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Annual Statement for the year 2013 of the Mid-Continent Assurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@aSUMY SECUMHIES. .......cvuerriceeisceiiiseieeeeieie st | sersessssinesseesa 431,905 |......cc..e. 14 | s 431,905 | ..o [ s 431,905 |.......c.... 1.4
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............cccoeueeereereenenenennions | cevireereennnnn 3,092,948 | 114 | 3,592,948
1.43 Revenue and assessment obligations . 11,652,894
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccovvveneeieeninieeni | erverveinnenens 900,017 |........... P I 900,017 | ooevererereveeiiens | cerrerieienenns 900,017 |...coee. 2.9
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 3,353,272 | .......... 10.7 | v KICISK 10 72 I IS 3,353,272 | ... 10.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUIHIES).....vvveeieireiiiisiei ettt | sebeeseninnins 2,532,108 |.....c.c.... 8.1 | 2,532,108 | ..oovvrireireenrineirenns | e 2,532,108

© o N o

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and la
4.2 Agricultural
43
44
45
46
Real estate investments:
5.1
5.2

Multifamily residenti

5.3 Property held for sa

satisfaction of debt)

Investments in mutual funds

Single family residential properties

Property occupied by company.
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)

Other equity securities:

nd development

al properties.

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

COMMENCIAl IOBNS........coeveeieciereiese et
Mezzanine real estate loans

le (including §......... 0 property acquired in

CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets
. Total invested assets

3

889,293 |....

...3,889,293 |..

............ 0.0

............ 0.0

............ 0.0
............ 0.0

............ 0.0
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Annual Statement for the year 2013 of the Mid-Continent Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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13.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL........cveveitcicie ettt st bbbt s8R s 8 s 242 R s s bbbttt st es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19..........iiiiieieiereee ettt sttt b s et s st s e s st en s bbb ss st et
Deduct amounts received on disposals, Part 3, COIUMN 16............ccoueueiirieieiicteee ettt a s a s bbb ss s st s et b n e sanen

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevririeeree ettt s st a st b s s s sesa s santa

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........cccevrirrrererririeereisereetes ettt
Deduct total NONAAMILEEA AMOUNES..........cccveierieieesetece ettt e b e bbb s s et ss bbb n s b naes

Statement value at end of current period (Line 11 MINUS LINE 12).....c.uverieirrrirrinieissieisenseeesssesesssssssessssssesssssssssssssssssssessessssssessesssssssssessassssssessassans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YAI.........cvu ittt s bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..cocuiueieieeiecettes ettt bbb s bbb bbbt b st

ACCTUAL OF QISCOUNL. ...ttt ettt b bbbt a st st b s bbb e bbbt s bbb e bbbt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

24,836,279

7,337,311

26,666

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

34,789

Total gain (loss) on disposals, Part 4, COIUMN 19.........c..cciiiiiei ettt bbb bbb s e bbb s bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciuieiieieiciesis ettt et nsenes

Deduct amMOrtization Of PIEMIUM...........c.ciieieiieie ettt s bbb bbb bbbt bbbt s bbb s bbb s bbb e bbb s sttt

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

(54,822)

5,668,701

159,084

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ccccvvvurrrrriierieiiereee ettt seen
Deduct total NONAAMILEEA BMOUNES.........cveieiriieiecsee ettt st nes

Statement value at end of current period (Line 10 MINUS LINE 11).....ciiueiiiciiieiieieceese sttt st bbb saes

Si03

26,352,438

26,352,438




Annual Statement for the year 2013 of the Mid-Continent Assurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .431,905 432,688 434,116 429,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveeserreesssrrerssnrreranees | srreenssniessseersnees 431,905 [ i 432,688 [ ..o 434,116 [ oo 429,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....covieernirrinrsiienn | o 3592948 | .o 3,750,950 | ..o 3,761,244 | .o 3,380,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorsrisssrinsssiinnns | s, 11,652,894 [ .o, 11,957,416 [ .o, 11,846,649 | oo, 11,335,353
Industrial and Miscellaneous and Hybrid 8. United States........ccoecvevvveies | o 6,785,398 | ...ccvcrerrrnn 6,956,891 | oovevvercririiinn 6,825,121 [ coveveie 6,931,357
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 3,889,293 | ..o, 3,865,126 | .ooocvisrriiinnnes 3,886,459 | ..o 3,896,464
11, Totals..onisienssiissin | v, 10,674,691 [ oo, 10,822,017 [ oo, 10,711,580 | .ovvvveiicinieenaes 10,827,821
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 26,352,438 | ..oooooovrin 26,963,071 | oo 26,753,588 | ...ccoccrviien. 25,972,174
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........cccco...... 26,352,438 | ...ocvoevrrirene 26,963,071 | cooovvvrrrrerirnens 26,753,588
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1
22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

1,820,323

1,772,625

3,636,051

3,592,948

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................. 1,999,149

................. 1,886,030

................. 1,568,912

................. 2,461,715

................. 3,737,087

............... 12,281,502

............... 11,652,894




90IS

Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
1,407,122 | e 5,444,028 | ...coovveneee. 1,109,094 | .o 160,492 | .ooovveerrree 21,848 | ..o 8,142,583 | ..ovveveererrrererenn 26.0 | oo 4,043,727 | oo (X 1,353,276 | ..ovvereenee. 6,789,307
.................................................... 1,112,045 [ oo 563,139 [ 44,425 | e | e 2,119,608 | 6.8 [ 002,985,585 |93 | 02,119,608 |

Totals...

.................... 880,000
.................... 375,482

1,407,122

1,672,232

8,284,794

6,789,307

Hybrid Securities
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC Toeeeeeeeeeeeeeeeeeesseeeesessssssessssssssnssssnssssssssnssnsens | (A)ereererenn8,426,389 | oo 9,582,286 | ...covevenvn 4,450,631 | oo 2,622,207 | coovveereerenn 3,758,935 | i 28,840,448 | o919 [ XXX [ XXX [ 22,051,140
.............................................................................................................. 1,112,045 | ....................563,139 | ...................444 425 e, 119,608
7 Totals....ooeerecennes 5 .3,066,632 3 6,789,307
9.8 Line9.7a52 % 0f COL 6. | eveeneresiessnieneenen2009 | i394 | o 16.0 | e 98 o120 i 100.0 [ XXX e [k XXX e [k XXX e | i T84 | 21.6
10. Total Bonds Prior Year
101 NAIC 1ottt ssss s saessens | evtessesssessnes 8,969,978 | .....ee0e0en 7,238,130 | covervncae 6,899,167 | ..ceverenee 2,321,171 | oo 2451173 | .. )90, SN R .00, SN U 27,879,620 | coovveverereereinns 86.8 | .ccverrrnne 25,325,807 | .oovevrecirennes 2,553,813
10.2 NAIC 2..... 1,499,296 |.... ...938,608 ....547,681 .2,985,585 2,985,585 |....
10.3 NAIC 3.ttt stesssss s ssssssnns | srnssessssessesssessessesssnssens | coisssesssssisssesssssesssesssssens | ssseesiessessssssssessssssssseses | sessesssssisssesssssssssesssssensas | sesseessessssseessessssesssesenss | sessneseess s XK Kurnrrrnsenns [ ereerverrenre XK Krernieens | cevveeeiesieeseienieneens0 | cveeeeeieiiesiseieeeen 000 [
104 NAIC Aot sessessiessssssssnssssssssnsssnes | sosssnnssesessssssssensssssssenss | covssinssssssssensssssnssnssessens | sversenssernnseess880,000 | eovorvererieerereeeesieeseeseesns [ cerreereeneseneeessessessenses [ eeveseeee e XX [ ereeeeieee e XK | everieeieee00eee880,000 | e 27 | e 880,000
10.5 NAIC 5.ttt es s ssensanes | srvsssessessssssssessessssseseens 375,482
10.8 NAIC Bttt sttt sses st ssessnes | sbsssssssssssssss e ssessensnsaes v e XXX e [ ek XXX e [ (€0 | 0.0 |
10.7 TotalS.....covvvererrrrerernens ...10,469,274 2,451,173 ...29,566,874
10.8 Line 10.7.258 % Of COL 8.....ouovuiiiciiieiiciiieseiscseiesissiesisesssens | essesssssessssssssesaas 326 [ o237 [ 27 8.9 | e 7.6 | XXX i Lo XXX e [ 10000 [ XXX | i 92.0
11. Total Publicly Traded Bonds
P11 NAIC 1ot stensens | ersssssessessnnes 7,616,061 | .ooovvrrrnnnn 4,894,740 | ... 3,341,538 | ccovvrerrne 2,461,715 | oo 3,737,087 25,325,807 | covverererirrreinns 788 | oo 22,051,141 | ..o ) 0.9 S
................................................................................................................................................. 1,112,045 | oo rerrereennnnn 2,985,585 o2y 119,608 | e b XXX

Line 11.7 as a % of Col.

6...

Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

Total Privately Placed Bonds

................. 4,687,546

................. 1,109,094

.21,848

12.8 Line 12.7asa % of Col. B.......ccecuvererirrennn. ..0.3

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocevvcvciciniens | vevvvviiniiiciininennn26 | i 149 | 38 |05 ol 0.1

(@) Includes $.....6,789,307 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes$§.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....5,020,117;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S......... 0;

NAIC5$

...... 0;

NAIC6S........

0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 5,020,117

.................... 431,905

................. 7,918,340

................. 5,452,023

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

1,181,240

.................... 704,790

1,461,715

............... 3,737,087

................. 5,903,592

8,397,785

o 3.883.716

................. 5,903,592

..5,749,302 |..

................. 1,886,030

2,461,715

............... 3,737,087

............... 11,652,894

............... 12,281,502

............... 11,652,894

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

354,039
....349,425

.................... 871,917

................. 2,532,108
................. 1,254,521
...998,772

................. 1,672,232

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouivucircirciii et sstsnens | rneiesissines 7,019,267 | covoovvveiens 4,958,013 [ ..coovvireen. 3,904,676 | ....ovvvnne. 1444425 | o0 [ 17,326,381 | 552 [ b XXX [ e XXX e [ e, 17,326,381 | oo 0
9.2 Residential Mortgage-Backed Securities..... ....354,039 ....494,240 237177 AT218 | 21,848 | 1,254,521 | 0 [ b XXX | XK X | e .354,503 900,017
9.3 Commercial Mortgage-Backed Securities. 349,425 649,347 | v (01 0 | o0 | e 998,772 | 3.2 [ e XXX e [ ek XXX e | e 998,772 | v 0
9.4 Other Loan-Backed and Structured Securities............ccooevvverververeveerens [ o 703,658 |..ocovrnnnes 5,005,231 [ .o 871,917 | oo 1474989 |............3,737,087 [ ............. 11,792,882 [ o376 e b XXX [tk XXX e | i 5903592 |............... 5,889,289
9.5 TOtAIS.....cvvervrrircirciici sttt sttt snsensins | ensiesisnis 8,426,389 | ......c........ 11,106,831 | oo 5,013,770 | ccovevrrnne. 3,066,632 | .ocoverernrnn3,758,935 | 31,372,556 | oo 100.0 [ e XXX e e XXX [ e 24583249 | ....cceonn.. 6,789,307
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 26.9 | oo 354 | oo 16.0 | oo, 9.8 [ 12.0 [ 100.0 | XXX v L XXX e e XX [ i, 784 | oo, 216
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreeiircieieieeeeee e | ceeseeeieneinees 9,987,344 | ...covvvrrenn. 5,655,858 | ...covvvrrenne 6,470,706 | ....ccoounne. 1,561,823 | .cocovvvrieen. 517,513 | oo ) 0.9 G DR 90,9 CHIININ U 24,193,244 | ..o 753 | oo 24,193,244 | ..o
10.2 Residential Mortgage-Backed SECUIES.........cccoveveivrieeirieieieienns | ceverieiierisinnins 208,504 | .oovrererinn 282,387 | cooveireieirierierieienerieiens | cerenesssseessiesenens | e | cosenennnen D9, % RN SRR D90 N (BT 490,891 | oo 15 | e 490,891 .o
10.3 Commercial Mortgage-Backed Securities.............coocveveererrererseverienes | oviveiieieiinn, 242271 | v 756,757 | eooveereneeriereienensenens | cerenessssseiesssessessens | e sessssenes | conesennnnns D, 9.0, N RN )90 GO (BTN 999,023 | o KT I [P 999,023
10.4 Other Loan-Backed and Structured SECUMHES..........ccuurreurrenerrnerenereneies | connerssississinas 31,155 | i, 918,615 | .ooovvenienane 2,247,070 | .cocovvrennee. 1,307,029 | ... 1,933,661 |.....cccco..ce 0,9, ST [ XXX e, 6,437,529 | ..o, 200 | .o, 3,883,716
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 10,469,274 | oo 7,613,612 | oo 8717776 | oo 2,868,852 | ....coeuunnee. 2,451,173 | oo ) .9 N P 90,9 CHUININ T 32,120,687 | ..oovvveriieinnee 100.0 | oo 29,566,874
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissi s esiesiesssesssesssesssenses | sssssessesssssesssnes 32.6 | oo 237 | oo 271 [ 8.9 [ i, 76 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 92.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 1,444,425 17,326,381 24,193,244 17,326,381
11.2 Residential Mortgage-Backed SeCUrities...........cc.ocveerverecerereerrennveees | coverveniieeeensn 287,369 | o 107,135 | e [ e [ e | e 354,503 | oo L | 490,891 IS 2N [P 354,503
11.3 Commercial Mortgage-Backed SeCUrities...........ccccueevrveeerveriesesiiees | veveeeiierisinins 349,425 | oo 649,347 | oo | e [ e | e 998,772 | oveeeveerieieieeeen 32 | e 999,023 | o K75 I [P 998,772
11.4 Other Loan-Backed and Structured SECUMHES...........c.orrruneeneeneineins [ eersrinsissississississisnes | s 704,790 | .o | v 1,461,715 . 3,737,087 | 5,903,593 | .o 188 | i 3,883,716 | oo, 121 |, 5,903,593
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0| coveeeeieeeieriereneend0.0 | 0 | e 0.0 [ XXX e [ e 0
12.2 Residential Mortgage-Backed SECUtIES...........covvvrrerrreneirnenenrinrnns | e, 106,670 [ .ovvvrvecrennen. 387,105 | oo 237477 | oo 147,218 | o 21,848 [ oo 900,018 | oveevernriereeeen2.9 | ceineieeennn0 00 [ XXX i | s 900,018
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES...........coovvvremrenrernrereens | o, 703,658 | ..o 4,300,441 | .o 871,917 | oo, 13,274 | | i 5,889,289 R I 2,553,813 | oo 8.0 [ .0, ST R 5,889,289
12.5 TOHAIS ..ot ssnes | eebesiessnneeees 810,328 | oo 4,687,546 | ................. 1,109,094 | ..o 160,492 | ..ccooovvrrinnne. 21,848 [ .o 6,789,307 | covvvrerirreireines 216 | oo 2,553,813 | oveeeeeeeeis 0 — 90,9 GRS RN 6,789,307
12.6 Lin€ 12.585@ % Of COL B.....ouvvunveierriieiiniinsieeiseiseieiieissessssssseseees | coneesseisseessecneennees 119 [ s 89.0 | o 16.3 | oo 24 | oo 0.3 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccoveenvrnninsinsinine | v, 26 [ i, 149 [ s 35 | i 0.5 [ i, (O I AN I 0,0, ST IR XXX |, D 0,0 SR D9, TN [FRRRR 21.6
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHO YEAI.........cccviviieireieieisie ettt sssse s s s ssssessesssns | sesessesissessessssss s s senees 7,284,408 | ..o T284,408 | ..ottt sssestesens | ereets ettt sttt snsetesnaes | setetesae bttt ettt et r et et n et et en et nantenan
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas T797,364 | oo A S O DS NPT
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 10,061,655 | .ovoeveeieeeeeeere e 10,061,855 [ ..vuovoieierceice ettt essesiesens | ceetesesss ettt esse s s ssaenaes | sraesese ittt st nee
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccverrrimrirrrnrniinennersinsssesiees | ceveveeeesssnssssessssssssssesesssssesenns 5,020,117 | oo 5,020,117 | oo seennnd 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vovieiiiiiiiiiicicesiesceiececsssesiesessesssessssnsseseeas

.............................................. 5,020,117
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 NV  8|U.S. TREASURY NOTES 1.25 08/31/2015.........cccomrrrerirererneerseirnenis SD.. | [ e | e LI I 205,313 | ...... 10159 | ..oovvrirneen 203,188 | ..o 200,000 | ..coooerernenne 203,002 |......... (1,800) [ .oooverneerreinerreriens | cerrerieeeneersneinnens | e 1.250] ......... 0.343 | FA.ccooo. | covereirineenne 849 | o 2,500 | 09/19/2012 | 08/31/2015
912828 SZ 4[U.S. TREASURY NOTES 0.37506/15/2015.......cc0ivimriirirnninininsinnens SD.. |..|. ...228,803 | ...... 100.219] . .229,501 229,000 228,904 66 0.375]......... 0.404 | JD....... 06/21/2012 | 06/15/2015
0199999. U.S. Government - Issuer Obligation: . 434,116 | ... XXX . 432,688 | .. ....429,000 | ... 431,905 | .... (1,734) 0 0 .. XXXt XXX XXX | 890 | 3,788 | XXX [ o XXX......
0599999. Total - U.S. GOVEIMMENL........cvviiiiiiriiinsisasisissiesssssessisssssssssesssaees 434,116 | . XXX | e 432,688 | ..o 429,000 [ ..o 431,905 [ .o, 0 (1,734) 0 0 [.. XXXt XXX XXX | vreriinnnenn890 | 3,788 | XXXevoooe [ XXX......
U.S. Political Subdivisions of States, Territories & P ns (Direct and Guaranteed) - Issuer Obligation:
075549 CE 3|BEAVERTON OR SCH 5.00 06/15/2017.......ccoveerreeneriererneernseiseenns | crvene I [ AFE ] v 1,153,480 | ...... 114229 | oo 1,142,290 | ..cooovvrennee 1,000,000 | ..coovvrennee 1,070,326 |......... (19,104) 5.000]......... 2848 [ID...oc. | v 2,222 | o, 50,000 | 05/27/2009 | 06/15/2017
421722 G5 2|HAZELWOOD MO SD A 5.00 03/01/2020.........cceveerrrmvrmernreernnereeenes | evene [ [ TAFE] i 548,975 | ...... 111.329 | e 556,645 | ...cooceiren 500,000 | ..oovrrereenes 521,223 | ......... (6,225) 5.000{......... 3570 | MS..oo. | v 8,333 | v 25,000 | 03/24/2009 | 03/01/2020
702333 4U 6|PASADENA TX 5.00 02/15/2022 B [ [ 1|.1FE| .. .1,130,000 (17,773) 5.000]......... 3.062 |FA....... 21,344 56,500 | 07/30/2010 | 02/15/2022
799017 KR 8| SAN MATEO HSD-B 1.523 09/01/2017.......cccvuiiieiiiiiiinnisnissiiciienis | cvvs i 1].1FE]| .. ...750,000 . ....750,000 | ... .. 749,99 |.... (2) [ v s [ s 1.523 ] .o 1523 |MS.... | v 3,808 | oo 9,328 | 10/25/2012| 09/01/2017
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. . . 3,761,244 | . XXXooooooos | coverininnnns 3,750,950 | .coovvvnns 3,380,000 | oo 3,592,948 | .o 0 (43,103) 0 0 . XXXt XXX XXX [ s 35,707 | v 140,828 |..... XXX [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: s . 3,761,244 | .. XXXooiowe | corvnreenns 3,750,950 | oo 3,380,000 | .oovreenne 3,592,948 | oo 0 (43,103) 0 0 .. XXXt XXX.....o XXXeo | i 35,707 | oo 140,828 |..... XXXeooooe [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
454622 PZ  8|INBD BK 5.05 1/15/2019.......ccvmirrmerierieereenseieisessseesensssessenines | eevnes [ [ 1| AFE ] s 497,289 | ...... 100.100 | cooovvrnvrres 515515 | oo 515,000 | ..oooovrerenns 505,322 |......... 1,523 06/11/2007 | 01/15/2019
455057 YE  3[INFIN AUTH REV 5.00 11/01/2018.......ccmvmmrireririiininniersnrciersssiees | evenes . .| AFE] .. 1241118 116.202| . ..1,266,602 .1,090,000 ..1,181,240 |......... (17,235) 05/06/2010 | 11/01/2018
49151E  Z2  2|KY PPTY & BLDGS 5.25 02/01/2019.......c.vvvrmerrreirereerineesnerienesneeses | woeees . .| AFE] .. ...1,109,840 | ...... 116.027 | . ..1,160,270 .1,000,000 ...1,063,591 |......... (11,121) 07/21/2009 | 02/01/2019
544587 MY 1|LOS ANGELES IMP LEASE CA 5.60 08/01/2014..........covvvnmverneinrrinnes | crvee .|.1FE| .. ...1,008,400 | ...... 102.703 | . ..1,027,030 .1,000,000 ...1,000,939 |......... (1,545) 07/28/2008 | 08/01/2014
576002 AR 0|MASSACHUSETTS ST 5.75 01/01/2032 SD.. VAFE] 1,067,450 | 100.000 | . ..1,000,000 .1,000,000 . (14,141) 10/09/2008 | 01/01/2032
59455T RA 2| MIMUN BD AUTH-SCH 5.222 06/01/2014 o . .| FE] .. ..974,760 | ...... 102.017] . .1,020,170 | .. .1,000,000 | ... ..998,211 | .o 4,138 06/07/2007 | 06/01/2014
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............c...cocuiiiiiiininiiiniiininis | oo 5,898,857 | ... XXX.oooooo | v 5,989,587 | ... 5,605,000 | ..o 5,749,302 | .coooviiiiinnin 0 (38,382) 0 0 [ XXX | e XXX | XXX | 99,386 | ... 298,728 | ... XXXevoooe [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6|CT HSG FIN AUTH F-2 2.75 11/15/2035 . AFE | i 481,317 | 100.705 465,000 | .................480,742 | ......... (537) 11/21/2012 | 11/15/2035
462467 MP  3|IOWA FIN SFH 4.50 01/01/2029 AFE ] 1,073,237 | 108.233 | . ....995,000 | ..............1,056,547 |......... (7,045) 06/29/2011 | 01/01/2029
49130T PR 1[KY ST HSG CORP A 4.25 07/01/2033 LAFE] .97.641| . 390,000 (1,729) 06/11/2012 | 07/01/2033
61212R 4G 8| MT ST BRD OF HSG B-1 3.50 12/01/44 AFE | 514,140 | 105.166 | . ....500,000 | ..ooooveerern. 513,793 (347) 08/29/2013 | 12/01/2044
647200 X6 6|NM MTGE FIN SFM C | 4.50 10/01/2043 A].FE] .............. 1,040,000 | ...... 107.329 | . .1,000,000 | ..............1,039,057 |......... (943) 08/08/2013 | 10/01/2043
64988R CP 5|NY STATE MTG AGY REV 3.40 04/01/2018.. IO I . | AFE] i 704,648 | ... 102777 . . ...705,000 | ..ooorirnen 704,790 | oo 45 09/08/2010 | 04/01/2018
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034...........ccconvvevrvnerenerrens | v I [ 1| AFE| oo 475,000 | ... 99.126 | ...coovvvrn. 470,849 | i 475,000 | ................475,015 | ......... 15 05/31/2013 | 07/01/2034
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038..........ccooomerrmrernerrerimnernennenins | ceveeee I [ 1| AFE ] 26,050 | ... 99.109 25,353 | ...... 25,861 | .ooovveerrerierineens [ e (49) 11/05/2009 | 08/01/2038
721901 JB 3| PIMA CNTY AZ 5.00 12/15/2036........c.c00vrrmriiimernnrenrsniersniseesensssines | evenes [ [ 1. AFE| e 1,017,656 | ... 104.795 975,000 | e 998,840 | ......... (7,439) 05/16/2011 | 12/15/2036
93978T GD 5| WA HSG FIN COMMN 5.63 12/01/2042.......ccovvvnirinniiniisinississiiinnes | s i 1]..1FE]| .................208,000 | ..... 100.204 | .................200,408 | .................200,000 [ .ovvoiiirnens 203,778 |......... (1,177) 02/17/2010 | 12/01/2042
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . et . 5,947,793 | ... XXX........ . ....5,903,592 (19,207) 0 0 [.XXX.....o. [ .. XXX...... | XXX... | .............53,290 | ...........170,994 |.... XXX.oovs [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [ RRN ISR 11,846,649 [ ... XXX........ . ..11,652,894 (57,588) 0 0 [ XXX [ XX [ XXX | e 152,676 | ... 469,721 | ... XXX [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
075386 AC 6|BEAVER VALLEY FND 9.00 6/01/2017.......covvmrirervnrneirersieeresineinnns | evene . 161,681 ....157,000 | ... 3,725 (1,817) 06/13/2007 | 06/01/2017
202795 GX 2|COMMONWLTH EDISON 6.95 07/15/2018.........cccevrvrrererneernneneinnnns | ceveee . . . ...907,100 | ...... 116.659 ..1,166,595 | .. .1,000,000 | ... 947738 ... 9,130 10/03/2008 | 07/15/2018
708130 AB 5|JC PENNEY CORP 5.7502/15/2018.........ccovvmeremrirerreeiseineiiseienens | crveee I [ CBFE | s 476,580 | ........ 82.500 | ..ocvvrirnnne 412,500 | oo 500,000 | ..ovoerernnns 412,500 | .. (29,774) 2,274 07/30/2007 | 02/15/2018
758202 AK 1|REED ELSEVR CPTL 3.125 10/15/2022 i . ..563,152 | ........ 91.787| . .516,763 563,000 563,139 | ... 9,252 | ........ (12) 10/24/2012 | 10/15/2022
961548 AS 3|WESTVACO CORP 7.50 06/15/2027........ccvurnieriernnissersienessesssnisssisnse | cevene . . ..445,504 | ...... 105.238 | . 463,049 | .. ....440,000 | ... 444,425 |......... (187) 04/05/2006 | 06/15/2027
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgationS.........currerriiirrinisrssierssississssssssissssssrsnssnes | seesesssssanes 2,566,426 | ... XXX.ooooooe [ e 2,720,588 | ...cocveenee 2,660,000 [ ...coocvenee 2,532,108 | .......c.... (16,797) 9,387 0 0 [ XXX [ XX [ XXX | e 49,267 | .. 162,925 | XXXoooot [ e XXX......

Industrial & Miscellaneous (Unaffiliated) - R tial Mortgage-Backed Securities

05/05/2006 | 06/25/2036

16165 AC 4] CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36..........ocooo [ T2 M ] 111420 | ......99.910] o 11,330 | oo 11430 | oo 111430 | ... | |




Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 17 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other-Than- Foreign Admitted Amount Stated
Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42.... 899,843 95.940 2..878,686 | oo 915,870 | ..cooovevernne 900,017 |....o.uc. 175 | oo e | ereee3.000 | oo 3.343 [MON... | wovvverirece 2,290 | oo 12/02/2013 | 09/17/2042
86359B RK 9 [SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.......cccovvvinvvnnrnnennnnnnninnnnns | eeinee Lo Lo [AFM | i 244743 | ... 95.810 oo 233,830 [ .o 244,056 | ..o 243,073 | ... 365 [ oo | ersniensnesennnes | D410 [ 5.543 [MON... | oo 1,100 | oo 13,203 | 04/26/2004 | 05/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SecUrties. ... ....ovvenioniiesiniinns | ceveriininns 1,256,005 | ... XXX.oooooo | ovrrrirnen 1,223,846 | .............. 1,271,357 | oo 1,254,521 | oo 0 540 0 0 XXX XXX [ i 3,883 | .o 19,118 |..... XXX.oooot | oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46631B AD 7 | JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049........cuvrniriinriiariisriasiinns | AAAAAAA | . | ........................ 1,002,695 | ..... 103.590 | .vvvcienens 1,035,900 | .ooovvrennns 1,000,000 | .oooovvrinrnens 998,772 |......... (251) | ceveevesnrnnnieniinnins [ | conneerD.808 | o 5.789 [MON... | coovvvriins 4,838 | .o, 58,915 | 11/09/2007 | 06/15/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. (SRR INTRTRPOON 1,002,695 | ... XXX.ioooor | v 1,035,900 | ..ooovvrneee. 1,000,000 | ..ovovvernnee 998,772 | .o 0 (251) 0 0 XXX XXX [ 4,838 [ .o 58,915 |..... XXXeovoee [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03878D AA 2| ARCLO 2013-1A A CLO FLT 02/15/2023.........ccocvvrmrvernnnerrerinnrnnnens | vevene | R a3 [ AFE | i 500,000 | ...... 100.500 | ...oocvrirne 502,500 | ..ovvrrerenn 500,000 | ..oovrrereenes 500,867 |......... 867 MON... 01/16/2013 | 02/15/2023
08179X AA 3 [BSP 2013-IA A1 CLO FLT 07/15/2024 498,250 98.120 ....490,600 ....500,000 | ................498,388 |......... 138 JAJO.. 05/06/2013 | 07/15/2024
12548V AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024...........covovirerinrniinnvernninens | vevene | R e 23 [ LAFE | i 500,000 | ........ 99.375 | v 496,875 | .. .499,817 |........ (171) MJSD. 10/12/2012 | 12/05/2024
12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 498,683 98.125 490,625 | oo 500,000 | ...coorevernens 498,655 | .....oocverrireriirins | e (27) JAJO.. 05/15/2013 | 04/21/2025
404225 AV 6|HSART 2013-T1 A3 ABS 2.2891 01/15/2048 489,520 ....500,000 ...500,000 MON... | ... 01/16/2013 | 01/15/2048
404225 AZ T7|HSART 2013-T2 A2 ABS 1.1472 05/16/2044 . 498,006 | .. ....500,000 | ... ..500,000 |......... 0 MON... | ... 05/17/2013 | 05/16/2044
404225 BD 5|HSART 2013-T3 A3 ABS 1.7932 05/15/2048..........cocrermremerermeenmnnnerns [ eovvenn | [worerrne2 | WAFE | s 499,998 | ........ 97.840 | ..o 489,200 | ..oovvvrieenns 500,000 | ..coorrernnnns 499,999 |......... 0 MON... 05/17/2013 | 05/15/2046
62431R AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21........ccccrervervnvnrnrvrnnns | vevene | R a3 [ AFE | i 389,526 | ........ 98.250 | .ovcrcirinen 389,526 2,480 JAJO.. | ... 05/17/2013 | 04/16/2021
63861G AA 8|NMART 2013-T1 A1 ABS 1.08 06/20/44 499,997 99.966 ....499,831 2 MON... | ... 06/04/2013 | 06/20/2044
66859) AC 5[WOODS 2012-9A A CLO FLT 01/18/2024..........cccoovvvuerinrinrirseiseii 498,125 (151) JAJO.. 11/27/2012 | 01/18/2024
67089N AG 7|OCP 2012-2A A2 CLO FLT 11/22/2023. . . 497,500 (113) FMAN. 10/22/2012 | 11/22/2023
74982G AC  5|RACEP 2012-7TA A CLO FLT 11/08/2024........cccosiviniriniinsinsissriisninns 500,000 99.875 ....499,375 (104) FMAN. 10/26/2012 | 11/08/2024
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 5,886,454 |.. XXX........ 2,921 0 0 XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... .(16,797)] . 12,598 0 0 XXX...
Totals
7799999. Total - Issuer Obligations.........c.ovrvrrrririarenes . ..(16,797) (73,831) 0 0 XXX...
7899999. Total - Residential Mortgage-Backed Securitie 1,271,357 540 0 0
7999999. Total - Commercial Mortgage-Backed Securities. . .1,000,000 (251) 0 0 XXX...
8099999. Total - Other Loan-Backed and Structured Securities. . XXX . (16,285) 0 0 XXX...
8399999. Grand Total - Bonds...... ..26,753,588 |...XXX........ ..26,352,438 ..(16,797) (89,828) 0 0 XXX...




Annual Statement for e year 2013 of e Mlil=Continent Assurance Company

Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Special Revenue and Special A

61212R 4G 8| MT ST BRD OF HSG B-1 3.50 12/01/44 08/29/2013 | RBC CAPITAL MARKETS.. 514,140 ...500,000

647200 X6 6|NM MTGE FIN SFM C |4.50 10/01/2043.................... .| 08/08/2013 | JP MORGAN SECURITIES INC 1,040,000 1,000,000

686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034.........covveriririseisiiiisiiessiissssssisssissssissssssnins | sovesssisassenns 05/31/2013 [ JP MORGAN SECURITIES INC......ovvviiiriiieiinniisiissississsissssssssssssssssssasssssssesnsns | sssessssssssesn 500,000 | ..o 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES..........v.euuirureiuirraessereserssesesesassererssessssnssesnssssessssssssssansas 2,054,140 2,000,000 0

Bonds - Industrial and Miscellaneous

03878D AA 2|ARCLO 2013-1A A CLO FLT 02/15/2023........ . R 01/16/2013 | SANDLER O'NEIL & PARTNER........c.cviiiiiieiiieiieicieisieie s ssssisssssesssensesees | covssessesssnes 500,000 | oo 500,000

08179X AA  3[BSP 2013-IIA A1 CLO FLT 07/15/2024.........ccmtveerineereeiieinerisesessesssseissssssssssessesssesens Reiieein 05/06/2013 [ CITIGROUP.........couuriuiinerierieiseesssissessesssesesseesssssse st ssssssssssssssssesssensass | nevessssssssnnes 498,250 | ...ovverirerierie e 500,000

12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 ... | 05/15/2013 | RBS SECURITIES/GREENWICH......... 498,683

404225 AV 6|HSART 2013-T1 A3 ABS 2.2891 01/15/2048..... ....| 01/16/2013 | WELLS FARGO BROKERAGE 500,000

404225 AZ 7|HSART 2013-T2 A2 ABS 1.1472 05/16/2044..... ....| 05/17/2013 | CS FIRST BOSTON 500,000

404225 BD 5|HSART 2013-T3 A3 ABS 1.7932 05/15/2046..... . .| 05/17/2013 | CS FIRST BOSTON 499,998

46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42.......covtvoerimeereeiieiseessiisesiesssssisseesssssssssesssessseesas 12/02/2013 | JP MORGAN SECURITIES INC......ovvrmirmrimieimeieeseineesesissesessssssessesssssessssnens | soneesseseseenns 899,843 | ... 915,870 | i 305

62431R AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21 ... | 05/17/2013 | RBS SECURITIES/GREENWICH......... 389,526 ..396,464 | ...... 195

63861G AA 8 |NMART 2013-T1 A1 ABS 1.08 06/20/44 . | 06/04/2013 | CS FIRST BOSTON 499,997 ...500,000
3899999. Total - Bonds - Industrial and Miscellaneous.............. 4,786,296 4,812,335 | ...... 501
8399997. Total - BONAS = PaMt 3. s 6,840,436 6,812,335 | ...... 501
8399998. Total - Bonds - Summary Item from Part 5... 496,875 | oo 500,000 | ...... 209
8399999. Total - Bonds. 7,337,311 7,312,335 | ... 710
9999999. Total - Bonds, Preferred and COMMON STOCKS...........ccuvuiriiiriereiiisieeeieeiseiesesei et 7,337,311 | v D9, OO [N 710
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Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 HQ 6|U.S. TREASURY NOTES 2.87501/31/2013... | 01/31/2013. | Maturity.. 200,000 200,000 214,656 (293) (293) | oo | errie00000200,000 [ oo [ | eeniiisniieenn0 | i 2,875 | 01/31/2013.
0599999. Total - Bonds - U.S. Government 200,000 200,000 214,656 | ............ 200,293 | oo, 0 (293) 0 (293) 0 [ oiirennnnn200,000 |0 [0 |0 | 2,875 |.... XXX.oooe
Bonds - U.S. Special Revenue and Special A
20775B D8 6|CT HSG FIN AUTH F-2 2.75 11/15/2035. ... | 07/25/2013. | Sinking Fund Redemption, 35,000 (1,233) 11/15/2035.
432308 UE 2[HILLSBORO CNTY FL 5.25 10/01/2017 v | 1211312013, | Call..ovvocseseieienins | e | s 1,000,000 | ........1,000,000 | ........1,054,060 | ..........1,010,753 | ..coeovirvmrrmnrcs | wrereene(10,753) [ oviriirviiniins [ errnreeecn(10,753) | oo 10/01/2017.
454622 PZ 8|IN BD BK 5.05 1/15/2019 ... | 07/15/2013. | Sinking Fund Redemption, 80,000 01/15/2019.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029.. <. | 10/15/2013. | Partial Call..........ocveerreereererneernnees [ v | e 170,000 | ..c.coeece170,000 | vorreeer 183,367 | oo 181,719 | s [ e (11719) | s | s (11,719) | covvoceeeienne 01/01/2029.
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 ... 09/10/2013. | Partial Call 75,000 (3,250) 07/01/2033.
59333M QJ 7|MIAMI DADE CNTY FL 5.00 08/01/2013 vvr | 08/01/2013. | MALUIIEY...c..oocvvevrrrerecercrierieerienes [ v | e 1,000,000 (3,347) 08/01/2013.
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034.. .. | 10/01/2013. | Partial Call 25,000 07/01/2034.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038 ... | 12/01/2013. | Partial Call 51,397 08/01/2038.
93978T GD 5| WA HSG FIN COMMN 5.63 12/01/2042 wuer | .. | 06/01/2013. | Partial Call 65,000 12/01/2042.
939787 GD 5|WAHSG FIN COMMN 5.63 12/01/2042.................. ... | 12/01/2013. | Sinking Fund Redemption 90,000 , 12/01/2042.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1B, vttt ettt st en et n et ansnae 2,591,397 2,591,397 | ........ 2,694,887 | .........2,631,021 | .0 | 0 (33,762) | 0 ] (33,762) | 0 2,591,397 |0 0 [0 135,186 XXX......
Bonds - Industrial and Miscellaneous
075386 AC 6|BEAVER VALLEY FND 9.00 6/01/2017. ... | 06/01/2013. | Sinking Fund Redemption. 206,000 206,000 228,423 06/01/2017.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/3 we | v | 12/25/2013. | MBS Paydown 60,619 | oo 60,619 | oo 60,614 06/25/2036.
278058 DF 6 |EATON CORP 4.90 05/15/2013 o | R [ 05/15/2013. | MALUTIEY......covveverrreirersrieienineiinns | v | eevens 1,000,000 | ........ 1,000,000 | ........... 991,790 05/15/2013.
708130 AB 5|JC PENNEY CORP 5.75 02/15/2018.. v || 04/09/2013. | UBS WARBURG.........ooveriernrins | cerrieeieeiesriessienss | cevvinenns 432,500 | ....c...... 500,000 | ........... 476,580 02/15/2018.
776696 AB 2|ROPER INDS 6.625 08/15/2013........ccvveveriiinrinns ... | 08/15/2013. | Maturity................ 500,000 500,000 | ........... 499,880 08/15/2013.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... | 12/25/2013. | MBS Paydown 76,185 | ..ccoonvee. 76,185 ...76,399 ! 05/25/2034.
961548 AS 3| WESTVACO CORP 7.50 06/15/2027 .| 06/15/2013. | Sinking Fund Redemption..........c.... [ coeverrnsreiseinsinnnns | coviinneens 102,000 | .oooveneee 102,000 | .. 103,276 (1,069) JOTTR FSTSTOTRTUORTONUOPIOR IPTPURTORTOOOON | I OTSTOOOR 3,825 | 06/15/2027.
3899999. Total - Bonds - Industrial and Miscellaneous 2,377,304 | ... 2,444,804 | ........ 2,436,962 | ..........2,391,919 | .......51,586 | ......... (11,660) 0 39,926 0 2,432,126 0] .....(54,822)] ......(54,822) | ........ 93,232 |..... XXX
8399997. Tt = BONAS = PAM 4.ttt ekt | eriines 5,168,701 | ........ 5,236,201 | ....... 5,346,505 | .........5223,233 | .......51,586 | ........ (45,715) 0 5,871 0 5,223,523 0]....(54,822) | .......(54,822) | ...... 231,293 |..... XXX.oooe
8399998. Total - Bonds - Summary Item from Part 5.... 500,000 500,000 | ........... 496,875 | .coorerrrreena 3,125 3125 | | e 500,000 2,551 |..... XXX......
8399999. Total = BONGS..........ovvevveereeeeieeesresreeerenan .0rnn.D,668,701 ..5,736,201 | ........5,843,380 5,223,233 .(42,590) 0 8,996 0 5,723,523 0 233,844 |..... XXX.oono
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cvuuerirererieriniiieins corieiseieeeeseessesissesssssssssseesses s sesssessesssessssessasssssssns | onsisas 5,668,701 | ......... )0 S [ 5,843,380 5,223,233 (42,590) 0 8,996 0 5,723,523 0] ...(54,822) | .......(54,822) | ...... 233,844 |..... XXX......
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Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Industrial and Miscellaneous
40536P AC  7|HLCYN 2006-1A C CLO FLT 05/21/2018............... | R | 05/31/2013 | ROYAL BANK OF CANADA....... | 11/21/2013 | MBS Paydown........ccccoouvnirninins | cvvveriinnns 500,000 .500,000 500,000 3,125 3,125
3899999. Total - Bonds - Industrial and Miscellaneous 500,000 +er...500,000 500,000 0 3,125 0 3,125 0 0
8399998. TOHAI = BOMAS. 1.ttt entisst et 500,000 | ...........496,875 | ..o 500,000 500,000 0 3,125 0 3,125 0 0
9999999, Total - Bonds, Preferred and COMMON SEOCKS............covuiiriiiiiiiniiiis ittt snisesesessiensenssssssnsnenessssnsnenesssesensesennenns | connennreen 898,878 | i, 500,000 500,000 0 3,125 0 3,125 0 0




Annual Statement or the year 2013 of e Mlidl=-Continent Assurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted $..........0.

0

NONE

CusIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
INVESCO AIM ADVISORS INC. TREASURY
825252 30 7|PORTFOLIO CASH MANAGEMENT  |... .. 1 12/30/2013. | THE BANK OF NEW YORK MELON.. 105,020,117 [ v [ [ . 5,020,117 | .oovvveiieeiicas | cvvveiieeniiieienes | e 0.020 | ...... 0.020 | Mtly.... 1,382
8899999. Total - Exempt Money Market Mutual Funds cennnnD,020,117 0 0 (V] IR 0 XXXeorviee 5,020,117 0 [ oo 0 [.XXX...... XXX XXX 1,382
9199999. Total - ShOM-TEMM INVESIMENES. .........cvvuveeiereitieeiseiseieeees et ees bbbttt seinns | areissesia 5,020,117 0 0 (V] [ 0 XXX 5,020,117 (V) [ 0 |..XXX...... XXX XXX 1,382




Annual Statement for e year 2013 of e Mlil=Continent Assurance Company

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

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

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

Sch. DB-Pt. B-Sn. 2
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

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 of the

Mid-Continent Assurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
F & M Bank and Trust Company............ccoeeeveeirercencneeereensennnns Tulsa, OKIANOMA.........courerierrierce e ssenens | erveneenees | e 0.400 [ .oveveereerneeeireeieereiees | v | oeereeneseeeenennes 72,423 | XXX
The Bank of New York Mellon............cccoeveviiriveiererceeiiienens NEW YOrK, NEW YOTK........ccoviiieiriieiinieienieeeeeeseeenssenennnns | reverenens | enee 0.010 | ovierieeeiieeeieeiens [ [ e 5,001 | XXX
0199999. Total - Open Depositories.. XXX [ e XXX [0 | (] 77,423 | XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0599999, TOLAI CASN........ucerveiiirciie it XXX... XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 80,172 | 4. April 82,289 | 7. July. 78,262 | 10. October. 76,995
2. February 81,066 |5. May. 79,154 |8. August. 78,937 | 11. November. 76,994
3. March 79,817 | 6. June 79,157 | 9. September. 78,261 | 12. December. 77,423

E26




Annual Statement for the year 2013 ofthe IMlid=-Continent Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

XA

NONE




Annual Statement for the year 2013 ofthe  IMlid=-Continent Assurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2.0 ESKA e K | s bt enies | ctebetietie e | e | s
30 ANZONA. ..ot AZ [ i [ ettt | enterens et | seereni e | eres
4. ATKANSES......covvvrrinierereeeee AR | it [ et nies | cterentnies e | et | s
5. California... COA | s | sttt | sreerenss e nnanns | sernes e | eres
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7o CONNECHCUL......veeeeeiiererreeeOT [ i [ et nnens | enireriessseeesinsbnstensenes | sorersensnneensnesnniensenaens | veree
8. Delaware... SDE | e [t nes | ettt | seesesi e | e
9. District of Columbia.................... DIC | criiiine | e | srentne st nnens | sernss et | s
10, FIOMIAA. oo dFEL | it | e | siebens et | sebees st | s
1. Georgi SBA | e ettt ettt saenies | 2eeeastessesnreetnssantesnennns | cenesesnensennnenntesnesenneans | ceees
12, HaWallccecc HE| e | et bbbt | ettt ettt | sttt | e
13 18RO D [ et | et | st | oo
14, HINOIS.....ceeeveererrreeieiserinnieee L | i bbbt | rees sttt | eerreniee s | cenas
15, INGIANA. ..o N i et | et | eertene s | oo
168, JOWAL e A | it | e[ siebens et | sebees st | eres
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22, MASSACHUSEMS. ... A | s | bbbt niens | erites sttt enies | erereni st | e
23.  Michigan, VL] e bbbt tnens | sreeebesten ettt nens | etereiens et nens | eres
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29. SNV [ i s | ettt | vt | oo
30.  New Hampshire..........cccoorrueence. INH | o | ettt ettt ennenies | stsetentessensesneastentennennns | serssenseniennenstennensenneans | ceees
31 NBWUEISEY...ooiccicnieeed N i s | s | s | s
32, NEW MEXICO. ..ot NIV i | s niens | sesnesenseennes e ienies | ererenseennns e enenes | e
330 NEW YOTK i NY [ bbb niens | sreter et nens | et | e
34, NOIN CarOliNG......vevecererreereeeedNC [ s et niens | seites st enies | ereress e enenes | e
35. bbbttt | erinee et ens | srbee et | s
36.  Ohi0.....cooceevrrrerrerincerenerseneeOH | ciii.Bisss [PROPERTY AND CASUALTY ...couiiieciiieiieriseeiscesssssessessssesssessssssssssessessssssssssns | sosssssessseens 1,003,002 1,003,188 |.....
37, OKIANOMA. ... OK s bbbt ens | erbetes e entes | et | e
38, OrBYON...eeererererrrirnrrierreerendOR | sttt | ettt e[ Hrent ettt ens | eerbeens e | oo
39.  Pennsylvania. P e s | sriensess st | e | s
40.  Rhode Island.. RI| s | ettt | etsete st enies | ererensenrene st enenes | s
A1, SOUtT CArONNG. ... SO | it [ ettt bbbt | Sienisne st ttens | ettt | nenes
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e
B4, TEXAS..ceourveerveerenerienerneessnnene TX | ctviiriies | ot | Htent et | eerseeeni e | e
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e

47, Virginia......coococoeeernnnereeieeeenn VA [ Bl [PROPERTY AND CASUALTY ...ttt sssssssesesnssssns | sonsssssessesssssssesssssesnnenns | cones 228,904 229,501
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns CAN | oo | e et niniens | ettt enies | ereeninerns e | o

58.  Aggregate Alien and Other.......... OT | .. XXX...| ... XXX oot | s 0. 0. 0. 0

59.  Total 0.9, XXX SRRSO FTRSTRRO 1,003,002 | ..ocvorvrernes 1,003,188 228,904 229,501

DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s 0. 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX oo | s 0. 0. 0. 0

E28
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	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DL-Pt. 2
	E26 - Sch. E-Pt. 1
	E27 - Sch. E-Pt. 2
	E28 - Sch. E-Pt. 3
	INDEX - Index

