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Annual Statement for the year 2014 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 430,166 |............ 14 | s 430,166 | ...voevreererincrereens | s 430,166 |........... 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............ccccoeueeerereinineenennions | cevrereennnnn 3,948,526 | oo 115 | i 3,548,526
1.43 Revenue and assessment obligations . 10,024,112
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........cccovrvenieinieicnieenis | erverveisnenenns 806,005 |............ 2.6 | e 806,005 |...cvevrerreireirieniens | e 806,005 |............ 2.6
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 1,229,372 | ..o 40 | o 1,229,372 | ooveeeererieeereiens | eeveenninnenns 1,229,372 | ..o 4.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUIHIES).....vvveieiriiiiie ittt | sebeeseninnins 7,307,281 |.......... 23.7 | o, 7,307,281 | .ooeeeeieeneineiees | eeveeeeninei 7,307,281 | .......... 23.7

© o N o

. Total invested assets

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

Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

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

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

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

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

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

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

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

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

............ 0.0
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Annual Statement for the year 2014 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. Costof 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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© o N o

10.

1.
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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............c.ceueuieiieiciseie ettt b st sss sttt es bt asssesansntas

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

26,352,438

2,458,089

28,748

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

76,472

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

(35,076)

5,418,436

116,773

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).........cevvviirreieiesire e ssstes et ses s see e
Deduct total NONAAMILEEA BMOUNES.........eveiiiiieieieicise ettt e s et

Statement value at end of current period (Line 10 MINUS LINE 11).....c..cviiiiiieciciscesie ettt sae st s ssesees e

Si03

23,345,462

23,345,462




Annual Statement for the year 2014 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.. .430,166 430,657 434,116 429,000
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 430,166 [ .o 430,657 [ oo 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 3,548,527 | oo 3,712,696 | .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, 10,024,112 | oo, 10,450,435 [ ..o, 10,213,932 | .ovveeciis 9,761,321
Industrial and Miscellaneous and Hybrid 8. United States.......ccoevevvveces | v 9,342,657 | .coevererernn 9,579,379 | coveveeeriirenns 9,297,402 | oovvvveverirrirnns 9,398,809
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10. Other Countries.......ccocevrienes | evoniiniineiisiesiessicsiscescie [ | s |
11, Totals...ooscrsesssisssins | s, 9,342,657 | .oovovniniiiies 9,579,379 | oo, 9,297,402 | ..oovvniciris 9,398,809
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 23,345,462 | ..coocorvn. PRV 23,706,693 | ..cooocriiiinieen. 22,969,129
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...... 23,345,462 | ...ovvvevrrren. 24173,166 | coooovvvrercrerenn 23,706,693
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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

1,800,672

1,747,855

3,592,948

3,548,527

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

................. 3,544,935

.................... 947,332

................. 2,564,015

................. 2,869,216

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

............... 10,024,112
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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)
Industrial and Miscellaneous (unaffiliated)
2,032,221 | oo 4,679,887 | ..oovvverrnee. 540,002 | cooovrereerierens 127,563 | oo 17476 | .. 7,397,149 | .o 241 | 8,142,583 | ...ovvevrrrrerrernrnnns 26.0 | oo 1,229,371 | o 6,167,778
.................................................... 1,030,033 | oo 563,125 [ ceoiie0e00352,350 | oo | e 1,945,508 | 6.3 [ 2,119,608 8.8 | 1,945,508 |

Totals...

2,032,221

.5,709,920

1,103,127

3,174,879

6,167,778

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 1o eeeeeeeeesessssenssssesssnssssnssssssnsenssnnens | (A)ereenn 9,944,443 | oo 10,025,494 | ..o 3,235,189 | .cvvverrenee 2,691,577 | .................2,886,692 | ............... 28,783,395 | ceveeeeeeeereieeeenn 937 | e XXX e [ e XXX s [ e 22,615,617
................. 1,030,033 | ....................563,125 | ....................352,350 cereerennnn 1,945,508 ceevienrinnnenn 1,945,508

3

3,043,927
............................ 9.9

6,167,778

Line 9.7858 % 0f COL B...cvverieicieisiecseseesieseeeessnennns | cevnrenenessssenseneened2ed | oiviiiiiiisisiieennennn30.0 [ oo 124 | 9.9 [ 94 [ 10000 [ b XXX e [ b XXX i [ b XXX e | e 799 | 20.1
10. Total Bonds Prior Year
101 NAIC 1ottt ssss s saessens | evtessesssessnes 8,426,389 | ...ccoovvuae 9,582,286 | ...ccoevunnes 4,450,631 | ..o 2,622,207 | ccovereerrernes 3,758,935 | ..eveeeeee XXX s | e XXX e [ 0000000 28,840,448 [ o919 [ .22,051,140 | 6,789,307

Ling 10.7. 858 % 0f COL 8......ovoicese e

1,112,045

....563,139

444,425 | ...

11. Total Publicly Traded Bonds

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

................. 5,744,277
................. 1,030,033

............... 22,615,617
................. 1,945,508

12. Total Privately Placed Bonds

Line 12.7 as a % of Col. 6
Line 12.7 as a % of Line 9.7, Col. 6, Section 9

17,476

............................ 0.1

.03

(@) Includes $.....6,167,778 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 $

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 Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....7,383,441;

NAIC 2§.......... 0;

NAIC3§.......... 0;

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

NAIC5$

0;

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

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

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.

................. 7,813,607

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

................. 7,813,607

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

................. 1,329,437

2,215,498 |....

.................... 947,332

2,564,015

............... 2,869,216

................. 7,808,614

5,749,302

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

................. 7,808,614

..2,215,498 | ..

................. 3,544,935

.................... 947,332

2,564,015

............... 2,869,216

............... 10,024,112

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

............... 10,024,112

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
TOtAIS 1t

332,471

1,945,508
1,036,995
....998,381

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

................. 1,103,128

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




Annual Statement for the year 2014 ofthe IMlid=-Continent Assurance Company

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
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouivucircirciii et sstsnens | rneiesissines 7,813,607 | ccoooveriennes 5,046,203 | ...ccvvrrennee 2,310,979 | oo 352,350 | coovevrrrnrnnrnerinenennd0 | 15,523,139 [ 505 [ XXX s | e XXX i | s 15,523,139 | oo 0
9.2 Residential Mortgage-Backed Securities..... ....344,329 ....340,095 ....207,532 127,563 | e 1TAT6 | 01,036,995 | 3 [tk XX | XX i | e .230,990 806,005
9.3 Commercial Mortgage-Backed Securities. 599,712 398,670 | covvvererereerereieie (01 0 | o0 | e 998,381 | 3.2 [ e XXX s e ek XXX e | e 998,381 | v 0
9.4 Other Loan-Backed and Structured SECUMtIES. .........ocvvvrrerrvrrrrnrnrenrirnns | cevriernnennes 1,186,795 [ .o, 5,270,559 | ..o 1,279,803 [ ..o 2,564,015 | .oooveinnnn 2,869,216 | ..o 13,170,388 | oo 42.9 | XXX | e XXX s | i 7,808,614 |..coocvvnne. 5,361,773
9.5 TOtAIS.....cvvervrrircirciieiici sttt sttt sttt | ensiieninnins 9,944 443 | ............... 11,055,527 | coovvvvrerrenns 3,798,314 | v 3,043,927 | .o 2,886,692 | ...ccorvenne. 30,728,903 | oo 1000 | ovvvereeee XXX e e XXX e [ s 24561125 | .coovvennes 6,167,778
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 324 [ o 36.0 | oo 124 | o, 9.9 [, 94 [ 100.0 | XXX v L XXX e e XX [ i, 799 | o, 20.1
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreriicicieieeeeeee e | ceeseesineinees 7,019,267 | coooovvveres 4,958,013 [ ..o 3,904,676 | ....cvvenne. 1444425 | ..o e ) 0.9 G DR 90,9 CHTININ U 17,326,381 | cooveeerieins 552 | v 17,326,381 | oo
10.2 Residential Mortgage-Backed SECUMtES...........couverrerrerneirneiineiinriineinns | e 354,039 | oo 494,240 | oo 237477 | e 147,218 | oo PAR:Z N DO— ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 1,254,521 | oo 4.0 | i 354,503 | coovvireiis 900,017
10.3 Commercial Mortgage-Backed Securities.............coocveveererrererseverienes | oviveiieieiinn, 349,425 | oo 649,347 | covireenreiieieeneiieens | e | e | e D, 9.0, N RN )90 GO (BTN 998,772 | oo K1V [P 998,772 | oo
10.4 Other Loan-Backed and Structured SECUMHES...........cveereereeneerneerneens | corisirisiiisiennes 703,658 | ..coooviiiiennes 5,005,231 | oo 871,917 | oo 1,474,989 | .............. 3,737,087 |..cccouueee. 0,9, ST [ 0,0, ST [ 11,792,882 | c.ooovvinciinnne, 376 | s 5,903,592 | ...cccccuune. 5,889,289
10.5 TOHAIS....ceouereereeeineneeesee s ensessens | oesbenessnesnees 8,426,389 | ... 11,106,831 | oo 5,013,770 | ccovevrrn. 3,066,632 | ..ocorvvrnnen 3,758,935 |...ccvvuen. ) .9 N P 90,9 CHUININ T 31,372,556 | ..oooverircinnee 100.0 | oo 24583249 | .............. 6,789,307
10.6 Line 10.5a5 @ % Of €Ol 8. sssissessssssssnsssssssssnsanes | essessssssessassssssessas 26.9 | oo 354 | i 16.0 | oo, 9.8 [ i 12.0 [ XXX i, XXX oo [ oo 1000 [ XXXooiriiiens | e 784 | oo, 21.6

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities.............coururerenennenenennirnees [ coveneneinineens 599,712
11.4 Other Loan-Backed and Structured SECUMHES..........ccrveevnrrrneernrrnnies | corsrissississianes 98,615

352,350 15,523,139 17,326,381 15,623,139
..................................................... 230,990 B 354,503 A 230,990
.................... 998,381 2 | 998,772 2 | ... 998,381
................. 7,808,614 41...............5,903,692 8lo.....7,808,614

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0 0 U O e XXX | e 0
12.2 Residential Mortgage-Backed SECUtIES. ........crwerverrerrernreneereereeneeneenns [ v 113,339 [ o 340,095 | .o 207,532 | oo 127,563 | coovvereerrieeenes 17476 | oo 806,005 G [P 9 e XXX e [ 806,005
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 O s O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES...........ccoveerirerinrienrinnies | ceressiinsiinnnes 1,088,180 [ .....cccooeeeve. 3,941,122 | oo 332471 | i | i | s 5,361,773 A 5,889,289 .0, ST R 5,361,773

12.5 TOHAIS ..o | i 1,201,519 [ .o 4281217 | oo 540,003 | ...covvvirnnnne 127,563 | ..o 1TATE | 6,167,778 | oo 200 |, 6,789,307
12.6 Line 12.5a5@ % 0f COl. 6. | e 195 | s 694 [ oo, L 2.0 | s 0.3 | i 100.0 [.ooovvveneee 99,9, G R ) 9,9 G
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvivciinnicinnnie | v, 39 ] i 139 | i 1.8 [ 04 1] i, 0] i, 201 |, L., ST R XXX

9 9,9, GO [ 6,167,778
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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 PHIOF YEAI.........cccviuireireieieiciieieteese ettt s s s sssssssesssns | sesessessssessesssss s s sesens 5,020,117 | oo 5,020,117 [ vttt ses e sssetesens | ereetesessre st es et s st s esse b st eaessnsetesnaes | setesesaetes et st r sttt en 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 6,902,419 | .ooveeeeeee e (300 T O DU OO
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 QISPOSAS............cccvevireieiriieieies ettt et s s ses s ssssssesssssssenes | evtesssessessesss st et asses s ssaenas 4,539,005 | ..ocoovieeee e 4,539,005 [ ..ot | et | evet sttt ettt s et nenn
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+5-8-T+8-9)........ccccvvurrrimrrrrrrniinennrsinsssesees | soveveenensnssssesssssssssssssessssesens 7,383,447 | oo 7,383,440 | oo 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

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

.............................................. 7,383,441
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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
7

1 2 Codes 6 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
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 NV 8 | U.S. TREASURY NOTES 1.25 08/31/2015. 5107000 PN [N IO, ] i 205,313 | ....100.703 201,406 200,000 201,196 (1,806) w1250 | .....0.343 | FAL..... 849 2,500 | 09/19/2012| 08/31/2015.
912828 SZ 4 |U.S. TREASURY NOTES 0.375 06/15/2015 SD. | f o | 1 228,803 | ....100.109 229,250 229,000 228,970 66 -...0.375 | ......0.404 | JD...... 469 429 | 06/21/2012] 06/15/2015.
0199999. U.S. Government - Issuer Obligations 434,116 XXX 430,657 429,000 430,166 0 (1,740 0 0 XXX XXX XXX 1,319 2,929 XXX XXX
0599999. Total - U.S. Government 434,116 XXX 430,657 429,000 430,166 0 (1,740) 0 0 XXX XXX XXX 1,319 2,929 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
075549 CE 3 [BEAVERTON OR SCH 5.00 06/15/2017. B 1FE] ....c.........1,153,480 | .....110.248 1,102,480 1,000,000 1,050,675 (19,652) 5.000 | ........2.848 | JD....... Y77 2 IS 50,000 | 05/27/2009 | 06/15/2017.
421722 G5 2 | HAZELWOOD MO SD A 5.00 03/01/2020 S [ AFE] o 548,975 | ....108.385 541,925 500,000 514,774 (6,449) 5.000 | .......3.570 | MS..... | e 8333 | oo 25,000 | 03/24/2009 | 03/01/2020.
702333 4U 6 | PASADENA TX 5.00 02/15/2022.........covevvervevevennrerennnerernnnnnssnnnnsennnnsesssnsesssennsenes | sssssnse | oo | cvrvreeees [ evise IFE ] i 1,308,789 | ....116.037 1,311,218 1,130,000 1,233,081 (18,322) 5.000 FA..... 21,344 56,500 | 07/30/2010 | 02/15/2022.
799017 KR 8 | SAN MATEQ HSD-B 1.523 09/01/2017....coovovvveviie [ v [ o] e [ 1FE 750,000 | ....100.943 757,073 750,000 749,997 1 .1.523 [ MS...... 3,808 11,423 | 10/25/2012] 09/01/2017.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 3,761,244 XXX 3,712,696 3,380,000 3,548,527 0 (44.421) 0 0 XXX XXX XXX 35707 | s 142,923 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 3,761,244 XXX 3,712,696 3,380,000 3,548,527 0 (44.421) 0 0 XXX XXX XXX 35,707 | s 142,923 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
455057  YE 3 |INFINAUTH REV 5.00 11/01/2018 [ [ R [ 1FE] s 1,241,118 | ....113.717 1,239,515 1,090,000 1,163,463 (17,777) rieeee5.000 | 13120 | MNC 9,083 | oo 54,500 | 05/06/2010 | 11/01/2018.
49151E 72 2 | KY PPTY & BLDGS 5.25 02/01/2019 [SIo 1 I [ 1FE 1,109,840 | .....114.349 1,143,490 1,000,000 1,052,036 (11,554) .....5.250 | .......3.860 | FA...... 21,875 52,500 | 07/21/2009 | 02/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 2,350,958 XXX 2,383,005 2,090,000 2,215,499 0 (29,332) 0 0 XXX XXX XXX 30,958 | .cccoooones 107,000 XXX XXX
= ys. Special Revenue & Special Assessment 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 JUU [ IOV 2 | AFE] oo 439,913 | ....102.972 437,631 425,000 438,875 (499) 2750 | ......2.547 | MN...... DN 2 < T ISV 11,239 | 11/21/2012 | 11/15/2035.
31397P PP 9 [ FHM M012 A1A3 2.65 08/15/2051 U [ IOV 2 | 1FE] v 1,000,000 | ....100.130 1,001,300 1,000,000 999,998 2) ....2.658 | MON... 3,822 3,822 | 11/06/2014 | 08/15/2051.
462467 MP 3 | IOWAFIN SFH 4.50 01/01/2029. 911,442 | ....114.724 969,418 845,000 891,071 (6,198) 19,013 38,025 | 06/29/2011| 01/01/2029.
49130T PR 1 [KY STHSG CORP A4.2507/01/2033 ....106.256 329,394 310,000 320,632 (1,425) .3.652 06/11/2012 | 07/01/2033.
60416Q FZ 2 |MNHSG FIN B 2.95 09/01/2044. 995,631 | ....101.983 1,015,374 995,631 995,631 1 08/13/2014 | 09/01/2044.
61212R 4G 8 | MT ST BRD OF HSG B-13.50 12/01/44 R [ IO 1] AFE] o 473,009 | .....116.084 533,986 460,000 471,512 (1,177) 3159 | D | e 1,342 16,100 | 08/29/2013 | 12/01/2044.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043 R [ IO 1] AFE] o 442,358 | ...... 99.919 444,220 444,581 442,465 147 1.3.011 |MONL | o 1,056 | 3,168 | 08/29/2014 | 07/01/2043.
647200 X6 6 | NMMTGE FIN SFM C |4.50 10/01/2043, U [ IO [ 1= [— 1,008,672 | ....102.769 996,733 969,877 1,009,503 733 13814 | MON... | coociereeere 3,637 | 43,408 | 08/08/2013 | 10/01/2043.
64988R  CP 5 | NY STATE MTG AGY REV 3.40 04/01/2018 JRVSPIOON VR PR OO J15I=3 [— 704,648 | .....102.487 722,533 705,000 704,837 47 +.3408 | AO...c.. | weovrereennnn 5,993 | 23,970 | 09/08/2010 | 04/01/2018.
686087 NS 2 | ORHSG & CMNTY SVCS B 2.50 07/01/2034........cccovvvvereverererivnrerenneerensessesennes R [ IOV 1] AFE] o 430,000 | .....103.409 444,659 430,000 430,012 (3) 102500 | oo | v 5,375 | 11,091 | 05/31/2013 | 07/01/2034.
71881L  AD 0 | PHOENIX AZ SER '07 5.25 08/01/2038 U [ IOV 1] 1213 IO 11,541 | .....102.050 11,462 11,232 11,434 (23) ....5.002 590 | 11/05/2009 | 08/01/2038.
721901 JB 3 | PIMACNTY AZ5.00 12/15/2036. JIO [V IOV 1] 1FE] v 1,017,656 | .....108.741 1,060,225 975,000 991,092 (7,749) 13 0D | 2167 | 48,750 | 05/16/2011 | 12/15/2036.
93978T GD 5 | WAHSG FIN COMMN 5.63 12/01/2042 R IS IO 1] 1FE 104,000 | .....100.494 100,494 100,000 101,550 (618) ...4.927 5,630 | 02/17/2010] 12/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 7,862,975 XXX 8,067,430 7,671,321 7,808,613 0 (16,765) 0 0 XXX 224,018 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation: 0,213,932 XXX ....10,450,435 9,761,321 ..10,024,112 0 (46,097) 0 0 XXX 331,018 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
075386 AC 6 | BEAVER VALLEY FND 9.00 6/01/2017 [N [ OO [ P [ 77,620 | ....102.729 71,910 70,000 72,386 (871) w0ere9.000 | ... 7432 | JD....... 525 6,300 | 06/13/2007 | 06/01/2017.
202795 GX 2 [ COMMONWLTH EDISON 6.95 07/15/2018. JEVSTOORS (VR IOV 1] 2FE] o 907,100 | .....114.890 1,148,899 1,000,000 957,647 9,909 6.950 8.357 | I | o 32,047 | oo 69,500 | 10/03/2008 | 07/15/2018.
758202 AK 1 | REED ELSEVR CPTL 3.125 10/15/2022 IR [ IO [ A=Y [ 563,152 | ....... 98.895 556,776 563,000 563,125 (14) rerreeenni3125 | 3122 | AOu | e 3714 | 17,594 | 10/24/2012| 10/15/2022.
961548 AS 3 | WESTVACO CORP 7.50 06/15/2027. O %S I P 2FE 353,366 | ....110.386 385,247 349,000 352,350 (160) cornnn?.500 ) 7.381 1D 1,163 26,175 | 04/05/2006 | 06/15/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 1,901,238 XXX 2,162,834 1,982,000 1,945,508 0 8,864 0 0 XXX XXX XXX 37450 | ..o 119,569 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
16165L AC 4 [ CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36 OO R IOV 2 | M| 62,259 | ....... 99.360 61,867 62,265 62,265 5.002 5.894 | MON... | coooivcierircreneni260 | oo 3,216 | 05/05/2006 | 06/25/2036.
46637V AA 3 | JPTEP 2012-2 A SEQ 3.00 09/17/42 JUUY [V IOV 2 | TFE] o 805,384 | ....102.050 836,534 819,729 806,005 1877 3.000 | .......3.343 | MON... [ ccoovovcncce 2,049 | oo 24,592 | 12/02/2013 | 09/17/2042.
86359B  RK 9 [ SASC 2004-9XS 1A4D SEQ 5.41 5/25/34 R I IO 2] 1FM 169,825 | ..... 99.930 169,231 169,349 168,725 302 ........5410 | ........5.543 | MON... 763 9,162 | 04/26/2004 | 05/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 1,037,469 XXX 1,067,632 1,051,343 1,036,995 0 2,180 0 0 XXX XXX XXX 3,072 36,970 XXX XXX
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Annual Statement for the year 2014 ofthe IMlid=-Continent Assurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 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
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46631B _ AD 7 [ JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049 | | . | R | ...... 1FM 1,002,695 | ....102.160 1,021,600 1,000,000 998,381 (391) ......5.787 | .......5.778 | MON... 4,823 58,786 | 11/09/2007 | 06/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 1,002,695 XXX 1,021,600 1,000,000 998,381 0 (391) 0 0 XXX XXX XXX 4,823 58,786 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03878D AA 2 | ARCLO 2013-1A A CLO FLT 02/15/2023 U ) [ 23 | e J15I=3 [— 500,000 | .....100.156 500,781 500,000 500,000 (867) rerrenn2 161 | 2471 [MON. ] e 510 | 10,895 | 01/16/2013 | 02/15/2023.
08179X  AA 3 | BSP2013-IIAA1 CLO FLT 07/15/2024 R ) IO 23 [ 1FE 498,250 98.231 491,157 500,000 498,703 316 ...1.546 | JAJO... 9,898 | 05/06/2013 | 07/15/2024.
12548V AA 3 | CIFC 2012-2A A1L CLO FLT 12/05/2024. R I IO 23 | e AFE] o 500,000 | ....... 99.750 498,750 500,000 500,000 183 ...1.638 | MJSD.. 8,286 | 10/12/2012| 12/05/2024.
12549B  AC 2 | CIFC 2013-2A A1L CLO FLT 04/21/2025. R I IO 23 | AFE] o 498,683 | ....... 98.250 491,250 500,000 498,891 236 11485 | JAJO...| w1438 | 05/15/2013 | 04/21/2025.
404225 AV 6 | HSART 2013-T1 A3 ABS 2.2891 01/15/2048............ccoccoevecerereceseresecsremccssesavseens | covvvie [ o | cvvreeeeni2 [ i IFE ] s 500,000 | ....... 98.598 492,990 500,000 500,000 MON... 01/16/2013 | 01/15/2048.
404225 AZ 7 | HSART 2013-T2 A2 ABS 1.1472 05/16/2044.... 500,000 99.943 499,715 500,000 500,000 0 .1.150 | MON... 05/17/2013 | 05/16/2044.
404225 BD 5 | HSART 2013-T3 A3 ABS 1.7932 05/15/2046............cocceeuvevverccveceemvcvecmrcvevscinanes [ vovevene [ oo | cvivcecin [ AFE] o 499,998 | ... 98.983 494,916 500,000 499,999 0 MON... 05/17/2013 | 05/15/2046.
62431R  AA 7 [ MVEW 2007-3A A1 CLO SSNR FLT 04/16/21.........ccccvcvcccvcvcviccvcrccciinninnnnns R I IO 23 | AFE] coi 359,070 | ....... 99.600 364,003 365,465 364,180 2,966 11556 | JAJO...| oo BAT | 1,671 | 05/17/2013 | 04/16/2021.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024 R I IO 23 | 1FE 500,000 99.350 496,750 500,000 500,000 160 ...1.654 | JAJO...| coovvvcvcice 1,720 | i 8,442 | 11/27/2012 | 01/18/2024.
67089N AG 7 [ OCP 2012-2A A2 CLO FLT 11/22/2023 R [ I 23 | AFE] o 500,000 | ... 99.700 498,500 500,000 500,000 149 LATAT L EMAN | 000952 | 8,738 | 10/22/2012 | 11/22/2023.
74982G__ AC__ 5 | RACEP 2012-7A ACLO FLT 11/08/2024 PR [PV [ 23 | ... 1FE 500,000 | ... 99.700 498,500 500,000 500,000 131 ...1.655 | FMAN. 1,239 8,429 | 10/26/2012 | 11/08/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 5,356,000 XXX 5,327,313 5,365,465 5,361,773 0 3,274 0 0 XXX XXX 9,530 89,552 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 9,297,402 XXX 9,579,379 9,398,809 9,342,657 0 13,927 0 XXX XXX 54,875 304,876 XXX XXX
Totals
7799999. Total - Issuer Obligations. 8,447,554 XXX 8,689,191 7,881,000 8,139,700 0 (66.,629) 0 0 XXX XXX XXX | e 105435 372421 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie 1,037,469 XXX 1,067,632 1,051,343 1,036,995 0 2,180 0 0 XXX XXX XXX 3,072 36,970 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 1,002,695 XXX 1,021,600 1,000,000 998,381 0 (391) 0 0 XXX XXX XXX 4,823 58,786 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES..........ooooovvvvvisiiiiiisi | s 13,218.975 XXX | s 13394743 | ............13.036,786 | ............13,170,386 0 (13.491) 0 0 XXX XXX XXX 65,432 313,569 XXX XXX
8399999. Grand Total - BoNdS............ s | e 23,706,693 XXX | e 24,173,166 | ............22,969,129 | .............23,345,462 0 XXX XXX XXX | oo 178,761 | ............. 781,746 XXX XXX




Annual Statement for the year 2014 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 2014 ofthe IMlid=-Continent Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special Revenue and Special Assessment
31397P PP 9 | FHM MO012 A1A3 2.65 08/15/2051 CITIGROUP. 1,000,000 ....1,000,000 2,792
60416Q FZ 2 | MNHSG FIN B 2.9509/01/2044. ROYAL BANK OF CANADA. 1,000,000 | wovvverrreeesmmnmernsnessesssssseeneesessnes 1,000,000
647200 X4 1 [ NMMTGE FIN CL | B-12.85 07/01/2043 ROYAL BANK OF CANADA 458,089 460,391 109
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 2,458,089 2,460,391 2,901
8399997. Total - Bonds - Part 3 2,458,089 2,460,391 2,901
8399999. Total - Bonds 2,458,089 2,460,391 2,901
9999999. Total - BONAS, Preferred @0 ComIMION SH0CKS. ... s | e 2,458,089 XXX e, 2,901




Annual Statement for the year 2014 ofthe IMlid=-Continent Assurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
Bonds - U.S. Special Revenue and Special Assessment
20775B D8 6 [CTHSG FIN AUTH F-2 2.75 11/15/2035.........ccooovvmvvevemivivenimssisnnnnnnnnns .| 12/23/2014. | Sinking Fund Redemption..................cwwwmreeeemresesesesennes | msmsmsmsmsesimmsnninns | v 40,000 | ............40,000 | .............41,404 TSI Y [ QIR I cevverennnnn(1,369) 40,000 0 [ 1,118 | 11/15/2035.
454622 PZ 8 |INBD BK5.05 1/15/2019 ] 017152014, | Call..ccocvevevcvrevcvcvnveveseessssesssssssssssssssssssssssssssssssssessons | ossesmsmsmsmsssssssmannesans | oresmnnenns 475,000 | ............ 475,000 | ............ 458,665 466,074 8,926 8,926 475,000 0 11,994 | 01/15/2019.
454622 PZ 8 |INBD BK5.051/15/2019 .1 01/15/2014. | Sinking Fund Redemption................oueeerverveermonneererneens | covvereeerresnsernnereiiin | cvvvivinnn 40,000 | .............40,000 38,624 39,248 752 752 40,000 0 [ e 1,010 | 01/15/2019.
462467 MP 3 | IOWAFIN SFH 4.50 01/01/2029 ] 07/15/2014. | Partial Call...........cvevevevevererevererereveresessessessessssesssssessssssseesens | wessssmssssssssssssneesnenans | corsnmnenens 150,000 | ..oooveeeene 150,000 | ..oovveree 161,795 159,278 (9,278) (9,278) 150,000 0] 5,730 | 01/01/2029.
49130T PR 1 [KY STHSG CORP A 4.25 07/01/2033 .| 12/05/2014. | Partial Call 80,000 80,000 83,640 83,112 (3,112) (3,112) 80,000 (V1 I 4,250 | 07/01/2033.
544587 MY 1 | LOS ANGELES IMP LEASE CA 5.60 08/01/2014............cccccoouuuerrrunees .. | 08/01/2014. | Maturity +ere1,000,000 [ .........1,000,000 | .........1,008,400 | ............ 1,000,939 (939) (939) seveenenn. 1,000,000 0 56,000 | 08/01/2014.
576002 AR 0 | MASSACHUSETTS ST 5.75 01/01/2032.......cccccumummmmmmmmmmmieevmmsieeennnnenns .. 01/01/2014. | Call +00e1,000,000 | .........1,000,000 | ......... 1,067,450 | .....ocooeee 1,000,000 0 cereeenen 1,000,000 0 28,750 | 01/01/2032.
59455T RA 2 | MIMUN BD AUTH-SCH 5.222 06/01/2014..........ccocoeruceverereverevecereres .| 06/01/2014. | Maturity. <00 1,000,000 | .........1,000,000 | ............ 974,760 998,211 | e | v 1,789 1,789 cerernnnnn. 1,000,000 0 26,110 | 06/01/2014.
60416Q FZ 2 | MNHSGFIN B 2.9509/01/2044 .| 12/01/2014. | MBS Paydown, 4,369 4,369 4,369 0 4,369 0 20 | 09/01/2044.
61212R 4G 8 [MT ST BRD OF HSG B-13.50 12/01/44............cccooommvvevrimveiirininiiiinnnnns <[ 12/01/2014. | Partial Call............cccuuvwueeeevivvereeiieieiisssisssssesssssssssssssssssssssees | ossmsssssmsmssssssmmsssenans | covsesvivesns 40,000 ....40,000 ..41,131 AR TUCTH IR [ (1,103) [ oo ...(1,103) 40,000 0 [ 1,050 | 12/01/2044.
647200 X4 1 |NMMTGE FIN CL IB-12.8507/01/2043...........ccoooomeevrmrriirimmrinrinnnnnns .| 12/01/2014. | MBS PaydOWN.......c.cocvvvvveverevevenrnnresenssssenssssssssssssssssssssnens | onsosmsssmsmnssnsmmmanssnens | oo 15,811 ...15,811 ...15,732 40 40 15,811 0 f s 101 | 07/01/2043.
647200 X6 6 | NMMTGE FIN SFM C 14.50 10/01/2043...........ccoooommmvirerimreiriinneninnnnnns ..| 12/01/2014. | MBS Paydown 30,123 30,123 31,328 (165) (165) 30,123 0 756 | 10/01/2043.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034..........cccovvvvvvcrervrcrnrerennns .. 10/01/2014. | Partial Call.............ccooowmmvereemveveeimsvvsimmissesmsssssssssssssssssssssssees | omsssmsssmsmsmsssmmmsssssans | covsssviniss 45,000 ....45,000 ....45,000 45,001 0) 0) 45,000 0 f 1,317 | 07/01/2034.
71881L AD 0 | PHOENIX AZ SER '07 5.25 08/01/2038 1 12/01/2014. | Partial Call...........oc..evvveerveeereneveeeesesssiesssesessssssssssssesssns | evvveesssessssessssssssnes | onveeesseens 14,121 14121 ....14,509 14,404 (283) (283) 14,121 (V] [P 412 | 08/01/2038.
93978T GD 5 | WAHSG FIN COMMN 5.63 12/01/2042...........ccooomemerrreveverrirrscrrerienins ..| 06/01/2014. | Sinking Fund Redemption. 55,000 55,000 57,200 56,039 (634) (634) 55,000 0 1,548 | 12/01/2042.
93978T _GD 5 | WA HSG FIN COMMN 5.63 12/01/2042 .1 12/01/2014. | Partial Call......ccocoooooovviciccicciccesi | i | i 45,000 | .............45,000 | .............46,800 45,850 (976) (976) 45,000 0 2,534 | 12/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ......4,034,424 | .......4,034,424 | ........4,090,806 | ............3,990,613 0 (6,351) 0 (6,351) 0]......4,034,424 0 0 0]....142,699 XXX
Bonds - Industrial and Miscellaneous
075386 AC 6 | BEAVER VALLEY FND 9.00 6/01/2017..... .| 06/01/2014. | Sinking Fund Redemption 87,000 87,000 96,470 91,049 | .o | s (4,049) [ oo ....(4,049) 87,000 0 3,915 | 06/01/2017.
16165L AC 4 | CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36. .| 12/25/2014. | MBS Paydown 49,165 49,165 0 49,165 0 06/25/2036.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 .| 12/17/2014. | MBS Paydown 96,141 94,477 251 251 96,141 0 09/17/2042.
62431R AA 7 | MVEW 2007-3A A1 CLO SSNR FLT 04/16/21.........coooevvvmmmreverrririnnnnns ..| 10/16/2014. | MBS Paydown 30,999 30,650 207 207 30,999 0 04/16/2021.
63861G  AA 8 | NMART 2013-T1 A1 ABS 1.08 06/20/44...........oooovovvvcveimscicicrcicrcinscncs .. 01/20/2014. | MBS PaydOWN...........coovvvvvevvvvvevnnvvssessssssssssssssssssssssssssssnsnss | osesmsssssassssssmmsnsannns | covenmnnenns 500,000 | ........... 500,000 | ........... 499,997 499,999 1 1 500,000 0 06/20/2044.
708130 AB 5 | JCPENNEY CORP 5.75 02/15/2018........cocoorevmeererrrereceresnrereenrenanns .. | 06/13/2014. | JP MORGAN SECURITIES INC......ccucvvvvveerrenecnrrrreeninns | renrenrererseensiensenees | o 455,000 | ..o 500,000 | ............ 476,580 | ..o 412,500 | .......... 76472 | e 1,105 [ oo ...77,576 490,076 (35,076) | ...ccvens (35,076) 02/15/2018.
86359B RK 9 [ SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........coovcvvvvrecerirrrerencrericnirn .. | 12/25/2014. | MBS Paydown 74,707 74,707 74,918 74,406 57 57 74,707 0 05/25/2034.
961548 AS 3 | WESTVACO CORP 7.50 06/15/2027 .1 06/15/2014. | Sinking Fund Redemption 91,000 91,000 92,138 91,915 (915) (915) 91,000 0 06/15/2027.
3899999. Total - Bonds - Industrial and Miscellaneou ....1,384,012 ..1429012 | ... 1414178 | ... 1344161 | .......... 76,472 (3,343) 0 ....73,129 0 ...1,419,089 0 .(35076)] ......... (35,076)] ......... XXX
8399997. Total - Bonds - Part 4. ...5,418.436 ...5463436 | ........ 5504984 | .......... 5334775 | .......... 76,472 (9,695) 0 ...86,777 0 5453512 0 .(35076)] ........ (35,076)] .......180,698 XXX
8399999. Total - Bonds. ...5,418,436 ...5463436 | ... 5504984 | ........... 5334775 | .......... 76,472 (9,695) 0 ...86,777 0 ...5453,512 0 .(35076)] ........ (35,076)] .......180,698 XXX
9999999. Total - Bonds, Preferred and Common Stock: ...5,418,436 XXX 5,504,984 | ........... 5334775 | .......... 76,472 (9,695) 0 66,777 0 5,453,512 0 (35,076) (35,076)] .......180,698 XXX




Annual Statement for the year 2014 of e Mlil=Continent Assurance Company

Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE
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Annual Statement for the year 2014 ofthe IMlid=-Continent Assurance Company

SCHEDULE DA - PART 1

M INVESTMENTS Owned December 31 of Current Year

Showing all SHORT-TER
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1" 12 15 16 17 18 19 20

F Amount Due and

0 Current Year's Accrued

r Unrealized Other-Than- Total Foreign December 31 of

ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) / |  Impairment Change in Bond Notin Due and Effective | When Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/ACV. Par Value Actual Cost Default Accrued Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds

Invesco Advisors Inc. Treasury Portfolio Cash
825252 30 7 | Management .1 12/26/2014. | The Bank of New York Mellon. XXX, 7,383,441 e 1,383,441 ....0.010 | .....0.010 | Mtly.... 954

8899999. Total - Exempt Money Market Mutual Funds 7,383,441 0 0 0 0 e, XXXerorrrn v 1,383,441 0 0 XXX XXX XXX 954 0
9199999. Total - Short-Term Investment; 7,383,441 0 0 0 i | s XXXerrrrrnees s ,383,441 0 0 XXX XXX XXX 2954 | ) 0

3



Annual Statement for the year 2014 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. 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
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Annual Statement for the year 2014 of the Mid-Continent Assurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
F & M Bank and Trust Company. Tulsa, Oklahoma 70,102 | XXX
The Bank of New York Mellon New York, New York 8,112 | XXX
0199999. Total - Open Depositories 0 0 78214 | XXX
0399999. Total Cash on Deposit 0 0 78,214 | XXX
0599999. Total Cash. 0 0 78,214 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.. 75,668 |4. April 72,540 | 7. July 74,742 110. October 74,674
2. February 76,549 | 5. May 72,541 | 8. August 78,407 | 11. NOVEMDET.......coovvvvens | v 74,675
3. March 75,301 | 6. June 72,543 9. September. 74,587 112. December.......covvveees | oo 78,214

E26



Annual Statement for the year 2014 ofthe IMlid=-Continent Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE




Annual Statement for the year 2014 of the Mid-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 Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama...........wevecrcivvirninsennienend AL

2. Alaska...

3. Arizona..

4. Arkansa:

5. California...

6. Colorado.......cccccccevrmmmnririmnnininnnn

7. COMNECHCUL......vvvvevreererrrreriereenend (0l ISR

8. Del (0] 3 [

9. District of Columbia.............c.cc...... (D03 IR

RO = T TN {1 [

11, GeOIGi@..veveeereerrrerveeririrsesninnd (C7.Y [I—

12.  Hawaii Hi s

13, 1dah0. e Df..

14, lllinois 1L

15.  Indiana.. INT.

16.  lowa..

17, KanSas.........oocvevmnccrevveviorenend (1G] -

18, Kentucky.....ccoomveveerermrerrieerririnenens [0 —

19.  Louisiana............ccccvuememrerrvevenernd LA s

20, Maine......oovecrreeeiianns ME

21, Maryland.......co.cooovverinenrrenrins MD | ..coourreee

22.  Massachusetts..........cccooocurrrreveunnns MA] oo

23, Michigan.....c..cooevveriverivsriienii M e

24, Minnesota..........cocemmcrnirriiinnnns LI\ [—

25.  Mississippi

26.

27.

28.

29.

30.  New Hampshire........ccccocoerrrernnnncd NH | ooree

31, NeW JErsey. e NI s

32, New MeXiCO.....oouvvvvvvvviiisirnnnraiesd NM| o

33, New York.....cicnncnnniniiind NY [

34, North Carolina...........ccccoceuuereruiuncs NC| .

35.  North Dakota.........c...cccvvivcvmnencnn ND| .o

36.  Ohio...... .| PROPERTY AND CASUALTY. 1,042,824 1,116,198

37.  Oklahoma.

38.  Oregon..

39.  Pennsylvania

40.  Rhode Island..............ccccoeumumrrrurencs RI v

4 South Carolina........ccccocueruveveveunneas SC

42.  South Dakota.............cccccummerrerrerens SD|.

43.  Tennessee..........rireiiiiunnns TN

44, TeXaS.....onnrnnsiiineniniies X

45, Utah.cscccccccnn) ut

46, Vermont....vvviiissnnnniniiinnnns VT

A7, VIGINIA. oo VA[....B.....| PROPERTY AND CASUALTY. 228,970 229,250
48.  Washington...

49.  West Virginia.

50.  Wisconsin..

51 WYOMING...ovvrrererereeirecrnneinns WY e

52.  American Samoa..................cccoc.... A

LI CTIT:1. | OO GU

54, Puerto RICO........cccoommmrrrvvriinrind 13 [—

55.  US Virgin Islands...........ccceocerrerreens AV/ [P—

56.  Northern Mariana Islands............. MP ..cooovccoes

57, Canada........iiicieinieinnd CAN| ..ccooocnne

58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 1,042,824 1,116,198 228,970 229,250

DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0
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