX 1

12673A 10 8 CYSINVESTMENTS INC.......oirveirrreiimreesisesessssasesssssesesssssesssssesesssssssssss s ssssssesssssssesssssssssssssssesssses. | cossesseses ....06/11/2013 | INTERSTATE GROUP 12,000.000 121,501 XXX L

12673A 10 8[CYSINVESTMENTS INC......courrieuumrreemmmcrseissmeresssssesssssssessssssssssssssssssss s ssss s ssssssesssssssessssssnessssss | cossesseses ....06/12/2013 | INTERSTATE GROUP 25,000.000 248,395 XXX L

12673A 10 8 [ CYSINVESTMENTS INC.....oouiverrererirreimeriseeissesssseesssesssses s sssses st s st ssssssssssesssssssssesssesesssnensss | sevesesees ....06/25/2013 | DEUTSCHE BANK 7,000.000 62,915 XXX |

813888 ZA 5| SEBRING SOFTWARE $0.01 4/25/2023.........00ccitrvveeimmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cossssssees ....04/25/2013 | Private Placement 225,330.000 35,000 XXX A
9099999. Total - Common Stocks - Industrial & Miscellaneous. 1,766,396 XXX
9799997. Total - Common Stocks - Part 3, 1,766,396 XXX
9799999. Total - Common Stocks 1,766,396 XXX
9899999. Total - Preferred and Common Stocks 1,766,396 XXX
9999999. Total - Bonds, Preferred and Common Stocks 7,640,520 XXX

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



Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22

F 11 12 13 14 15 NAIC

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

3128GL WV  0|FGCI E84260 PT 6.0 7/01/2016. IO IO 04/15/2013| MBS Paydown 0.00779452 624 | ... 597 2)] e ). 628 0 07/01/2016| 1...
3128GL WV  0|FGCI E84260 PT 6.0 7/01/2016. e 05/15/2013| MBS Paydown 0.00752481 670 | ....... 641 ()] (3) 674 IO 0 07/01/2016|1...
3128GL WV 0|FGCI E84260 PT 6.0 7/01/2016.........cccvvverrercrrerir | conee 06/15/2013| MBS Paydown 0.007153........c.c. | coverneernmrermeineniens | cevrerirneineeens 930 | oo 930 924 | ....... 884 (5)]eer ()] P 930 IO 0 | s 28 |07/01/2016| 1...........
31298W FC 4 |FGLMC C59163 PT 7.0 10/01/2031.........ccoovrvrererans | o 04/15/2013| MBS Paydown 0.07425015......... | ccccvevevnrrverrerrnne | covvrrennn 19,549 | 19,549 | 19,995 | 037,320 | s | v (468) [ ..o [ e (468) | .vvouverrine . 19,549 IO I [V I 456 |10/01/2031(1...........
31298W FC 4 |FGLMC C59163 PT 7.0 10/01/2031........cvvevverrerines | e 05/15/2013| MBS Paydown 0.07404504 522 . 0 | v 15 110/01/2031{1...........
31298W FC 4 |FGLMC C59163 PT 7.0 10/01/2031.. e 06/15/2013| MBS Paydown 0.07379697 632 SO (01 I 22 (10/01/2031{1...
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032 IR 04/25/2013| MBS Paydown 0.01504319 69 I 0 2 101/01/20321...
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032........covvreerirrirerins | veree 05/25/2013| MBS Paydown 0.01500853 69 v [ 0 2 101/01/2032| 1...........
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.......ccccovvevrvcrrrreres | v 06/25/2013| MBS Paydown 0.01497365 70 I 0 2 101/01/2032(1...........
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031........ccocomrrrrmrrne | verer 04/25/2013| MBS Paydown 0.01798704 145 OO 0 3 [12/01/2031(1...........
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.. e 05/25/2013| MBS Paydown 0.01791504 218 IO I 0 6 |12/01/2031|1...
31389C FZ  7|FNCL 621284 PT6.50 12/01/2031........ccocrmurrurerne | verer 06/25/2013| MBS Paydown 0.01737556 1,633 0 12/01/2031| 1...
31389N N7 6 |FNCL 630514 PT 6.0 1/1/2032 e 04/25/2013| MBS Paydown 0.02023726 380 IO 0 8 101/01/2032| 1...
31389N N7  6|FNCL 630514 PT 6.0 1/1/2032.......cccecvvervrverrvinins [ eres 05/25/2013| MBS Paydown 0.01868464 N T (I 7,786 IO I (V1 I 195 (01/01/2032(1...........
31389N N7  6|FNCL 630514 PT 6.0 1/1/2032......cccvvvrvrrveerrrinnins | verer 06/25/2013| MBS Paydown 0.01859752 0 (V1 I 437 IO I 0 | v 13 101/01/2032(1...........
36203R TF  6|GNSF 357050 PT 8.0 5/15/2023.........c.cccvvvvvierinnns | s 04/15/2013| MBS Paydown 0.03329069 0)] ... [(0)] 178 O 0 5 |05/15/2023(1...........
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023 e 05/15/2013| MBS Paydown 0.03311284 (0)] ... 0)].. 179 S 0 6 |05/15/2023 1...
36203R TF  6|GNSF 357050 PT 8.0 5/15/2023........ccoovvereerneenens | vever 06/15/2013| MBS Paydown 0.03293372 0)] ... (0) 180 0 7 105/15/2023|1...
36204C J6 9 |GNSF 365785 PT 7.0 1/15/2024 OO 04/15/2013| MBS Paydown 0.00667099 (3)] e 3)] . 160 IO I 0 4 101/15/2024| 1...
36204C J6 9 |GNSF 365785 PT 7.0 1/15/2024.......ccorvvemeerrvrirnens | vener 05/15/2013| MBS Paydown 0.00650651 (3) ] e ()] - 161 S 0 5 |01/15/2024(1...........
36204C  J6 9 |GNSF 365785 PT 7.0 1/15/2024.........ccoevvvvvervrinnns | e 06/15/2013| MBS Paydown 0.00634101 (3) [ ()] E—— 162 OO I 0 6 [01/15/2024(1...........
36204H EF 3 |GNSF 370134 PT6.50 12/15/2023.........ccccovvvverres | vever 04/15/2013| MBS Paydown 0.0325045........... | ccceveeerevenirneriens 295 | ... 295 298 | ........ 295 0)]..r [(0)] 295 [ i [ 0 6 |12/15/2023| 1...........
36204H EF  3|GNSF 370134 PT6.50 12/15/2023. e 05/15/2013| MBS Paydown 0.03226735 232 232 235 | e 233 (0)] ... 0)f.. Y2 R 0 6 |12/15/2023| 1...
36204H EF  3|GNSF 370134 PT6.50 12/15/2023. JOOT 06/15/2013| MBS Paydown 0.03187672 . 383 | ... 383 387 | e 383 K] 0)].. 383 e | (01 I 12 |12/15/2023|1...
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024........c.covvvoreremeenins | vever 04/15/2013| MBS Paydown 0.00659259......... | «cceeeerererernrerinens 36 | ... 36 37 | e 36 w0 [ (V1 I 36 v | e 0 1 02/15/2024|1...........
36205C FH  8|GNSF 386368 PT 7.00 2/15/2024........c.covvvreveneeanns | ceves 05/15/2013| MBS Paydown 0.00855742......... | cccoveereeeneerneinens 36 | .. 36 37 | s 36 w0 [ (V1 I 36 IO 0 1 02/15/2024|1...........
36205C FH  8|GNSF 386368 PT 7.00 2/15/2024........c.coovvreremeenins | veves 06/15/2013| MBS Paydown 0.00652015......... | ccceveereeerereneriens 38 | . 38 39 | s 38 0)].en 38 | s | e 0 1 02/15/2024|1...........
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024... e 04/15/2013| MBS Paydown 0.0315607........... | coevereemrerrerirneernns | vevermernneneee1T | | 426 | i 417 0)|..... 411 IO 0 05/15/2024|1...
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024.........ccccoevrvvvvnns | venes 05/15/2013| MBS Paydown 0.03137744 388 380 K] 375 0 05/15/2024| 1
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024... IO I 06/15/2013| MBS Paydown 0.03117438 RO & [ 2 ISV 430 | i 421 M|..... . 416 S 0 05/15/2024|1...
36205F 'YX 5|GNSF 389626 PT 8.00 10/15/2024............cocovvvvnnns | v 04/15/2013| MBS Paydown 0.01400547......... [ ccccovvrervrrneirernnns 63 | . 63 (51 [P 64 i | e 2 | 63 IO 0 10/15/2024|1...........
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024...........cconvvervvvnens | covee 05/15/2013| MBS Paydown 0.01394287......... | cccvveernrvenrrneriens 64 | ... 64 67 | oo 64 w2 e 2 | 64 v | e 0 10/15/2024 1...........
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024..........cconvvvrvvernens | conee 06/15/2013| MBS Paydown 0.01387982......... | cceereerervreeneriens 64 | ........ 64 67 | oo 65 w2 | 2 | 64 OO 0 10/15/2024 1...........
36205P 5) 6| GNSF 396949 PT 8.0 8/15/2024... e 04/15/2013| MBS Paydown 0.00713424 . 96 | ... 96 0)] ... 96 SO 0 08/15/2024/1...
36205P 5J 6| GNSF 396949 PT 8.0 8/15/2024..........coccovvvevrvmernes | e 05/15/2013| MBS Paydown 0.00706385 69 69 (0] ... 69 0 08/15/2024| 1
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
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)
36205P 5) 6| GNSF 396949 PT 8.0 8/15/2024..........cooovvveeremernes | 06/15/2013| MBS Paydown 0.00699996......... | «cceeeereemreenernens 63 | . 63 65 | cooveerieriennns 64 K1) (5K 1 VORI O 0 3 |08/15/20241...........
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024... 04/15/2013| MBS Paydown 0.02123697..... 0) ] ... 134 | e [ 0 4 (11/15/2024|1..
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024 .1 05/15/2013| MBS Paydown 0.02111964 0)] ... 120 0 4 111/15/2024| 1..
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024... 06/15/2013| MBS Paydown 0.02099047.... 0)] e 132 | [ e 0 5 |11/15/2024|1..
36209C 6Y 7 |GNSF 468087 PT 7.0 7/15/2028........c.cocovveveerirnnns | vever 04/15/2013| MBS Paydown 0.0172024........... 0)]..... T PRI O 0 3 |07/15/2028(1...........
36209C 6Y 7 |GNSF 468087 PT 7.0 7/15/2028........c.coevemevrrmvernens | vever 05/15/2013| MBS Paydown 0.01714578......... | cceeveeneeennerneriens | veverererneenenens 112 | s M2 | e 115 | s 113 (0)].er 112 | e [ e 0 3 |07/15/2028(1...........
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028..........cccovvvvirnvvenns [ s 06/15/2013| MBS Paydown 0.01708881......... | cecevrerrrvereriveiinins | roveervnreerenns T3 | s M3 | e [T 114 0)] ... T3 [ [ 0 4 (07/15/2028(1...........
36209U AE  6|GNSF 481605 PT 7.0 7/15/2029........ccocrvrvrrererevenens | vener 04/15/2013| MBS Paydown 0.00786677......... | cccceuvevrevrerereeenee | veervrineiins 1,305 | v 1,305 | v 1,292 | v 1,293 | 1,305 | oo [ e 0 | e 30 |07/15/2029| 1...........
362090 AE  6|GNSF 481605 PT 7.0 7/15/2029......cccvoevemerrnrinens | veves 05/15/2013| MBS Paydown 0.00784569......... | cccoreerrereneeneriens 21 | e 21 21 | s 21 w0 [ 21 | e | s 0 1107/15/2029| 1...........
36209U AE  6|GNSF 481605 PT 7.0 7/15/2029........cccrvrvrrevererinins | vever 06/15/2013| MBS Paydown 0.00782448......... | .ccovverrvenirniriens 21 | e 21 21 | s 21 IR0 I 21 | e | e 0 1107/15/2029| 1...........
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023.........occmvvererirnnens | conee 04/15/2013| MBS Paydown 0.022676865......... | .cccveeeeremerneriens | eevvererneernneens 639 | v 639 656 | ........ 644 M) ] e (0] O PN (V1 IO 15 |03/15/2023(1...........
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023.... 05/15/2013| MBS Paydown 0.02247152.... M 402 [ oo | e 0 03/15/2023|1..
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023 .| 06/15/2013| MBS Paydown 0.02226513 AN 405 0 03/15/2023| 1..
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031... 04/15/2013| MBS Paydown 0.05188371......... | ceveeerermrrmerverirnee | weervrrinnennn 3,064 | 3,084 | 03,120 | 5,739 | s | v (101) | covvreereerinnine 3,064 | oo | e 0 10/15/2031| 1..
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031........ccovvrrvvrerrreres | coree 05/15/2013| MBS Paydown 0.05130197......... [ covverrvrrvermnverinnns | cvvrvrvennnen 1,220 | i 1,220 | i 1,242 | 002,285 | e | s (7)) I 1,220 | veovrevrnrrens [ s (01 I 31 [10/15/2031{1...........
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031.........ccvvureererennens | v 06/15/2013| MBS Paydown 0.05002211......... | ceceeeeernerrerirncenee | vernrrirneennni 2,883 | i 2,683 | i ,732 [ 5,027 | s | e (74 [O— 2,683 | oo | (01 I 81 |10/15/2031| 1...........
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028.........ccocomirvervrres | o 04/15/2013| MBS Paydown 0.19187795 w3 | KN 187 [ o [ 0 5 |12/15/2028| 1...........
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028..........ccoovvvrverevnirns | v 05/15/2013| MBS Paydown 0.18872889......... | .cccoveerrrerrrneriens 306 | ........ 306 297 | o 298 RGN (1 I 306 [ .oovrrrrrerins [ e 0 | v 10 |12/15/2028(1...........
36241K  BU 1| GNSF 781851 PT 7.50 12/15/2028.........ccconsvenerennnnns | s 06/15/2013] MBS Paydown 0.18529286......... | cccoseesrreinnrnninnns | coveisrineisineens 334 | s 334 324 | ... 325 ol | A I 334 | [ (V)] [ 13 [12/15/20281...........
0599999. Total - Bonds - U.S. GOVEMMENL.......c..iuiiririiiiiiiiiissiiens s nessssssssseensenes 48,710 | .o 48,710 | oo 49,447 | oo, 73,519 | v 0 [ [UL)) I 0 (748) 0 48,710 .0 0 0] . 1,240 |...... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special A t
09089T AY  7|BIRMINGHAM AL B 6.00 04/01/2022 .| 04/01/2013| Sinking Fund Redemption 100.0. 0)] ... 55,000 0 04/01/2022| 1FE..
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20.......cccvvvererereriirernerinnins | v 04/15/2013| MBS Paydown 0.01767664......... 0)] ... 343 | e [ 0 03/15/2020| 1...........
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20.......cccmvverererrirnnrirseiranies | e 05/15/2013| MBS Paydown 0.01657144......... K] 1,105 | oo [ e 0 | v 12 |03/15/20201...........
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20.......cccovverereririerirnerinnnns [ v 06/15/2013| MBS Paydown 0.01603982......... K] 532 | [ 0 | e 23 103/15/2020| 1...........
31392E 4T  4|FNR2002-72 DB SEQ 4.50 11/25/2017.......cccmvvvrnene [ v 04/25/2013| MBS Paydown 0.15426038......... | .cccoverrvrrrnerirerrnee | evvrnernenernn8,200 | ciiiiirirnen8,200 | oiiiernn5,993 | i 11,228 | s | i K I 6,200 | oo | e (01 I 93 | 11/25/2017| 1...........
31392E 4T  4|FNR 2002-72 DB SEQ 4.50 11/25/2017......ccovvovvvirs | o 05/25/2013| MBS Paydown 0.14866291......... [ cccovevrreervererinns | corvereeenn 5,430 | i 5,430 | i 5,249 | 9,833 | i | e Y2 TR (SR 27 [ 5,430 | oo | e (V1 I 102 [11/25/2017(1...........
31392E 4T  4|FNR2002-72 DB SEQ 4.50 11/25/2017.......cccvvvervune [ v 06/25/2013| MBS Paydown 0.14355855......... | cccovereervverrerrnne | cevrvernenenenh 981 | 951 | i 4,786 | 8,967 | s [ e 25 [ [ e 25 | s 4,951 | v [ s [V I 111 | 11/25/2017| 1...........
31393Q  YC 0|FHR 2611 UH SEQ 4.50 5/15/2018.......ccccovvrervrnes | venee 04/15/2013| MBS Paydown 0.42625004......... 319 |..... 319 | 23,999 | oo [ (V1N I 360 |05/15/2018(1...........
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018.........ccouvcvrrveri | covee 05/15/2013| MBS Paydown 0.40856493......... 314 |..... 314 |, 27K I O B 0 05/15/2018(1...........
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018... 06/15/2013| MBS Paydown 0.39285761.... 275 |..... 275 20,420 | .o [ 0 05/15/2018] 1..
31393V MS  7|FHR 2628 AD NSJ ZX 4.0 6/15/2018. .| 04/15/2013| MBS Paydown 0.10816273 9,027 0 06/15/2018] 1..
31393V MS  7|FHR 2628 AD NSJ ZX 4.0 6/15/2018.... 05/15/2013| MBS Paydown 0.10413484..... 5,236 [ .ovveeerirerirns | e 0 06/15/2018] 1..
31393V MS  7|FHR 2628 AD NSJ ZX 4.0 6/15/2018........cccovvermvrernees [ o 06/15/2013| MBS Paydown 0.10041359......... | cccceevvenevnerirneernee | vevnrrirneeennh838 | o ,838 | 4,965 [ 4,895 | s | e (G T I (C) ) 4,838 | .o [ e 0 | s 97 | 06/15/2018| 1...........
31394B  7J  7|FNR 2005-32 AE SEQ 5.0 4/25/2025............coccvvrnrns | coree 05/25/2013| MBS Paydown 0.97440692......... 813 |..... 813 [ 33,271 | v [ e (VI I 693 | 04/25/2025|1...........
31394B  7J  7|FNR2005-32 AE SEQ 5.0 4/25/2025..........ovvenevrenees | e 06/25/2013| MBS Paydown 0.93807138......... | cccoveevvnerrnerneennee | corvernnenncdT,236 | 47,236 | i 45,258 | 085,327 | e | v 1158 | oo | v 1,158 | e 47,236 | oo | oo (V1 I 1,181 | 04/25/2025]1...........
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31394H LY 5[FHR 2663 BC SEQ 4.0 8/15/2018........cccovvovrvrrmrrens [ e 04/15/2013| MBS Paydown 0.66754945......... 685 |..... (5121 . 31,662 IO 0 08/15/2018(1...........
31394H LY 5[FHR 2663 BC SEQ 4.0 8/15/2018........cccccevvverirmrirans | e 05/15/2013| MBS Paydown 0.64784986.... 499 | ... 499 25,609 IO I 0 08/15/2018] 1..
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018. .| 06/15/2013| MBS Paydown 0.62135448 848 34,444 0 08/15/2018] 1..
31394) YA  9|FHR 2697 LG SEQ 4.50 10/15/2023. . 04/15/2013| MBS Paydown 0.54557189.... . . . 81424 | | 1,648 | | e 1,648 35,018 IO 0 10/15/2023| 1..
31394 YA  9|FHR 2697 LG SEQ 4.50 10/15/2023...........ccccovvreemrrer | vevee 05/15/2013| MBS Paydown 0.52070438......... | .cccooevvvremeriverrene | cervirennncd0,285 | oo 40,285 | ... 36,408 | v 70,662 | oo | v 1,899 | | v 1,899 [ . 40,285 IO I 0 10/15/2023 1...........
31394) YA  9|FHR 2697 LG SEQ 4.50 10/15/2023...........cocvvvvevrer [ e 06/15/2013| MBS Paydown 0.50134057......... [ ccoveererernrrernnes | vererrrnrren 31,369 | 31,369 | ciiii0n28,350 | overnnn.55,023 | oo | e 1,482 | e | v 1,482 [ . 31,369 OO I 0 | v 706 |10/15/20231...........
31394K BC  7|FHR 2690 DK SEQ 4.0 10/15/2018........ccovivrvvrivrne | v 04/15/2013| MBS Paydown 0.52831949......... 572 |..... 572 | oo . 32,228 SO (V1 I 430 | 10/15/2018|1...........
31394K BC  7|FHR 2690 DK SEQ 4.0 10/15/2018.........cccvivvvercvrre | o 05/15/2013| MBS Paydown 0.50855073......... 428 | ... 428 | .o . 25,699 I (VN 428 [10/15/2018|1...........
31394K BC  7|FHR 2690 DK SEQ 4.0 10/15/2018........ccovvimrrvvrvins | e 06/15/2013| MBS Paydown 0.48777134......... 481 | ... 481 | e . 27,013 O [V I 540 | 10/15/2018|1...........
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......cccevvvvrrcmirrerns [ 04/15/2013| MBS Paydown 0.50494905......... 258 |..... 258 | oo, . 25,483 e | [V 425 105/15/2019|1...........
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......ccocvvrrirerniees | o 05/15/2013| MBS Paydown 0.48739397......... 227 |..... 227 | oo . 22,822 S 0 05/15/2019|1...........
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......ccccvvvvvcvirvarins [ 06/15/2013| MBS Paydown 0.47189599.... 193 |..... 193 20,147 SO 0 05/15/2019| 1..
31395A ZP  3|FHR 2823 EL SEQ 4.5 5/15/2018.. .| 04/15/2013| MBS Paydown 0.01023476 377 |..... 377 34,730 0 05/15/2018] 1..
31395A ZP  3|FHR 2823 EL SEQ 4.5 5/15/2018.. 05/15/2013| MBS Paydown 0.0............. . . . . . 249 | ... 249 13,305 IO 0 05/15/2018|1..
31395M  RP 6 |FHR 2933 BC PAC 5.50 7/15/2017.......ovvvvrnrrirrninns [ s 04/15/2013| MBS Paydown 0.32064319......... [ cecreervrervernrrnnrinnn | crvvrereninns 67,120 | oovvrennd 67,120 | oo 69,002 | .ooverne. 124,707 | oo | e (112) | veveerererrrnnies | v (K] I— . 67,120 IO I 0 07/15/20171...........
31395M RP 6 |FHR 2933 BC PAC 5.50 7/15/2017.........ovvoonvrevrrnerins | ceves 05/15/2013| MBS Paydown 0.26872545......... | cccoveeevevnernerirnns | ceneerneennd 67,493 | .o 67,493 | .oovverns 69,476 | ...c.o...... 125,399 | oo [ s ((10) ) [T IS ((P0) ] I— . 67,493 OO 0 07/15/2017| 1...c....c..
31395M  RP 6 |FHR 2933 BC PAC 5.50 7/15/2017........ovversvvnniinnins | s 06/15/2013] MBS Paydown 0.21654786......... | ceccoseeieriinniinninnne | covnneiinnenad 67,831 [ oo 67,831 | oo, 69,823 | oo 126,027 | .o | v, (P2 I [ (124) | oo . 67,831 v e 0 07/15/2017|1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . 842,839 | ... 842,839 | ..o 804,945 | ......... 1,469,534 | .o 0] . 12,256 | oo 0 [ 12,256 | v 0 [ s 842,839 .0 0 0. 17173 | ... XXX... | .XXX
Bonds - Industrial and Miscellaneous
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17.....c..cevvevverrenne R.. | 06/25/2013| MBS Paydown 0.412824337....... | ccccovvvoreverneenrinns | crvverienns 578,175 | oo 578,175 | oo [ v 556,979 22,117 |..... 22,117 | o | e 578,175 OO 0 2,630 |03/25/2017| 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040 04/20/2013| MBS Paydown 0.960591117....... | ceccveeeemrvnerrneeernee | weernernnenne 1,970 | i 1,970 | i 1,970 | e 1,970 | s [ e [ e 0 1,970 IO 0 12/20/2040| 1FE......
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040. .105/20/2013| MBS Paydown 0.958620674....... | ..c.covvrervnevrnerans | evvvmnrranee 1,970 | i 1,970 | e 1,970 | e 1,970 | s [ e [ 0 1,970 0 12/20/2040
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040 06/20/2013| MBS Paydown 0.956650231 . . 11,970 1,970 | ... 2,970 | e e [ 0 1,970 IO 0. 12/20/2040
020002 AT  8|ALLSTATE CORP 5.95 04/01/2036...........coeverermree | o 06/20/2013| Cash Tender 130.842...........ccoce. | covrnernnerneiinerinnns | 1,269,164 | i, 970,000 | ............ 910,599 | .covvneee. 916,478 | ..o | s X1 4 A TR LK1 4 A TR IS 969,998 | ...ooovrirrrins [ e 299,166 |..... 299,166 | ...... 41,509 |04/01/2036
05948X L9  0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34..........ccouvvire [ e 04/25/2013| MBS Paydown 0.40764197......... | ccccovrvvevrerrneinns | crvivnriinereen8,870 | i 6,870 | cocvrrerinn 6,893 | coviirerrnn8,503 [ | s LI [N IS L - 6,870 OO [V I 126 |01/25/2034
05948X L9  0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.........cccovuvvns [ vonee 05/25/2013| MBS Paydown 0.403412403....... | ccccovevnerrerirerenee | veernvrineii 9,056 | ovvvrrirnnnns 9,056 | covourirrinnn 9,086 | ovvvrrerer 8,573 | s [ e Y7 IR (SRR 22 | s 9,056 v | e [V IO 208 |01/25/2034
05948X L9  0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.........cccvvvens [ o 06/25/2013| MBS Paydown 0.39515275......... | ceveeeeeeeemeerneeinnne | cerneeiineins 17,684 | oo 17,684 | oo 17,743 | ol 16,741 | s | s 51 | e [ e 51 | s . 17,684 IO (V1 IO 486 |01/25/2034
07387B CJ  0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42.......... | ..... 04/12/2013| MBS Paydown 0.595373057....... | ccveeveeerrenerirerirene | cerneeinennns 76,354 | ..cooonnee. 76,354 | ..ocvvvnee. 64,424 | oo 71596 | oo | e TATT | e | e TATT | . 76,354 OO (V1 I 1,503 [10/12/2042
07387B CJ  0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42.......... | ..... 05/12/2013| MBS Paydown 0.541242607 ....... | ..ccovvernerrererneenns | cereerirenes 216,522 | .coounen. 216,522 | ..oovcreneee 182,690 | .oe0reeeni203,029 | oo | v 10,923 | oo | s 10,923 | oo | s 216,522 IO (V1 I 5,191 | 10/12/2042
07388R AC  1[BSCMS 2007-PW15 A3 SEQ 5.309 02/44..........ccocor. | s 05/11/2013| MBS Paydown 0.17623323......... [ ccccovrverrernrirerinnn | crrvriininns 532,861 [ .oovvrnee 532,861 | .cocovvene 518,040 | ..........530,184 | .coovivvrviris | e 3131 | e | e 3131 | . 532,861 SO 0. 56,098 |02/11/2044
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 06/11/2013| MBS Paydown 0.150658014 49,728 385 |..... 385 51,150 e 0 5,611 |02/11/2044
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026.. .| 04/18/2013| MBS Paydown 0.851768632.. w0 0 8,458 0 10/18/2026
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026.. 05/18/2013| MBS Paydown 0.843527112 o0 I 1. 8,242 v | 0 10/18/2026
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026..........cocovvervvernee | cevee 06/18/2013| MBS Paydown 0.834997552 (0)] ... [(0)] 8,530 o 0 10/18/2026
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........ccccovvre | veves 04/25/2013| MBS Paydown 0.243887588 736 |..... 736 | oo . 17,625 IO I (1 I 325 | 05/25/2035
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocoovvees | venee 05/25/2013| MBS Paydown 0.239081703....... | .cccoverereernrreriens | vervvrrnnnen 19,224 | 019,224 | (17,406 | el 16,767 | s | e 1,016 | oo | v 1,016 | .o . 19,224 IO (VN IO 442 | 05/25/2035
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12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocovrees [ e 06/25/2013| MBS Paydown 0.235830578 13,005 [ .o [ e 0 05/25/2035| 1FM.....
12669E  UJ 3 |CWHL 2003-29 M MEZ 5.50 8/25/2033.... 04/25/2013| MBS Paydown 0.510740062 10,201 | oo | e 0 08/25/2033| 1FM.....
12669E  UJ 3 |CWHL 2003-29 M MEZ 5.50 8/25/2033. .| 05/25/2013| MBS Paydown 0.504692201.. 6,048 0 08/25/2033| 1FM.....
12669E  UJ 3 |CWHL 2003-29 M MEZ 5.50 8/25/2033.... 06/25/2013| MBS Paydown 0.497880001 6,812 | oo [ e 0 08/25/2033| 1FM.....
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccoovver | veves 04/15/2013| MBS Paydown 0.967379135 1,238 | oo [ s 0 | v 30 | 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccoovuver | venes 05/15/2013| MBS Paydown 0.966134629 1,245 | oo [ s 0 | v 36 | 12/15/2038| 1FE......
14574K  AE 2 |[CAUTO 2010-1A AABS 5.73 12/15/2038........ccccovcres | s 06/15/2013| MBS Paydown 0.964885496 1,249 | oo [ (V1 I 42 |12/15/2038| 1FE......
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033..........cocovvere [ s 04/25/2013| MBS Paydown 0.362334616 3,029 | .o [ e 0 | s 56 |08/25/2033| 1FM.....
172973 RR 2| CMSI2003-8 A14 SEQ 5.50 8/25/2033.........cccccovvrnee | cevee 05/25/2013| MBS Paydown 0.336899606....... | ..ccvvvurrenrirncrirane | cornerineenad 65,368 | ..coooevnne 65,368 | ..ocovvneenn 63,468 | ............ 117,057 | o [ s (1) T I (1)) 65,368 | ..coocrverirnnins [ cenne (V1 I 1,497 |08/25/2033| 1FM.....
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033..........cccoevernre | vovee 06/25/2013| MBS Paydown 0.0.........cccuverirene | ovrermrrienieninreinns | criverirenns 865,832 | ............ 865,832 | .....c...... 840,669 | ........ 1,550,473 28,737 |..... 28,737 | oo | v 865,832 | ..o [ 0. 19,835 | 08/25/2033| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 04/25/2013| MBS Paydown 0.660982217....... | ccccveeeeremerrnerirens | cerneerneinns 21,076 | oo 21,076 | oo 17,361 | v 18,701 895 |..... 895 [ . 21,076 | oo [ e (V1 IOV 25 | 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.... 05/25/2013| MBS Paydown 0.657460257 4,402 | v [ 0 7 108/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 .| 06/25/2013| MBS Paydown 0.648938205.. 10,653 0 08/25/2036| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037 03/25/2013| MBS Paydown 0.795208395....... | cccceereervrnerrerines | seermmeineinerieninees | coreeesemsnssissssenes | ensseneessssissssnesens | oeseeensseesenssnsenns | sesreessnenssenes | oneernenensi 208 [ oveiinerinnennnnes | evvneinnenennn205 v [ | e | oo 0 06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037........ccccoccrvres | corne 04/25/2013| MBS Paydown 0.784285428 10,923 [ oo [ e 0 06/25/2037| 1FM.....
17312H  AF 6| CRMSI 2007-2 AB NAS 6.265 6/25/2037..........coccvvee | e 05/25/2013| MBS Paydown 0.775105006 9,180 | v [ e (V1 I 231 |06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037........ccccovrvrer | corne 06/25/2013| MBS Paydown 0.766472083 8,633 | oo | e [V I 260 | 06/25/2037| 1FM.....
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026................. R.. | 04/18/2013| MBS Paydown 0.8583333........... 8,333 | oo | e (V1 I 137 | 11/18/2026 1FE......
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 05/18/2013| MBS Paydown 0.85.................... 8,333 | oo | s (V1 I 172 [11/18/2026| 1FE......
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 06/18/2013| MBS Paydown 0.8416667........... 8,333 | oo | oo 0 11/18/2026| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027... .1 04/18/2013| MBS Paydown 0.94166667.... 8,333 | oo | s 0 09/18/2027| 1FE......
227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027 .1 05/18/2013| MBS Paydown 0.933333333.. 8,333 0 09/18/2027
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027... . | 06/18/2013| MBS Paydown 0.925 8,333 | oo | oo 0 09/18/2027
241912 AA 2 |DWMC 1 P-O SEQ 6.50 12/1/2016.........coveerverrerrnres [ s 04/02/2013| MBS Paydown..........ccovvvnerireris | covenerinnninnrneninnee | vnernernsrnneninnndt | [ | | [ eeinneineens(0) | o | v (0) | o | e 7/ ORI I 0 0 |12/01/2016|6*.........
241912 AA 2| DWMC 1 P-O SEQ 6.50 12/1/2016..........covvvevrrrer [ v 05/02/2013| MBS Paydown..........ccovvveerierees | corenrriennnerireninne | eververnnrnneninendd [ v [ |8 | [ evvrineens(0) | o | e (0) | v | e L O P 0 0 |12/01/2016] 6*.........
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016........cocrvverrrrerns | venee 06/02/2013| MBS PaydOWN...........cvveveernninns [ oremerseimrnnirenienes | covermnrsnnrennened [ eovrverisninninninend | vvviveisiiicieiennd | vveisisniennd | | cevnneinninnnea(0) | oo [ eveeeeienieecna(0) | oo | e L3N I B 0 0 |12/01/2016| 6*.........
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2013| MBS Paydown 0.509931004 4218 | s [ 0 | oo 35 [07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2013| MBS Paydown 0.502919548 701 | i | e 0 | v 74 107/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2013| MBS Paydown 0.497219522 5,700 [ ..cvorreneries | e (V1 IO 70 [07/27/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........| ..... 04/26/2013| MBS Paydown 0.252136687 280 | v [ 0 5 |05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 05/26/2012| MBS Paydown 0.387333849....... [ cecovevrrmrnrireiienes [ rerereemsiseinesnniieses | cerseressnsssnsssnsinss | vevsesssnsessssssssenss | sessesssssesssssssssnnsss | svnmsssnsnesiesens | svnesvessnens 117 | ivvivsissiisniiniins | veverineinnn 117 | e [ evrienssssissnsinns [ ovvveiiesnnnns | veeee 0 05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 .1 05/26/2013| MBS Paydown 0.246586443.. 5,550 0 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 06/26/2013| MBS Paydown 0.24570676.... 880 | .ovvereeieis [ 0 05/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2013| MBS Paydown 0.441762728....... [ .cccovvrerernrrernnes [ e | e | e | seveesnsenesissssssnenens | evenersenneenesonne | soneevenvnees 112 | vevvervennerenins | veeverneneed 172 | i [ v v | venee (V1 IO 53 |03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 04/26/2013| MBS Paydown 0.431984794 (ST £ T R I (01 I 88 [03/26/2037| 1FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 05/26/2013| MBS Paydown 0.426565373 5419 | oo | e 0 | e 61 |03/26/2037| 1FM.....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
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)
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 06/26/2013| MBS Paydown 0.415379823 11,186 OO I (V1 I 149 | 03/26/2037| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36 04/26/2013| MBS Paydown 0.709471744....... | .cccovvvevevrnererinns | crnreeeen 173,871 | i 173,871 | 163,439 | 169,800 | oo | v 1,720 | s [ e 1,720 | i | v 173,871 v | 0 e 3,477 {09/26/2036| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36. . | 05/26/2013| MBS Paydown 0.650406985.. 236,259 0 5,906 |09/26/2036| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36 06/26/2013| MBS Paydown 0.572340367....... [ .cccoevverververerinnes | crrreeenn 312,266 | ... 312,266 | ... 293,530 | oo 304,955 | oo | eeeeeend,007 | s [ eeireend8,007 | i | v 312,266 v [ 0 e 9,368 |09/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccoovn. [ vonee 04/26/2013| Pass-Through LOSS..........ccuveres | voreevereemnrnerirenennee | eeemreesnrnernennnees | covvernenernsn,502 [ 3931 | i | e [ veriinenen30 [vivcincinis |eevverinennen30 [ [ e 6,552 | cvovrivcrrens | s (6,552) | ...... (6,552) | ....ouc. 117 | 01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.......c.ccovvv. [ vonee 04/30/2013| Book Value AdJUSIMENL..........covv. | covverrrernrrrerienenes | veerseriserinenieninens [ cenneinernnnsnennenes [eonneennenensnenenen | veerneeense92,379 it | e [ | cvervneeineninnen0 [ [, (12,210 [ voovvereerrvrrne | v 12,210 | ...... 12,210 | .o 01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.......ccceores | veree 05/26/2013| Pass-Through LOSS.........ccvuvveres [ orereernninninninerinnns [ eenverennnneeinnnnns | vecvnnrnneennn 43 | i 886 | o | e | 2 | | o2 | [ v, TA43 | i | v (7,443)] ....... (7)) — 166 [01/26/2036( 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccocve. [ vonee 05/31/2013| Book Value AdJUSIMENL...........ccc. | covermrrerererierinee | cerreeissrnerneninens [ cenerineesnninnsnnenes | eoverreeesenssnnnns | eerrnenenee92,879 | v [ | evrneninennneens | o0 v | e (1,847) | oo | v 1,847 | ... 1,847 | s 01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.......cccccees | cerne 06/26/2013| Pass-Through LOSS..........cccceevn. w8 e | 8 | [ 170 | s [ e (1,170) ] ....... [L0)] 31 [01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccoovv. [ vonee 06/30/2013| Book Value AdJUSIMENL...........cc... | coreerveerrnerirerinne | crerrrsenineineninens [ e [ roverrerennensnnnis | eeernenenen92,379 | i [ | e | o0 e | e (1,108) [ coooverrirrris | v 1,108 | ........ 1,108 | e 01/26/2036| 1FM.....
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019........cccccoves | e 04/25/2013| MBS Paydown 0.281984802 21,572 OO 0 04/25/2019| 1FM.....
76111X  HN 6| RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019........cccovvve | voree 05/25/2013| MBS Paydown 0.271375972 20,687 IO I 0 04/25/2019( 1FM.....
76111X HN 6| RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019 .| 06/25/2013| MBS Paydown 0.261106738.. 20,025 0 04/25/2019| 1FM.....
76111X  J4  6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36.......cccre [ vonce 04/25/2013| MBS Paydown 0.730273304 14,369 IO 0 01/25/2036| 1FM.....
76111X  J4  6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36.......c.e0. | ceree 05/25/2013| MBS Paydown 0.699754143 39,675 IO I 0 01/25/2036( 1FM.....
76111X  J4  6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36.......cccne [ venee 06/25/2013| MBS Paydown 0.694371071 6,998 | (V1 I 201 |01/25/2036( 1FM.....
77876N  AK 4 [LFR 61 PAC 9.4 08/20/2019.......ccoevvvvvrrrererniirernnes [ s 04/20/2013| MBS Paydown 0.016340256 337 IO (V1 I 13 | 08/20/2019|6*.........
77876N  AK 4 [LFR61PAC 9.4 08/20/2019.......cvevrrereerrrcrienines | vever 05/20/2013| MBS Paydown 0.015919825....... | .cccovevevrvnerirerirens | verirerernceienens 341 | s 341 364 | ....... 346 2 | | e 2 | 341 OO 0 | v 13 |08/20/2019(6*.........
77876N  AK 4 [LFR61PAC 9.4 08/20/2019.......ccverreerinrrnerieeines | cenes 06/20/2013| MBS Paydown 0.015364998....... | .cccovceeeremerneniens | cevvererncerneens 449 | s 449 | 480 | i 457 K0 [T IO 3 | s 449 IO (V1 IO 21 |08/20/2019] 6*.........
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | v..c. 04/25/2013| MBS Paydown 0.43381577......... 00N I I 1,309 IO 0 2 |10/25/2035( 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035. 05/25/2013| MBS Paydown 0.42937809.... 6,657 S 0 10/25/2035| 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035. .1 06/25/2013| MBS Paydown 0.42342807 8,925 0 10/25/2035| 1FM.....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036..........ccccovveere | vevee 04/25/2013| MBS Paydown 0.98317392.... 12,295 S 0 11/25/2036| 1FM.....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036..........ccccrvrvrere | veree 05/25/2013| MBS Paydown 0.975976091 206 |..... 206 | .o . 21,593 IO 0 11/25/2036| 1FM.....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036...........ccovveevere [ vonee 06/25/2013| MBS Paydown 0.97043419......... 216 |..... P [ 2 . 16,626 IO I [V I 394 |11/25/2036| 1FM.....
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........cccrvevres [ vonee 04/16/2013| MBS Paydown 0.86415249......... 0)]..... [(0)] 3,530 | (01 I 78 | 11/16/2039| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccocrvreens | corne 05/16/2013| MBS Paydown 0.86058949......... (0)] e ((0)) [ 3,563 O 0| v 99 [11/16/2039| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........cccrvevres [ e 06/16/2013| MBS Paydown 0.8569949........... 0] ... [(0)] 3,595 | (V1 I 120 | 11/16/2039] 1FE......
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040..........coovvrvees | vever 04/16/2013| MBS Paydown 0.911842292....... | .cccoovvvvrvrnerineennes | vernerinnennn3,336 | ciiiincnnn3,336 | i 3,336 | v 3,336 | s [ e [ (V1 I 3,336 S 0 | s 58 [10/16/2040( 1AM.....
89656C AA  1[TRL 2010-1A A ABS 5.194 10/16/2040...........ccovervrree | s 05/16/2013| MBS Paydown 0.908489192....... [ .cccovrvrrvrrmrrerinnn | corrvrrernnenn 3,383 | 3,353 | 03,353 | 3,353 | s | e | e (V1 I 3,353 SO (V1 I 73 [10/16/2040( 1AM.....
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 e 06/16/2013| MBS Paydown 0.905120481........ [ ccccovrerrrrrrmrrerinnes | cerrvrrerrenenn 3,369 | i 3,369 | 03,369 | v 3,369 | oo | e | e 0 3,369 e 0 10/16/2040| 1AM.....
949832 AA 7| WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35. .| 04/25/2013| MBS Paydown 0.76208679 250 |..... 250 20,384 0 12/25/2035| 1FM.....
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35. 05/25/2013| MBS Paydown 0.757293949....... | cccovervvrrverrernnne | evvvernenenn8,231 [ 8,231 | 08,001 | e 11214 | s | v B1 | oo [ e, 61 6,231 S 0 12/25/2035| 1FM.....
949832 AA 7| WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35........cc.c.. [ onee 06/25/2013| MBS Paydown 0.7406161........... 271 |..... 271 | s . 21,681 OO 0 12/25/2035| 1FM.....
94983Q AL  0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............. |..... 04/25/2013| MBS Paydown 0.78803444......... 332 |..... KX 720 N . 34,822 IO I (VI I 638 | 03/25/2036| 1FM.....
94983Q AL  0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............. | ..... 05/25/2013| MBS Paydown 0.780933104....... | ccccvervevrvrmernerrnee | wvvnerrnneensnd,232 | iiiiiinenrnen9,232 | 8,941 | 16,684 | s | s Y4 [T (S TT | s 9,232 IO [V IO 211 |03/25/2036| 1FM.....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
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)
94983Q AL  0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............. |..... 06/25/2013| MBS Paydown 0.76062385......... | cccceeeeeeemerrneriens | corneerneenns 26,402 | ..cooovrrnne 26,402 | ..ooevernees 25,570 | covvrrrenne 47,7114 253 |..... 253 | e . 26,402 IO (V1 I 726 |03/25/2036( 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... 04/25/2013| MBS Paydown 0.23849072.... .49 .49 9,367 v | 0 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36. .| 05/25/2013| MBS Paydown 0.23782838 .13 K] 1,987 0 03/25/2036| 1FM.....
949837 AJ  9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... 06/25/2013| MBS Paydown 0.23472667.... ..9,305 | ... .9,305 ..8,247 | ... .8,150 345 |..... 345 . 9,305 v e 0 . 03/25/2036| 1FM.....
3899999. Total - Bonds - Industrial & Miscellaneous . . [ 5,039,162 | ........ 4,755,162 | ......... 3,915,099 | ......... 6,981,123 | .o 7] 145,292 | oo (V] 145,299 | .o 0 | s 4,739,995 | .ol 0. 299,166 |..... 299,166 |..... 165,924 |...... XXX... |.XXX....
8399997. TOHAl = BONAS = PAIM 4.ttt . 5,930,711 | ..ooeons 5,646,711 | ......... 4,769,491 | ......... 8,524,177 | covoviviris 7] 156,800 | oovviirinrinnad [V 156,807 | coovvecrenad 0 | s 5,631,544 | .o 0. 299,166 |..... 299,166 |..... 184,337 | ...... XXX... |.XXX....
8399999. TOHAI = BOMAS. .11ttt 5,930,711 | ... 5,646,711 | ........ 4,769,491 | ... 8,524,177 | oo, 7] 156,800 | .oovrvrriniann 0 e 156,807 | .oovvrernnnad 0] e 5,631,544 | .o 0 ... 299,166 |..... 299,166 |..... 184,337 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscell IS
086516 10 1|BEST BUY CO INC.....cooovrvrrirricirinrineiseriesieeinnns | e 04/05/2013| BERNSTEIN......ccoovvireirriireiins | cereens 2,000.000 | ..ooorerncs 49,418 |............ XXX eovoer | 8,545 | i 1,375 [ e [ | e (VI SOOI ISV 23,700 |.cooooovrivernne | 25,718 | .....25,718 | ...........340 | ...... XXX | Lo
086516 10 1|BEST BUY CO INC.....c.oevviriririerrrisiriserireriecines | s 04/30/2013| INTERSTATE GROUP.......cccccees | coverrrrns 300.000 | .oovreerrrn 7,989 | .o XXX eovvoee | e T2TA | 214 | [ | e (V1 IPOORROOTOTORN ISP 3,555 | o | e 4,434 | L4434 | BT XXXeoo | Lo
086516 10 1|BEST BUY CO INC.....ccooovvererreircereriseiseiiesiseennes | e 05/01/2013| INTERSTATE GROUP........cccoees | covrrrrrna 900.000 | ..vvvuvrenees 23,313 [ XXX oevviee | 21,821 | e B43 | e [ | s (VI PRI ISV 10,665 | .ooooveevcrinns | 012,648 | ... 12,648 | .......... 153 | ... XXX | Lo
87611X 10 5| TARGA RESOURCES PARTNERS LP.......ccccovuivins | cores 04/11/2013] RAYMOND JAMES & ASSOC.... [ .ccovuee 1,750.000 | ............81,979 | .o, XXXooovore | verrernnrnrnn62,036 | v 65,415 | oo (3,380) | cvooverernnreerinne | eervnnrnrrerinninne | eernneeend(3,380) | covviranrinrinns [ o 62,036 |..coooovriiiiinnns | 019,943 | ...19,943 | ... 1,190 |...... D |
9099999. Total - Common Stocks - Industrial & Miscellaneous. (3,380) | . .0 99,956 L0 ]....62743 | .....62,743 | ... 1734 |...... XXX... [. XXX
9799997 Total - COMMON StOCKS = PaIt 4.......cvvureriiiiirisiiiieiissisessssissrsssessnssenssessssssssnsssnssssssnssssssssnsssnsssssssnsssssssnssssssnssesssesans | sosseseenes 162,700 | covisrese XXX wwrenee [ orvirnnnnnn 139,676 [ ovvvinnennn 87,647 | covirs (3,380) 0 99,956 .0 |...62743 | ....62,743 | ......1,734 | ... XXX... | .XXX:
9799999. Tl = COMMON SHOCKS.....ovretieistis ettt bbbttt anssensenss | cresiisssnns 162,700 |.......... XXX ovvoen | v 139,676 | oo 67,647 | ... (3,380) 0 99,956 .0]...62,743 | ....62,743 | .....1.734 | ... XXX... | . XXX
9899999. Total - Preferred and COMMON SHOCKS. ... .ivuuiuririsiiisiersiers st ssssssees sttt enes | snnesssnsans 162,700 | ..o XXX ooveee [ v 139,676 | ..o 67,647 | ... (3,380) 0 99,956 .0 ]...62,743 | ....62,743 | ....1,734 | ..... XXX... | .XXX:
9999999. Total - Bonds, Preferred and Common Stocks . rerreeenenesnns | e 6,093,410 |........... XXX e | e 4,909,167 | ......... 8,501,824 | ......... (3,373)] ...... 156,800 | ..ovvvverernee 0. 153,427 | oo 0 5,731,500 | coovveeee. 0 ....361,910 |.....361,910 |.....186,071 |...... XXX... | .. XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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
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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
Bank of New York Mellon............c.coevininiiniiscissines New York, NY. 0.010 2 14,649 8,503 399,054 | XXX..
JP Morgan Chase Austin, TX 544,538 (136,638) (131,823) | XXX..
PNC Bank Pittsburgh, PA (695,923) | ........... (1,386,197) | ..ccovvene (1,306,113) | XXX..
Wachovia Bank Winston Salem, NC 125,290 125,290 125,290 | XXX..
Wachovia Bank. Columbia, SC. 125,894 125,894 125,894 | XXX..
0199999. Total Open Depositorie: XXX | XXX.ovevens 2 0 114,448 | .......... [PIRRLE)] — (787,698) | XXX..
0399999. Total Cash on Deposit.. XXX | XXX.oveeene 2 0 114,448 | .......... (1,263,148) | ..oovvvvvvnens (787,698) | XXX..
0599999. Total Cash XXX | XXX.ooo... 2 0 114,448 | ......... (1,263,148) | .............. (787,698) | XXX..

QE12
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Statement as of June 30, 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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	QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Pt C-Sn 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Verification
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. E-Verification
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. A-Pt 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. A-Pt 3
	QE02 - Sch. B-Pt 2
	QE02 - Sch. B-Pt 3
	QE03 - Sch. BA-Pt 2
	QE03 - Sch. BA-Pt 3
	QE04 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE05.1 - Sch. D-Pt 4
	QE05.2 - Sch. D-Pt 4
	QE05.3 - Sch. D-Pt 4
	QE05.4 - Sch. D-Pt 4
	QE05.5 - Sch. D-Pt 4
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DB-Pt A-Sn 1
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DB-Pt B-Sn 1
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DB-Pt B-Sn 1B-Broker List
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DB-Pt D-Sn 1
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DB-Pt D-Sn 2
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DL-Pt. 1
	QE06, QE07, QE08, QE09, QE10, QE11 - Sch. DL-Pt. 2
	QE12 - Sch. E-Pt 1-Cash
	QE13 - Sch. E-Pt 2-Cash Equivalents

