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statement for June 30, 2015 ot he Mid-Continent Casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeennienies 317,278,413 | oo | v 317,278,413 | ...eev. 291,134,427
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt st st ssessensns | seessesseneans 30,585,397 | .ot | e 30,585,391 | covvvvevrne 29,124,835
2.2 COMMON STOCKS.....veurerirreresresnesnesresessssssessessessssssesssssssssessessssssessesssssssssessassssssessasssnssnssans | sesessessossans 70,897,768 | ..o 50,000 | .oovrrinene 70,847,768 | ...ccovvnve. 72,130,314
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash($....4,613,931), cash equivalents (§.......... 0)
and short-term investments ($.....26,9871,351) ... sesaes s senssens | eerveessenniens 31,595,282 | ..oveeveeeeeereeeeeeeeeeens | e 31,595,282 | ..o 49,421,024
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReCeiVabIEs fOr SECUMIES..........c.ciiiiiii st nsinnes | ebosesisesisesienina 1,783 | oo | cvienienieniisenens 11,783 | oo
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvvicieiieieieeeesieeessese s | evvssessenns 450,368,637 | ...oovvverieireinns 50,000 | ..coovune 450,318,637 | ............. 441,810,600
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniiniess s | ereinesnisnees 2,504,153 | oo | e 2,504,153 | oo 2,558,246
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccccevvcvrees | ververreinnnans 20,767,547 | woovvrerennn 1,681,541 | oo 19,086,006 | ............... 19,126,304
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........c.ccceverereeiniieens | voverereienenens 2,013,493 | ..o | e 2,013,493 | .o 2,478,656
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccococveeeeevires | coveeiviverenns 3,294,302 | ..ovoveeeieeeeieesieeeens | e 3,294,302 | ..o
18.2 Net deferred taX @SSEL........ovvrrreeiriirresie st enssenes | essseneseenees 17,948,365 | ...ovvovvennns 5,087,492 | ..o 12,860,873 | ..ovvvvenn 15,192,047
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipment and SOftWArE..............ocurrierririnrinrinsininseiesssesseessens | vrsessessssssesnns 917,532 | oo | evereensenninnnn 917,532 | o 1,040,007
21.  Furniture and equipment, including health care delivery assets ($.......... (1) ST ISR 169,988 | ..o 169,988 | ..o (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates.............coerverreerieieeiseseeeseeeeseeeeesens | e 722,207 | covvveeerereeeeeeeseesieenes | eveverenesesinenns 722,207 | oo 52,045
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........vrerrerierenrireinrneseiessseseesssssssssensees | essessesssssssssssseas 2,801 | oo 2,254 | e 547 | e 151,427
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........cccevireeerrimeeeeriresnereeesssessesssessssesssesssssseseess | reesssneeens 499,709,025 | ...covvrvennc 6,991,275 | ..ovvvvrnce 492,717,750 | .ooovvveene. 483,409,332
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririsiieesiseesseesiesss s sssessssessssesssssssssssssesssesssssssssessssnens | oeesssesens 499,709,025 | ....covvrvrennn 6,991,275 | ..ovvvernce 492,717,750 | .o, 483,409,332
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)..........ccevruererireiierersicieesciersesrerenes | cveriras
2501, AULOMODIIES........ociiiiiiiiicic e | e
2502. Equities and Deposits in PooIS and ASSOCIALIONS..............cceveiiierieieiiieie e esssesennns | servesesesssesesssesssens A4 | oo | e 544 | oo
2503. Reinsurance COmMMISSION RECEIVADIE.............cvurverrrirririreieriieciieesiesessssieeseesssessssesssns | sesssesssssesssessssessssessssnns | sonessssnsssseessssssnessssnsssns | oesssnessssesssnesssenssnnn (U 151,427
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccccveeiieinieersiieiiiees | v 3] e 0 | oo 3| e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........rvrierrerresrraresriissrsssssessssssssssssssanes | svsssesessasssssssssanes 2,801 | oo 2,254 | e 547 | o 151,427
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statement for June 30, 2015 ot he Mid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current acCident YEar $.....27,946,638).........cc.ocureerreeeeeiereeeesesesssssssss s sses s ssessss s ssssss s sssssessssssssssssssssssssssnsanss | ssessonssssessssesseesens 192,840,525 | ...cocvevvveeiinn 189,389,657
2. Reinsurance payable on paid [05ses and 10SS adjUSIMENE EXPENSES..........cureirrirriiireirieieiste ettt ssessss | rstessessesessessessesssessessessssessessesses | eesessessessesessesnesnssessesnessssessessesses
3. LOSS QAJUSIMENE EXPENSES......cvcviiieeiiiieteiiscieiie sttt s et a e s bbb st bbb es s s e b b s st s s b st s st s s snsebenntes | bensereseresesansetesenreaas 72,115,438 | oo 78,155,217
4. Commissions payable, contingent commissions and Other SIMIIAT CRAIGES...........vcruririirrerrinierrsisieee et ssessseess | seeeeseesessessssssesssssssssessesssssessessanes | seessessssssssessasssssnssasssssessessansnnes
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviieeiciicieees ettt sssesssensens | sesaesessssesssseessssssesen 6,580,179 | oo 7,020,065
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ovururrierrerrurenienrirein et sssssseseeessenses | eeeseesessesssssssssssessseeees 882,172 | oo 1,302,858
7.1 Current federal and foreign income taxes (including $ 172,434
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....10,323,530 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACt..........cccvvieirieieinieieensseessisseeinns | coevesssissessessiessenns 59,552,874 | ...ovovveieeeins 63,201,612
10, AQVANCE PIEMIUML......cuiviiieiteiiectetetetet ettt s ettt ae e se b b es b s st b e st e s s e b b s b et e s se s e e s e se b s st e b s e b b s et b s seb et s e s b ssebessnsesans | 4ebsesesessesessssebassebes s esessnsebebnsess | nosebessstesessnsesssssebesseb et s e b e b s sebenan
11, Dividends declared and unpaid:
111 SHOCKNOITETS. ...t | ote bbb | eneRE et
11,2 PONCYNOIAETS. ......cocvviecvitete ettt bbb a s sttt a s a e bbb s b s bbb s s s ae s e st ebessnaesas | 4ebassesessssesassssesasseteseseae s s sebebansens | nesebessssesesssesas st e b s seses s e s b s sebenas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvererriuereereriieieieieisereses s ssss s bsssessesens | sbessessessssssesssssnsessenes 1,482,711 | oo 893,742
13. Funds held by company UNEr rEINSUTANCE trEALES..........c.ceiicveiiiiieiiers et et snaess | 4ebssesessssesssssse b s et et s e s s sasbesnsens | nosebessesesessnsesssessebesseses s e sessnsetenes
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS............c.erururierrrirseese et sressens | estssesessessssssessessenssnssees 538,927 | oo 270,657
15, Remittances and items NOt AlIOCATIEM...........c.cuuiiiiii bbb ssas | sobbs s | Sebi s
16.  Provision for reinsurance (including §.......... 0 CEMfIBA). ... vvvrvrvrrrresrie sttt ettt ssns s ssentenes | svsssssessessnssssssessensnsnnes 200,000 | ooovrreeeereeeees 200,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES..........vveirieiirririe ettt srensns | cesessessess st ess s sst s ssessenssns | sessessassssssessassanssessessasssnssessansnssns
18, DIAftS OULSIANGING. ... .o ettt s st s s st | aesuessnssensessessen s et s ant st e ssessensans | nebsessanE et s st s sttt
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYDIE fOF SECUNMHIES. ... .. vvurerrerereeree ittt ettt st ent s
22, Payable fOr SECUMEIES IBNTING......c. ittt et s b8t s s £ £t ensansss | 28eetaessessessaesses st assses st ens e ssensenen | 2esebsessansessess st esesses b e s st ens e tnnen
23.  Liability for amounts held UNAEr UNINSUFEA PIANS............cuuriiirerireiireire e esssesese st ssessse s ssess st ss s ss s s e ssessans | w8essssssnssessnssessesssssessassnssnssessanes | sesessessssssssesssssnssessessnssnssessnsnnes
24.  Capital notes §......... 0 and interest thereon §.......... O DU DU
25.  Aggregate Write-ins fOr lIADIIES. ...........ovurueirrrieieie ettt sttt sttt nts | sfenssssnessnssnsss st st st ensnnsnes 0 ] oo 9
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........c.ruieriirireireiereineseeeeise e seessesessesessssesesnes | seseeeesessessnsessssesens 342,319,712 | oo 340,732,478
27, PrOtECEA CEIl HADIIHIES. .........rveeeeeieiieiecie ittt et | 6 seEf e bbb | cbenb st senb e bbbt
28.  Total liabilities (LINES 28 @NA 27).........cvuurreererieeimersseeeseesseeessesss st et eess sttt st st essss s sestssssesnssns | stsssssssssssssssssssseens 342,319,712 | oo 340,732,478
29.  Aggregate write-ins fOr SPECIal SUMPIUS fUNAS.........c. ittt ettt sb st ents | steesestsessessentsse st st et ntens e taes 0 | oo 0
30, COMMON CAPHAI STOCK.........cveiecieiiieeiecictte ettt bbbt bbbt bbb s b s ssessesnns | snsessesesenten s bnsesaens 3,506,250 | .ooveeeeieeeeeeeie 3,506,250
31, PrEfErTed CAPItAl STOCK. ... .. vueeuieuceueis ittt ettt ettt s s s e E s £ 8 e£8 428842 E R84 R b e REeeE b e | £EeeE e R seEEeeEee b s e e bR R RE e s R R s b et | ShieRsee R e R R ee s R R st E et aen
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccueiiiiiricicis ettt sssens | stsessbesses st b st s e anes 0 | oo 0
33, SUIPIUS NOLES... ...ttt ettt s sttt a s a s s b s s s bbb s s bt s b enbenseb s | ebsebaesiss s s e s s st e st e s bt s s s s b s et | 4baesaet et st e bbb en bttt
34.  Gross paid in and contributed surplus 101,201,656 101,109,186
35, UnasSIGNEd fUNAS (SUIPIUS).......c..cviueiieiciiieie ettt sttt bbbt st sse s b st ssesans | svsessessssessessessnsensenas 45,690,132 | cooveereeeeee 38,061,418
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.1ttt ettt | etaesses et s st s b s bt n s st | shaebses et est st ben s sttt
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt ens | erser et enten ettt s bt nt st st st | entet ettt st n sttt ettt nne
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cveuriurireieieieiriisieieiseiese st ssssssse s sesse s sss s ssssnes | sessesssssssessessssessenas 150,398,038 | ...cvovvvrereiriirinaas 142,676,854
38, Totals (Page 2, LiNE 28, COl. 3)......rvuurerereererirriiseriessssssieesssessseses s ass sttt ass st assenssnsnins | eenisessssesssensseeens 492,717,750 | oo 483,409,332
2501.
2502.
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccruiererririrniinrieeseinsinrisssinseseisesssesssssssssssessssesssssssssesss | sessssssssessssssessessssssesssssssssessessesld | revsesssssssssessssssesssssssssssssssessnens 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......cuiuiieeiriiiieiseiieicissiesseessesssesseessssssessessssssssssesssssssansesssssssessesssssnss | essessssossesssssssessesessssassassesnsns 0 ] o 9
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE). .....cuuruurerrerusarsaresseseesssesseseessssssssssssessssssssssssnsssssssssnssssssssssssssssssessans | sesssssssssssssssssssssenssssssssesssssssesns 0 ] i 0
3201.
3202.
3203.
3298.
3299.
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statement for June 30, 2015 ot he Mid-Continent Casualty Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WIIEEN $.....58,712,901).....covuirieiiiriesiiesieses sttt nssnnns | sbsesssesssnsses 64,159,212 | ..covvrrrnn 71,229,866 | .............. 141,177,293
(WIIEEN $.....18,875,884)........oocveeerereieeieeeeieeee et st ss s ssessaenses | susessssssanesns 15,273,276 | ..ocvverrrnnn 9,472,806 | ......c......... 22,353,898
. (written § ....11,206,279 11,524,818 | ... ...23,300,655
(WIIEN $.....84,577,482).......ooeveerieriieeeeseeseee ettt saenssenses | stessanssasssns 68,226,209 69,177,854 | .............. 140,230,536
DEDUCTIONS:
2. Losses incurred (current accident year $.....30,720,686):
2 DHIECL..v.vevecttete ettt bbb bbb bbbt e ettt t s s s tnes | esbensesesanes 22,983,550 | ..cverrrnnn 14,384,356 |................ 43,581,722

2.2 Assumed

3. Loss adjustment expenses incurred.....
4. Other underwriting expenses incurred.............
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. Net income of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment iINCOME BAME.............iuiiiiircrieric bbb
10. Net realized capital gains (losses) less capital gains tax of $.....324,291
11. Net investment gain (10SS) (LINES 9 + 10)......c.euriemirrirmerieririiesiesissississise st ss bbbttt
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....23,270 amount charged off $.....15,376).......cc.vvuereererrerenisereese s
13. Finance and service charges not included in PrEMIUMS..........cccveviieieieieisieietese s saes
14. Aggregate write-ins for MISCEllANEOUS INCOME...........vuiirrirrieiierinrieisesssie sttt nes
15. Total other income (LINES 12 throUGN 14)........cuiiiiiiiieieeete ettt
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taXes (LINES 8 + 11+ 15) ...ttt
17. Dividends t0 PONICYNOIAETS. .........cuiuieircicirireieeeee sttt en
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17).......cuurireiniinieininsis ettt sssss sttt ssessss s sssesssssssssessnsnns
19. Federal and foreign income taxes incurred......
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........covvurrerremrinrireininsinsieesesses st ssessssssssssssessessssssessassanes
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PriOT YEAN.........c.euriiueiieierieseieiesse et snees
22. Netincome (fromM LINE 20)........c.ruirererrireeeriirieeseiseseesessesesesseesesssesessesssss sttt ss st sess st s st esssssssssessasssessasssenns
23. Net transfers (to) from Protected Cell accounts............coevvrirreeinrienenns
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(39,177)...
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in Net dEfErred INCOME tAX........vuururriererieiee ettt ettt
27. Change in NONAAMILEEA ASSELS..........c.ccciiueiiiee ettt et bbbt bbb bbbt b bt n et eee
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

34.
35.

Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee
Surplus adjustments:

331 Paid N
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

790,138 | .. ....1,266,213 3,643,374

................. (5,606,116) | ..................1,625,583 | ..................9,339,101
................ 29,379,804 14,025,016 37,885,995
...11,057,702 ..24,836,848 42,750,922
....31,433,984 ..25,459,083 51,351,377
.................... 0 coerenneneennnn0) cooreennreennne )
................ 71,871,490 | ................64,320,947 131,988,294

................. (3,645.281) [ oo 4,856,907 | oo 8,242,242
.................. TA47927 | oo 7,765,539 19,309,602

. (T76,074) .. (14,608) |.ovorrserree (450,501)
.................. 6,671,853 | ..o 7,750,933 18,859,101
......................... 7,894 | v 83,602 | o 19,814
...................... (26507) |oororerres(10,244) oo (22,262)
...................... (18,613) | oocrrermrrrrrree:33,358 | remersemserneernec(2,448)
.................. 3,007,959 | ..o 12,641,198 | ..........27,098,895
....................... 9947 | oo TT277 | o 185,816
.................. 2,008,542 | ... 12,563,921 26,913,079

...(605,807) ... 103,580,445 | coovvervrss 6,047,512
.................. 3,514,349 | ...............8,983 476 20,865,567
.............. 142,676,854 | .............131,969,638 | .............131,969,639
.................. 3,514,349 | oo 8,983,476 | ... 20,865,567

................. (3,195,692)

.................. 7,382,814

..(14,498)
..................... 501,767
..465,000

.................... (246,534)
..................... 340,840

..(10,000,000)

36. Change iN TEASUIY STOCK.......c..evuivieiieiiiiiteiieist sttt ettt bbbt bbb bbb st
37. Aggregate write-ins for gaing and I0SSES IN SUMPIUS.........vurervrererrirriseirrririe st sse st ssssessssessssssessessesssnsses | sisssesssssssssssssnssssssssnes L I R K1 e 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........covviveiiinieieicesie e | ersessssessessnnas 7,721,185 | .o, 12,786,216 |.....ccoo....... 10,707,215
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........cvururerrrerrernirnrereireinsirsieisssnseeessessens | cesseneseenns 150,398,038 | .............. 144,755,854 | .............. 142,676,854
DETAILS OF WRITE-INS
0501.

0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from OVErflow PAGE.........cccvieieiiiriieieieie e seens

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

1401.
1402.
1403.
1498.
1499.

Miscellaneous Income (Expense)....

Summary of remaining write-ins for Line 14 from overflow Page..........ccvrinrneininsneeseeseseeessseese s sseeens
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

MISCEIIANEOUS SOUICES........cuveiveieieiieieteseei ettt bt bbbt et bbbttt

Summary of remaining write-ins for Line 37 from overflow Page...........ccceuvieviiireeiieeniceesee e
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ....u.weererueiisieieierssesseseesscs st sneses
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CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE...........cvcvieieiee ettt ae s st sse s ssans | seessnssssesens 65,523,674 | ...coconce. 69,430,798
2. NetinVeStMENTINCOME.........cc.iiiiii st | coesieniseniaas 7,340,583 | oo 7,700,834
3. MISCEIIANEOUS INCOME........veveoreererircereeiseesssisssess st ss st ss st s st st s s ssessensssssessansnssnssessnsnnssessanssnssnsss | esssssssssessasssnes (K] —— 33,358
4. Total (Lines 1 through 3)............ ...72,845,644 ...77,164,990
5. Benefit and 0SS related PAYMENLS...........coeviiiiiiieiciceee ettt | evaesessesannes 25,928,936 | ...coocvueee. 15,641,944
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccvivivieiieeiceee e | everieieseens 49,392,037 | ccvvrerren 41,681,552 | ...cocvueee. 83,594,077
8.  Dividends paid to POICYNOIAETS..........cccuiirieiciireie ettt essnsessesans | sressssnsessesnsenes 99,417 | v VUV (N 185,816
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........cceuevrrrervererieriees | errrersirireenans 3,185,220 | ..ccoovenann 1,885,172 [ .covvnnnen. 3,721,777
10, Total (LINES 5 HIOUGN 9).....cvuuvircreirrririiirieieies ettt snt s | oenrenessineens 78,605,610 | ...cvvvnvene 59,285,945 | ............. 121,677,754
11. Net cash from operations (Line 4 MiNUS LINE 10)........coeurruriurinriniereisiineineisesieeese et ssessessssessssessesssssssssssssssnens | sesessessnsssees (5,759,966) | .....ccerevnne 17,879,045 | ..coovvenee 39,364,080
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMGAS....ooeviceeiriees sttt | crienne s 39,068,735 | ...vvvunvn. 31,701,984 | ..o 54,855,859
1202 SHOCKS. .vvvuevereeteessecete e ese bbbt | cesnere e 1,716,134 | oo 583,330 | .ovvvrrreinns 2,023,664
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OtEr INVESIE @SSELS........vveuerirrcriceriecei sttt en s es s nens s snes | rnessensssesssssesssnansensses | sessseessssessenssseesssenessens | oeesssessssressessssessssseses
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents...........ccocvcueieieicicrieieieseeseens [ e [ s [ e
12,7 MISCEIIANEOUS PIOCEEAS. ......vreveererrercereeisessssessiseessstssesessssssssessessssssessessssssessesssnsessessssssessnssessnsssnssessessssssessessnssens | sasessesssssssssssssnsssssensansns | sessessosssssssssasssnssessenssseas
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiuiuiieieiieiieeese sttt s 40,784,869 32,285,314
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt Rttt | crieentnenes 56,748,266 | ......ccocce.n. 20,193,944 | ...ccoovvveenn. 60,472,672
13,2 SHOCKS. . vvvuevereeeeseeeseeesse e eeesseeessee st es s sess s8Rt ennta | serneneeneenaes 3,000,000 | ...ovveernenne 9,567,255 | ...ovverrennn. 9,818,880
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  OthEr INVESIE @SSELS........cvveueiririiiriiereiri sttt es st snes | Crnesienss st enseneses | eeseseesseessnenss e nesenestens | Horeessseess s st eeees
13.6  MiSCEllANEOUS APPICATIONS. ........vueeerercireeeeeeirecteee ettt sess st see st ess et esssessessensssssessessnsessensenss | snsssssessssssnssssssssnssnsessns | oensenssssssssnssnsss® 1y ||| corseeesesssnssesssnssnssssssseans
13.7 Total investments acquired (Lines 13.1 to 13.6)............. ...09,748,266 .70,291,552
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES.........c.cvuereririerrurirnrireieisrsieeeessetseesessesseessesseesesssssesses | sessessessssesssesssssasssssessas | sresessessssssssssssessssssessases | sosesessessssssessessssssssessns
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNe 14)........ccooveiviresrerseiesssssessssssssssssesssssesssssesss | eovsssessesons (18,963,397) (13,396,863)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrpIUS, 18SS trEASUNY STOCK..........ccceveverririeeeieecteee et sses s sssenes | ceversssasssesinanneas 92,470 | oo 88,351 | e 157,855
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5  DiviIdeNdS t0 STOCKNOIAETS........c.cveveviecicieciecce ettt sttt tes s sssasbesessssessnassesessesensns | ctesiesesssissesesssesessesesssnes | sestesessssessnssesessnsesssnsens | sesseresessenns 10,000,000
16.6  Other cash provided (APPHEA)..........ccevevcveierieeieee ettt ssb st sss s sssbessesensesensnses | erssssssssesans 6,805,151 | coovvrrran 1,071,848 [ .o 874,960
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | cooceieiennens 6,897,621 | oo 1,160,199 [ ..o (8,967,185)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccceeverunee. (17,825,742)| ............... 21,502,048 | ............... 17,000,031
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ourvirevirririeieie st sttt ennen | crineentsnenss 49,421,024 | .......cooonue. 32,420,992 | ..o 32,420,992
19.2  End of period (LiNe 18 PIUS LINE 19.1).....cceuvurrreerieereeeeeeiireeeereeeeseeeesseenseeeeseeeseeessseessssesssesesssesssesssssessnssssesesenes | coseeeseeeees 31,505,282 | ............... 53,923,040 | .............. 49,421,024
Note: Supplemental disclosures of cash flow information for non-cash transactions:
| 20.0001  Securities acquired from Liquidation DIStrIDUHON. ..........coiiiiiiiccisic et sseesissessssssessssssesessssssensenes | sosssessssissessnsnsensassssaneans | ................................... | ........................ 2,647 |
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1)

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A Accounting Practices

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

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

06/30/2015 12/31/2014
(1) Net Income Ohio Basis $ 3514349  $ 20,865,567
(2) State Prescribed Practices -
(3) State Permitted Practices -
(4) Net Income, NAIC SAP $ 3514349  $ 20,865,567
(5) Statutory Surplus Ohio Basis $ 150,398,038 $ 142,676,854
(6) State Prescribed Practices -
(7) State Permitted Practices - -
(8) Statutory Surplus, NAIC SAP $ 150,398,038 $ 142,676,854

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

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

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A-C. No significant change.
D. Loan-Backed Securities
1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from the original purchase assumptions

are accounted for on a prospective basis.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2015.

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

period:
OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
47232DBB7 138,591 111,301 27,290 111,301 211,935 03/31/15

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

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$ 65,664,277 $ (652,989) $ 15,088,867 $(274,139)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 2015.
The Company has the intent to hold such securities until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending — The Company does not invest in repurchase agreements or engage in
securities lending.

F-H. No significant change
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statement for June 30, 2015 of e Mid-Continent Casualty Company
I. Working Capital Finance Investments — Not applicable
J. Offsetting and Netting of Assets and Liabilities — Not applicable

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

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A - No significant change.

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

1% of its total admitted assets during 2015.
C - L. No significant change.

11.) DEBT

A.  The Company does not have any outstanding liability for borrowed money.

B. The Company does not have any agreements with the Federal Home Loan Bank.

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

OTHER POSTRETIREMENT BENEFIT PLANS

No significant change.

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

14.) CONTINGENCIES - No significant change.

15.) LEASES - No significant change.

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

CONCENTRATIONS OF CREDIT RISK

No significant change.

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

A-B. No significant change.

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

securities during 2015.

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

INSURED PLANS

No significant change.

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

No significant change.
20.) FAIR VALUE

A.

1. Fair Value Measurements at Reporting Date

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

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

Description Level 1 Level 2 Level 3 Total

Assets:
Bonds:

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

States, municipalities and political subdivisions

Foreign government - - -

Residential MBS - 659,908 659,908

Commercial MBS - - -

All other bonds - -
Total bonds - 659,908 659,908
Non-affiliated preferred stock 22,353,865 - 22,353,865
Non-affiliated common stock 15,781,751 510 15,782,261
Other investments - - -
Total assets accounted for at fair value $ 38,135,616 $ 660,418 $ $ 38,796,034
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statement for June 30, 2015 of e Mid-Continent Casualty Company
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Total gains Total gains

Balance and (losses)  and (losses)
Beginning of  Transfersinto ~ Transfers out included in Net  included in Balance
Period Level 3 of Level 3 Income Surplus Purchases Sales End of Period

States, municipalities and political

subdivisions $ - 8 - 8 - 8 - 8 - 8 - 8 -$
Residential MBS - - - - - - -
All other bonds
Non affiliated preferred stock
Non affiliated common stock

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

B. The Company has no additional fair value disclosures.

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

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

Assets:
Bonds:

U.S. Government and government agencies 2,646,669 2,623,994 2,625,188 21,481 -

States, municipalities and political subdivisions 170,546,677 167,377,452 - 163,592,737 6,953,940

Foreign government - - - - -

Residential MBS 64,635,566 58,065,626 - 64,300,989 334,577

Commercial MBS 6,956,760 6,892,001 - 6,956,760 -

Asset backed securities 44,634,742 44,641,320 - 37,291,422 7,343,320

All other bonds 38,766,544 37,678,023 1,625,000 36,884,468 257,076
Total bonds 328,186,958 317,278,416 4,250,188 309,047,857 14,888,913
Non affiliated preferred stock 31,904,345 30,585,392 30,384,345 - 1,520,000
Non affiliated common stock 15,782,261 15,782,261 15,781,751 510 -
Mortgage loans - - - - -
Total financial assets $ 375,873,564 $ 363,646,069 $50,416,284 $ 309,048,367 $ 16,408,913

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

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to June 30, 2015, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.
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24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves as of December 31, 2014 were $267.5 million. As of June 30, 2015, $39.8 million has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $233.4 million as a result
of re-estimation of unpaid claims and claim adjustment expenses principally on General Liability and Commercial Auto lines of
insurance. Therefore, there has been $5.7 million in un-favorable prior-year development since December 31, 2014 to June 30, 2015.
The increase is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased as additional information becomes known regarding individual claims.

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

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

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

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/25/2013
By what department or departments?
Oklahoma Insurance Department
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

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

Yes[ ] No[X]

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 Bonds $ 0 [§$ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 54,458,622 55,065,506
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 54,458,622 $ 55,065,506
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

The Bank of New York Mellon

One Wall Street, New York, New York 10286

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, Ohio 45202

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

18.2 If no, list exceptions:

Q07.1
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1  Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. $ 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Name of Reinsurer

4

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Rating

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... IS IO 256,154 | .ovvvrririnnen 219,817 | oo 450,000 ....1,092,769 1,281,123
2. AlasKa.......coooee AK|....... N
3. ANZONA.. AZ|.... Licovvors | 6,364 | 91,217 | 022,016 | e | 89,163 | 254,927
4. Arkansas.........ccocooveeeeiienns AR |....... Lo 1,308,857
5. California.......cccoerernieneirenen CA|.. N.ooow.
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Levooroe | o, 298,460 | ...coooovrrrinnns 300,873 | v 9,572 | oo 903,040 | .ooovvrriene 1,546,435 | oocovvverinnes 1,337,909
7. Connecticut........cveuuevrnevrernenas CT]|...... N.oooow.
8. Delaware.......c.ccoeovrerrcneennenn. DE | i [\
9. District of Columbia................ DC|...... Nt | ettt | et eniens | erberi st | st
10.  Florida......cocoovenvrmrreereneenc FL [ i (- 5,423,130 10,615,789 | oo 9,475,660 | .ooovevirenne 3,472,538 .
11, GEOrgia.....cocveerevreerverrennen . GA [ Lo ...306,292 ...339,420 131,733 .1,046,681
12, Hawaii.....coccooovrnrrrrncnncne HU | N et et | ettt essees | ceeetes et ens | srensee ettt ettt
13, 1daho....cccocevvvvvivnivninninnecnn D i [ 189,449 | ..o 229,378 167,577 ....303,176
14, MNOIS......vorverereeeereneirerreenen L [ (- ...301,399 ....245,053 ..748,373 658,011
15, Indiana......c.ccoevrvrvrerrrnrvnnenndN i Lo 32,153 | oo 217,557 ....212,308
16, 1OWA..cocereeeee A Liooros | e 152,467 | oo 131,618
17, Kansas.......ooneeneveneeeneineens KS|....... Liovvons | e 3,001,088 | ..ccovvrrerenne 3,429,243 | oo 318,265 | .o 162,150 8,894,543
18.  Kentucky.......cooovernernrinnis KY ... Lioreons | e 98,498 | ..o 155,658 | ...ovovvreriins 145,253 X 110,097
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Liovees | v 463,237 | oo 802,077 [ .oooeeecrierinerinerinenrenies | cevrverienienieneenens (300) | wooverrirerernens 522,284
20.  MainB....ocooeeeenierererineineieinae ME |....... N...c...
21. Maryland.........cccoovveniiiennns MD|....... Lo
22. Massachusets........c..ccceneenee. MA|...... IN it | ettt siesteeenes | seeeesessees b b eesssbsseessens | sebeeeessess e b bs e bbb esas | esbneest st et s st st tents | Sbebet st et s en b st esnns | sebiebies sttt
23. Michigan.........cccoevevmvrrerieninnns MI....... Looeree [ e 570,847 | coovvveereane B1B,247 | oo | cvesiiessiesisenieenes 3,000 376,254 ...547,751
24, Minnesota.........c.covevnrierreennee MN |....... Lioovos | e 159,336 | .ovverieriinens 242,915 [ | s 945 174,490 ....188,889
25, MiSSISSIPPi....vvurerreerierierianes MS|....... Livooros | e 99,670 | cvvvrevrrrerinns 128,152 | oo 4,684 | oo, 72,361
26.  MiSSOU....oourvvrrrrrrrieiineens MO ... IS IO 563,804 | .oooviirrircnnna 669,787 | oo 223,086 | ..ooovrreireiinn 344,374
27. Montana........c.cccoevvervnrirerinnns MT |....... Livooroes | e 1,213779 | oo 1,631,008 | ...coovrrnns 671,358 | oooverrrrins 1,630,595 2,317,195
28.  Nebraska.........cccoocmrenniirniines NE ... ISP IO 196,539 | ..o 183,486 | ..o [ et | eereesneiseinees 315,124
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York..... .
34, North Carolina.........ccceeereeeee NC | i L | e, 170,259 | v 157,176 | e 37,852
35.  North Dakota...........cceoeeneeeen.ND | .o Livorvoos | e 3,208,464 | ..ooovrreenn 4,482,225 | ... 701,237 | oo, 774972 | oo 2,649,666
36.  Ohi0...c.ovrrerrrrrreirneinerineene OH | Lo | oo ...274,922 ..19,637 ...149,005
37.  Oklahoma........cccooonnrrnrren . OK | e Livoovos | e 16,714,562 810 | 4,375,526 39,694,869
38, Oregon.......ccouermeenernerinenn. OR | e Livovvons | v 26,778 | v 46,153 | oo 284771 | o 72,066 | o 1,479,698
39.  Pennsylvania........ccccoooneee . PA | o N.......
40. Rhode Island.........ccccocoovenen. Rl e N.oon.
41.  South Carolina..........ccooconvuennee SC....... Livorvoos | e 1,085,821 | coooveeees 741,142
42.  South Dakota..........ccrevererennee SD|....... Liovvns | s 47,281 | oo 60,836
43, Tennessee.......ccommeurereeens TN|....... ISP IR 193,627 | oo 191,238 ,
Y -V TR X e ISP I 19,343,914 | oo 18,730,975 | .ovvvvcrrernnee 7,857,630 | oo 5,154,426
45, Utah..occens UT|...... Livoovoos | e 1,491,840 | ...ccoovrnnnee. 1,651,378 | ..o 36,766 | ..overeeinnns 165,442
46.  Vermont......coovvevenreinennes VT |....... N
47, Virginia.......oceeeverevererenennns VA|.... [
48.  Washington........ccccovervriennnns WA]....... Lo
49.  West Virginia........coocoovuenne WV |....... N
50.  WIiSCONSIN.....c.ccvvererreririnrenes WI|....... N et et iees | reeeeeeesessesessnseesesseessees | eeseteesesessseesenseesesntens | sresseenesensesessetessesesneees | creesesietesssseseenetentesetes | cesstesseeetent et
51, Wyoming......cooeeerererrenreene WY [ i L. ....374,160
52.  American Samoa....................AS | ....... N
53, GUaM....cocoovrvrrcreernereenGU [ N
54.  Puerto RiCO.....coveveereeireircenn. N
55.  US Virgin Islands N
56. Northern Mariana Islands......MP | ....... N
57. Canada.......cccoeuvirirrernnenn. CAN |....... N | et | e
58. Aggregate Other Alien............ (O I 0.0 O [ (01 I 0
59, TotalS.....oovevierireneieseies [ 7. S I 58,712,901 | ..coocovvrenne 70,521,675
DETAILS OF WRITE-INS
58007, ..o | e XXX....
58002. ...ooeerreriereeeieeeseeeeeeseeeseesseesieeens | e XXX.....
58003. ....ooeeeeeeeeeeeeeeeieeeesnssesineens | s XXX it [ ertritniieeiseiseessesisesssees | seeesessessssssses s ssnsss | sstsesssesssnsssessseessesssesssns | seessesssssesss st esssesssenses | eesessess st st et s et | eestessee sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXeooor | e 0 [ oo 0 | o [0 R 0 [ oo 0 | e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )0 O 0 ] i [0 [V 0 |t [0 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

A

{

* Denotes insurer

American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC (80%)

MidMarket Capital Partners, LLC (65%)

PU Holding Company

American Premier Underwriters, Inc.

The Associates of the Jersey Company

Cal Coal, Inc.

Great Southwest Corporation

The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.

Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Real Estate, Inc.

PCC Technical Industries, Inc.

PCC Maryland Realty Corp.

Penn Central Energy Management Company
Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.

Waynesburg Southern Railroad Company

GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited

Hangar Acquisition Corp.

Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.

Risico Management Corporation

HHHFFF'

Dixie Terminal Corporation
GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #

Marketform Group Limited
Marketform Holdings Limited
Lavenham Underwriting Limited #
Marketform Hong Kong Limited
Marketform Limited
Gabinete Marketform SL
Marketform Australia Pty Limited
Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #
Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
HKG
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




statement for June 30, 2015 of e Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.

L

Great American Financial Resources, Inc. »

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *
QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *

Aerielle IP Holdings, LLC »
Aerielle, LLC »
Annuity Investors Life Insurance Company *

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GALIC - Bay Bridge Marina, LLC

GALIC - Sorrento, LLC »

GALIC Brothers, Inc. (80%)

GALIC Pointe, LLC »

Manhattan National Holding Corporation
Manhattan National Life Insurance Company *
Skipjack Marina Corp.

United Teacher Associates Insurance Company *

UTA Acquisitions, LLC

Great American Holding, Inc.
Agricultural Services, LLC

United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd

Great American International Insurance Limited *
Mid-Continent Casualty Company *

i

* Denotes insurer

Mid-Continent Assurance Company *

Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

Republic Indemnity Company of America *

Republic Indemnity Company of California *
Summit Consulting, LLC

Heritage Summit Healthcare, LLC

Summit Holding Southeast, Inc.

Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Mid-Continent Excess and Surplus Insurance Company *

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
TX 58-0869673 63479
X 47-1933937
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




statement for June 30, 2015 of e Mid-Continent Casualty Company

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ X 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.2%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
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Members
.................................................................................. 31-1544320.. |.......cc........ | 0000944707 |NYSE........... | American Financial Group, INC.......cccovveiveivieienisnnnnes rrereneenenesenesnsenesesesessssesesessssesessssesseseseese | OWNETSAID. iiiis | voeiieieiieiies [ oo | aereennens
.................................................................................. 31-6549738.. | ..coovvvvvreirens | cevvrerreeirens | ceereneennnnen. | American Financial Capital Trust Il American Financial Group, Inc. . | Ownership......... | ...100.000 |American Financial Group, InC................ | ....
.................................................................................. 16-6543606.. | .....cocorevvvens [ corerernerreninns | coveereneennennnn. | AMerican Financial Capital Trust ... DE........... |NIA............... | American Financial Group, Inc . | Ownership......... | ...100.000 |American Financial Group, Inc..........c..... | ...
.................................................................................. 16-6543609.. | .....cocvvvvvrers | vevrrereveinnes [ everereineenenn. | American Financial Capital Trust IV American Financial Group, Inc..........c.coccocevrerrcenenene. | Ownership......... | ...100.000 | American Financial Group, INC........cccooeee | veveriinnene
.................................................................................. 31-0996797.. | ..cvovererreeerens | cvereererreinerenns | seeeerenenennnee. | AMerican Financial Enterprises, Inc American Financial Group, Inc. . | Ownership......... | ...100.000 |American Financial Group, InC................ | ....
.................................................................................. 31-0828578.. | ..covvrevvveerees | cvvreereinenenenns | ceeereineenenennee. | American Money Management Corporation American Financial Group, Inc. .... | Ownership......... | ...100.000 | American Financial Group, InC.........cc.cce. | ...
.................................................................................. 27-1577326.. | .cecvvveeevcens | cevveeviseisenns | essieeennn. | American Real Estate Capital Company, LLC.................. |OH............ |NIA............... | American Money Management Corporation................ | Ownership......... | .....80.000 | American Financial Group, INC.........cccccc. | ceerrirrunnas
.................................................................................. 27-2829629.. | ...covvveereens | cerreenieieein | esivineennnnnn. | MidMarket Capital Partners, LLC.... American Money Management Corporation................ | Ownership.........| .....65.000 | American Financial Group, InC................ | ....
.................................................................................. 41-2112001.. | coeeeerieen | veeisiseeienies | cerereenneneenene. | APU Holding Company American Financial Group, InC.........cccccccecveevvirinnnn. | Ownership......... | ...100.000 | American Financial Group, InC................ | ...
23-6000765.. American Premier Underwriters, INC........coccovvrivevvincnnnnn APU Holding Company..........ccceevivrreernnererneinnnns Ownership......... ...100.000 | American Financial Group, Inc.
.. |23-6297584.. .| The Associates of the Jersey Company .. | American Premier Underwriters, Inc. . | Ownership .| ...100.000 |American Financial Group, Inc...
37-1094159.. (0721 R 3o American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.
95-2802826.. Great Southwest Corporation American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.
.. | 35-6001691.. .| The Indianapolis Union Railway Company. .. | American Premier Underwriters, Inc. . | Ownership......... | ...100.000 | American Financial Group, Inc...
13-6400464.. Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.
48-1665396.. | ...evveerevrreeens | rervrreereineinees [ Pennsylvania Lehigh Oil & Gas Holdings LLC.................. PA............ NIA .. Lehigh Valley Railroad Company...........c.cveveevreenennes Ownership......... ...100.000 | American Financial Group, Inc................

.................................................................................. 20-1548213.. | .ovevvveeecees [ cevveerireeeens [ ceevieienenn. | Magnolia Alabama Holdings, Inc.........cocoooveeecvevienns | DE. | NIAL............ | American Premier Underwriters, Inc............................ | Ownership......... | ...100.000 [ American Financial Group, Inc................ | ....
.................................................................................. 20-1574094.. | ...ccovvvevvees [ cevreecrireieenn [ cevveeennenn. | Magnolia Alabama Holdings LLC...........ccooceeevveivcvivcenns | AL | NIA.L............ | MagnoOlia Alabama Holdings, Inc...........cccccecevevevneeee.. | Ownership......... | ...100.000 [ American Financial Group, INC.........cccovee | cvrririennne
.................................................................................. 46-1852532.. | ...cvvvveereis | veeriesesnieins [ esneseinneennnnn. | Michigan Oil & Gas Holdings, LLC..........ccccceecvevveveees [ ML [NIAL............ | American Premier Underwriters, Inc...............c..cc........ | Ownership......... | ...100.000 |American Financial Group, IncC............c... | ....
.................................................................................. 46-1480078.. | ...ovvvvervrens | veerrereneienns [ eesriereinneennen. | Ohi0 Oil & Gas Holdings, LLC........cccocovvevvvvivveveieiennes | OHuceces [NIALL.............. | American Premier Underwriters, Inc..............cceeenee.. | OWnership......... | ...100.000 | American Financial Group, InC.........c..co.. | ...
.................................................................................. 13-6021353.. | ..ooevvrevres | vervrereiseienes [ eosrierenneeens | The Owasco River Railway, INC.......ocovvvevveviivneviienees [NY oo [NIAL............ | American Premier Underwriters, Inc............cc.cocveneeen. | Ownership......... | ...100.000 | American Financial Group, InC.........ccccee. | ovvvirennns
.................................................................................. 31-1236926.. | .......ccoeevvees | ceveeriresienns | csiveeenennnn. | PCC Real Estate, Inc. American Premier Underwriters, Inc..............cccc.......... | Ownership......... | ...100.000 |American Financial Group, InC................ | ....
.................................................................................. 76-0080537.. | ...ccoveerereeres [ cerveieervirerenns [ verersereennnnne. | PCC Technical Industries, Inc American Premier Underwriters, Inc............................ | Ownership......... | ...100.000 | American Financial Group, Inc................ | ....
.................................................................................. 31-1388401.. | ..o [ cvvvrerreinieen | veeereineeneeenen. | PCC Maryland Realty COMp....ovvuveieiereirercicnes PCC Technical Industries, InC...........cccccoeevrveveereeeneee. | OWnership......... | ...100.000 | American Financial Group, InC.........ccccoe. | ovvveneenes
.................................................................................. 06-1209709.. | ...cevrevrererens | everrererreirerenns | seeererneneenen. | PENN Central Energy Management Company.................. |DE............ NIA............... | American Premier Underwriters, Inc................cccoc..e.... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccce. | cvne
.................................................................................. 23-1537928.. | .ooovoveeecees [ eveenreees [ everieeeiieee | PENN TOWETS, INC.vvccevicccccenseesieesineeens | PAuccces | NIAL............. | American Premier Underwriters, Inc.................c.......... | Ownership......... | ...100.000 | American Financial Group, Inc................ | ...
.................................................................................. 46-3246684.. | ......cccovvveen | ceerieieieiies | cereeneenn. | PENNSYIVania Oil & Gas Holdings, LLC...........ccccccceveeeee | PA.ees |NIAL............. | American Premier Underwriters, Inc.............cc.ccceueeee.. | Ownership......... | ...100.000 | American Financial Group, INC.......cccccoeeet | covrirevninns
.................................................................................. 23-6000766.. | ....coevevrerens | cerrerrerrereienes | seeirerneennnen. | PENNSYlVANia-Reading Seashore Lines...........cccoceevveeeees [Ndvaee. NIAL............ | American Premier Underwriters, Inc..............c.cc.......... |Ownership......... | .....66.670 | American Financial Group, InC..........cc.... | ...
23-6207599.. | .oovvvrerereiens [ everrrieiniees | e Pittsburgh and Cross Creek Railroad Company............... PA....coeene NIA..cooiine American Premier Underwriters, INC...........ccocovvvrinnne Ownership......... | ..... 83.000 | American Financial Group, Inc................
23-1707450.. Terminal Realty Penn Co........c.oviuvrneincnieieninininns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.
..|23-1675796.. . | Waynesburg Southern Railroad Company. . ... |American Premier Underwriters, Inc. ... | Ownership .| ...100.000 | American Financial Group, Inc...
98-1073776.. GAl Insurance Company, Ltd...........cccovvrercreiniinirnnennes APU Holding Company..........cccoverreernreneerereeeennenens Ownership......... ...100.000 | American Financial Group, Inc.

Great American Specialty & Affinity Limited
.. | 31-1446308.. . | Hangar Acquisition Corp .
91-1242743.. Premier Lease & Loan Services Insurance Agency, Inc...
.................................................................................. 91-1508644.. | .....ccovevveeees | evvevieeeiiieenen [ cevieeiieenn. | Premier Lease & Loan Services of Canada, Inc...............

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

APU Holding Company...........ccoeeriereniersnnerneninns Ownership......... ...100.000 | American Financial Group, INC..........ccco. | vevevrennne
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31-1262960.. Risico Management Corporation...............ccceueereereeeneens DE....cccc.u. NIA .. APU Holding Company . | Ownership......... ...100.000 | American Financial Group, Inc
.. |31-0823725.. . | Dixie Terminal Corporation .. | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc...
98-0606803.. GAI Holding Bermuda Ltd American Financial Group, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc
.................................................................................. 98-0556144.. | ...cvvvvevrens [ evreerireennns [ cevvneennenen | GALINdEMNitY, L. GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, InC........c.cc.... | ...
.............................................................................................................................................................. Marketform Group Limited..........cccoevvereierneneriiennnns GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc..........cc.... | ...
................................................................................................................................................................. Marketform Holdings Limited.............cccoovvivrerieneirennn Marketform Group Limited............cccoeveevererreinreennenne. | OWnership......... | ...100.000 | American Financial Group, InC.........ccccoe. | oevevirnnnns
.................................................................................. 08-0412245... | .....ooovovvvcves | cevvevcnricennn [ evviesnennn. | Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, InC..........cc.ce. | ...
.............................................................................................................................................................. Marketform Hong Kong Limited Marketform Holdings Limited Ownership......... | ...100.000 |American Financial Group, InC..........c.... | ...
................................................................................................................................................................. Marketform Limited..........cocreuerninerereinenereesineneens Marketform Holdings Limited...........ccccccoverevvvirnenenne. | Ownership......... | ...100.000 | American Financial Group, INC.......cccceeee | cvvveininnees
.............................................................................................................................................................. Gabinete Marketform SL...........coooveinincncrnnnrs Marketform Limited Ownership......... | ...100.000 |American Financial Group, Inc................ | ....
.............................................................................................................................................................. Marketform Australia Pty Limited............ccccocovevvevennen |AUS.......c.. [NIA............... | Marketform Limited Ownership......... | ...100.000 | American Financial Group, InC.........cc.ce. | ...
................................................................................................................................................................. Studio Marketform SRL.........cccccoecevereienreenceneseiecnnns | ITAcce | NIAL...... | Marketform Limited.........ooooecceiiicciceeeceveeee. | Ownership........... | ...100.000 | American Financial Group, INC........ccccoee | cvvrineennns
.............................................................................................................................................................. Marketform Management Services Limited...................... |GBR..........|NIA............... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc..........c..... | ...
............................................................................ Marketform Managing Agency Limited...............ccccceeevenen. | GBR.......... [NIA............... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, InC..........cc.... | ...
98-0431601... [ ..overererreriens | errererrerenene | erererseienenens Sampford Underwriting Limited............ccoervriereirirennenn. GBR.......... A Marketform Holdings Limited...........ccccccoevieierininnnes Ownership......... ...100.000 | American Financial Group, INC.........ccccce. | oevrvrnenns
............................................................................ Marketform Trust Company Limited..........c..cccccoererveveens | GBR....co.c. [NIA................ | Marketform Group Limited............cccccoeveivvereieienenne. | Ownership........ | ...100.000 | American Financial Group, INC......cccovev. | covevrrenn.
06-1356481... | ..ovevereerireenes | ererereerseiniiens [ Great American Financial Resources, InC..........c.ccco....... DE............ NIA......ccooee. American Financial Group, INC..........cccvvevvrenrerrennns Ownership......... ...100.000 | American Financial Group, Inc................ Toeins
31-1422717.. AAG Insurance Agency, Inc Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.
.. | 34-1017531.. . | Ceres Group, Inc..... . . ... | Great American Financial Resources, Inc. Ownership .| ...100.000 | American Financial Group, Inc...
47-0717079.. Continental General Corporation Ceres Group, INC.......ccvveeeeeeeerereerieneeseeeneeseeeeennees Ownership......... ...100.000 | American Financial Group, Inc.

. |47-0463747..
.. | 34-1947042..
31-1395344..
. 113-1935920..

Continental General Insurance Company. Continental General Corporation Ownership......... ...100.000 | American Financial Group, Inc
. | QQAgency of Texas, Inc..... .. | Ceres Group, Inc... Ownership .1 ...100.000 |American Financial Group, Inc...
Great American AdVISOrs, INC........cccvevevevvieeveeeieesiceee, Great American Financial Resources, Inc.................... Ownership......... ...100.000 | American Financial Group, Inc.
Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc

Great American Financial Resources, Inc

45-2969767.. . | Aerielle IP Holdings, LLC .. | Great American Life Insurance Company. .. | Ownership......... | ... 62.500 | American Financial Group, Inc...
26-4391696.. Aerielle, LLC Great American Life Insurance Company............cc...... Ownership......... | ..... 62.500 | American Financial Group, Inc
311021738 [ oo [ e Annuity Investors Life Insurance Company..............c....... OH............ (A, Great American Life Insurance Company............c....... Ownership......... ...100.000 | American Financial Group, Inc................

27-B07827T... | v | reveeireirereins | crverieeiseieniens Bay Bridge Marina Hemingway's Restaurant, LLC........... MD............ NIA oo Great American Life Insurance Company.................... Ownership......... | ..... 85.000 | American Financial Group, Inc................
.................................................................................. 27-0513333.. | .overervevirens [ cvvreererseinienns | veeerennenennnen. | BAY Bridge Marina Management, LLC...........cccccocvvevveeee [MD...o.coo.. | NIAL.............. | Great American Life Insurance Company.................... | Ownership......... | .....85.000 | American Financial Group, INC........ccccccee | vevereuneene
.................................................................................. 20-1246122.. | ..cooveeverien | ceveereireniens | seeereneenenenen. | Brothers Management, LLC........cocoovovvevcvncvenivcneneene [ FLuce |NIALL........... | Great American Life Insurance Company.................... |Ownership......... | .....99.000 | American Financial Group, InC.........cccce. | ...
.................................................................................. 45-3988240.. | ...ccovvrrieen | veererreeniries | ceveesneeneeenns | FT Liquidation, LLC......ovvvvevviiceveerveeeveieeisiiesneeeee. | OHuceee [ NIAL............. | Great American Life Insurance Company.................... | Ownership......... | ...100.000 | American Financial Group, Inc........c....... | ....
.................................................................................. 20-4604276.. | ....cocovoeervees | covveerireenns [ evveveennnnnnn. | GALIC - Bay Bridge Marina, LLC............cccccovvevvceeees | MD.....o.... | NIA.............. | Great American Life Insurance Company.................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccce. | coevrirunnne
.................................................................................. 45-5565693.. |.....ocecvvienns | veerriieeinnins | cereeeneeeenn | GALIC - Sorrento, LLC.... Great American Life Insurance Company.................... | Ownership......... | .....65.000 | American Financial Group, Inc................
.................................................................................. 3113777 | cooveevevies | cevieireivesienns | cevvieniennnnnn. | GALIC Brothers, Inc Great American Life Insurance Company.................... | Ownership......... | .....80.000 | American Financial Group, InC............c... | ....
.................................................................................. 45-1144095.. | ...cvovveeres | vevrierennienns [eovriereneieniees | GALIC POINtE, LLC...oiiiieicece e Great American Life Insurance Company.................... | Ownership......... | .....65.000 | American Financial Group, INC.........ccccc.. | 2.0evueeee.
.................................................................................. 26-3260520.. [ ....corerevrrirens | corerrerresennns | seieerennennnnes | Manhattan National Holding Corporation Great American Life Insurance Company.................... | Ownership......... | ...100.000 | American Financial Group, InC.........c..c... | ...

0084...... American Financial Group, Inc........ 67083... [45-0252531.. | ..coomevurererinnes | v | v Manhattan National Life Insurance Company................... OH............ A, Manhattan National Holding Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc................
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.................................................................................. 52-2179330.. Skipjack Marina Corp..........ceueereerereeneineneeieeseeeeeneenenns seneeneennn. | Great American Life Insurance Company.................... |Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 63479... | 58-0869673.. . | United Teacher Associates Insurance Company . | Great American Financial Resources, Inc.... Ownership......... | ...100.000 | American Financial Group, Inc...
.................................................................................. 47-1933937.. UTA Acquisitions, LLC........c.cceuriirnieerceeeeseies United Teacher Associates Insurance Company......... | Ownership......... | ...100.000 |American Financial Group, Inc

.................................................................................. 42-1575938.. | ..cooveviveeens | cevreieeniiens [ coveisineenen.. | Great American Holding, Inc...
.................................................................................. 27-3062314.. | ..cooevvereeeriens | ceverrerreenienns | ceeiieineennnnn. | Agricultural Services, LLC

............... American Financial Group, Inc.
............... Great American Holding, Inc

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

.................................................................................. 45-4110027.. | ovvevevererens | veereresnienies [ covreireneennnn | United States Commodities Producers LLC.................... reveeeenenen | Agricultural Services, LLC........ccovevcevieieiesieneenene. | OWNEIShip....... | .....75.000 | American Financial Group, INC.......cccoeees | vvviriinnene
.................................................................................. 27-2354685.. | ....ccovvvvees | ceveeseieees | ceveeeeeeeenenn. | United States Livestock Producers, LLC.........cocvcvvveeeee. reeeeeenennn | Agricultural Services, LLC . | Ownership......... | .....75.000 | American Financial Group, InC.........cc.co.. | ...
0084...... American Financial Group, Inc........ 35351... [31-0912199.. | ..vouivrierinnen | v | v American Empire Surplus Lines Insurance Company....... DE.....c.... (A, Great American Holding, Inc .... | Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 37990... [31-0073767.. | ..o | verrerrerrerenes | rereeeineireniniens American Empire Insurance Company............ccccvveeenee. OH............ (A, American Empire Surplus Lines Insurance Company.. | Ownership......... ...100.000 | American Financial Group, INC.......cccccoves [ crvvrerennee
.................................................................................. 59-1671722.. | oo | vevvrverereins | cevvevieeineneneen. | American Empire Underwriters, Inc..........ccooeveevcvvvneeces | TXeoviieeeeo | NIALL............ | American Empire Insurance Company. . | Ownership......... | ...100.000 | American Financial Group, Inc................ | ...
.............................................................................................................................................................. GAl Australia Pty Ltd Great American Holding, Inc . | Ownership......... | ...100.000 | American Financial Group, INC.........cc.cco. | ...
.................................................................................. AA-1784136. | ..coovveverveee | veereireeesies | cevveeinneeeenn. | Great American International Insurance Limited............... | IRL............ | A................. | Great American Holding, IncC...........ccccccccevvvueinnnnene. | Ownership......... | ...100.000 | American Financial Group, INC.......ccccovees | cevrirevinns
0084...... American Financial Group, Inc........ 23418... | 73-0556513.. [ ..oooieerires | v | ceveerieisiseieis Mid-Continent Casualty Company. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 15380... [73-1406844.. | ....oovevvvreriens | cererrerreeiens | creiresseseins Mid-Continent Assurance Company Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 13794... [38-3803661.. | ..cooovererrerens | errererrereienns | crrereirsienenns Mid-Continent Excess and Surplus Insurance Company.. Mid-Continent Casualty Company............cccevrevrerennnns Ownership......... ...100.000 | American Financial Group, INC.........ccccce. | oevrvrnenns
.................................................................................. 30-0571535.. | ..cvovrrerrieirans | cerrerrerseinsenns | seeireneeennnen | Mid-Continent Specialty Insurance Services, Inc.............. Mid-Continent Casualty Company. Ownership......... | ...100.000 | American Financial Group, InC..........cc.ce. | ...
0084...... American Financial Group, Inc........ 23426... | 73-0773259.. | coooveveerierins [ evreieisiienens | cevrereissieneens Oklahoma Surety COmMPaNY...........covvvvreererieererersnennns Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 22179... |95-2801326.. Republic Indemnity Company of America............ccocrvunee Great American Holding, INC.........ccccoevninicrniniinennes Ownership......... ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 43753... | 31-1054123.. . |Republic Indemnity Company of California. . | Republic Indemnity Company of America. .. | Ownership .| ...100.000 | American Financial Group, Inc...
.................................................................................. 59-1683711.. Summit Consulting, LLC.......c.ocevvrrierirreirerieiereiseeeenes Great American Holding, INC.........c.cccccovvvvvreereenerenneee | OWnership......... | ...100.000 | American Financial Group, Inc.

..................................................................... 59-3385208.. Heritage Summit Healthcare, LLC..........cccccovvieriirnnne. Summit Consulting, LLC Ownership......... | ...100.000 | American Financial Group, Inc.

e s 59-3409855.. . | Summit Holding Southeast, Inc.............. .. | Great American Holding, Inc.... . | Ownership .1 ...100.000 |American Financial Group, Inc...

0084...... American Financial Group, Inc........ . 159-1835212.. Bridgefield Employers Insurance Company.... Summit Holding Southeast, Inc . | Ownership......... ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ . |59-3269531.. Bridgefield Casualty Insurance Company..............ccoouvees Bridgefield Employers Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ . 131-0501234.. . | Great American Insurance Company.. . | American Financial Group, Inc................. .... | Ownership......... | ...100.000 | American Financial Group, Inc...
.................................................................................. 45-2969767... Aerielle IP Holdings, LLC.........cccoovevvivieieirnisrreeiseinnns Great American Insurance Company...............ccceee...... | OWnership......... | .....37.500 | American Financial Group, Inc.
.................................................................................. 26-4391696.. | ....overerrreris | vererrireninins | cererennenen. | Acrielle, LLC Great American Insurance Company.............ccccceeeee.. | OWnership......... | .....37.500 | American Financial Group, InC...........cc... | 2.eeuvneee.
.................................................................................. 31-1463075.. | ...ovvevvivrns | vererreirerieins | ceveviennenennn. | American Signature Underwriters, Inc. Great American Insurance Company..............cccc......... | Ownership......... | ...100.000 |American Financial Group, InC.........cccc.c. | covvervenee.
.................................................................................. 59-2840291.. | ..covvrerecvirens [ vverererreinienn | vevereineenennnnen. | Brothers Property Corporation............ceeecerceieencninenns Great American Insurance Company............c.cceee..... | OWnership......... | .....80.000 | American Financial Group, INC........cccoee. | covrereennc
.................................................................................. 20-5173494.. | ..o | cvverernenieins | severeeneenenene. | Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, InC.........cc..... | ...
.................................................................................. 20-5173589.. | ..ccoveereivees [ cerreesreenn [ ceviveiennennnn.. | Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC Ownership......... | ...100.000 | American Financial Group, Inc..........c..... | ...
.................................................................................. 25-1754638.. | ....coovcevvvees [ cevveerireeienns | cevvieieineneen.. | Brothers Pennsylvanian Corporation............occeeieieininns Brothers Property Corporation............cccccocevvnceeennne. | Ownership......... | ...100.000 | American Financial Group, INC........ccccooee | cvvriiennne
.................................................................................. 59-2840294.. | ......ccecevvveies | corveierireienn [ esrvieinennnnnn.. | Brothers Property Management Corporation.................... |OH............ |NIA............... | Brothers Property Corporation............cc.ccccccecsurerrnenne. | Ownership......... | ...100.000 [ American Financial Group, INC.........cccoee | cvrririennns
.................................................................................. 20-4498054.. | ..cooverereiiens | cererrerveeiienns | ceeiieineiennnn. | Crescent Centre Apartments..........ocooveeeeeveeeievesiieieeens |OHuc | NIAL............. | Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, InC........cccccce. | Toeieinnne
.................................................................................. 31-1277904.. | ..o [ cerereiveeienns | ceeiseineennnen | CrOp Managers Insurance Agency, InC.......ocooveevvveeenn | KSonie. | NIALL............. | Great American Insurance Company................cce........ | OWNETShip......... | ...100.000 | American Financial Group, INC........cccoeevs | vvvirirnnens
.................................................................................. 31-0589001.. [ ..cvvrerrrivrrens [ cevrrrerreirirenns | ceereneeenennn. | Dempsey & Siders Agency, Inc Great American Insurance Company............cc.ccveee..... | OWnership......... | ...100.000 | American Financial Group, InC.........cc.co.. | ...
.................................................................................. 31-1341668.. | .....oocvevvvens | cevrerererienins | cevvrineneennnn | EdEN Park Insurance Brokers, Inc Great American Insurance Company..............cccc......... | OWnership......... | ...100.000 | American Financial Group, Inc................ | ....




statement for June 30, 2015 ofthe  Mlid-Continent Casualty Company

SCHEDULE Y

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

€210

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership

Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

......................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V................. Great American Insurance Company...............ccee....... | OWnership......... | ...100.000 | American Financial Group, Inc.

. | Financiadora de Primas Condor, S.A. de C.V.... .. | El Aguila, Compafiia de Seguros, S.A. de C.V. Ownership......... | ..... 99.000 | American Financial Group, Inc...

............. 39-1404033.. | ...covoveevees [ cevreerireeinnns [ ceviveieieinnnnnn. | Farmers Crop Insurance Alliance, InC.........ccevvcveicenee. Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, Inc.
.................................................................................. 13-3628555.. | ..coovvviviernns [ veervereesineies [ convesinneeenen. | FCIA Management Company, Inc Great American Insurance Company..............ccc......... | Ownership......... | ...100.000 | American Financial Group, INC.......c.cccccees | covrireinines
.............................................................................................................................................................. Foreign Credit Insurance Association Great American Insurance Company........................... | Management..... | ................. | American Financial Group, InC................ | 3..evuvvce.
.................................................................................. 31-1753938.. [ .eoveiverveeiens [ ererrerreinnenns | ceverrerseenenens | GALWarranty ComMpPany.......cvevciveieieinseersesisenens Great American Insurance Company...............c..c........ | Ownership......... | ...100.000 |American Financial Group, INC.........ccccco. | cevevrenn.
.................................................................................. 31-1765544.. | ..oooverveeiens [ cerereiesiienns | ceieireiennennen. | GAL Warranty Company of Florida...........ceveeveiniiinennes GAl Warranty Company..........cccoccvrerreseerenseeneennenes | OWNErship......... | ...100.000 | American Financial Group, InC.........cc.co.. | ...
.............................................................................................................................................................. GAl Warranty Company of Canada InC.............ccceveninnee Great American Insurance Company.............cccccceeeee.. | OWnership......... | ...100.000 |American Financial Group, InC...........c.... | ...
.................................................................................. 45-5565693.. | ....cvvrervinns [ erernrnereriens [ evrreninnnerenes | GALIC = SOMIENO, LLC ... Great American Insurance Company..............cccceeee.e.. | OWnership......... | .....35.000 | American Financial Group, InC..........ccc... | 2ueeuvneee.
.................................................................................. 45-1144095.. | ..o e [ evriennenenenes | GALIC POINtE, LLC...ciceeeeeeis Great American Insurance Company..............cccco........ | OwWnership......... | .....35.000 | American Financial Group, InC...........c.... | 2....c.c..
.................................................................................. 61-1329718.. | ..oveerervevirens | cvveererreinienns | seeerennenenenen. | Global Premier Finance Company. Great American Insurance Company.............c..ceee..... | OWnership......... | ...100.000 | American Financial Group, INC........cccoeu. | covrevreenec
.................................................................................. T4-2693636.. | ....ovovverereres | cereerireeinnns | cesvieennnnn.. | Great American Agency of Texas, INC......c.ovveericecieennee. Great American Insurance Company........................... |Ownership......... | ...100.000 | American Financial Group, INC.......c..ccccce. | covriveurnnes
0084...... American Financial Group, Inc........ 26832... |95-1542353.. [ ...covieriiens | v | e Great American Alliance Insurance Company.................. Great American Insurance Company...........ccccceveuevnnns Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 26344... | 15-6020948.. | ...cvveverrreries v | e Great American Assurance Company..........ccccereenreennes Great American Insurance Company............c.ccevevnen. Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 39896... |61-0983091.. | ..eovveverrireres [ ervrrererriieniens | oo Great American Casualty Insurance Company................. Great American Insurance Company..........cc.ceevevne. Ownership......... ...100.000 | American Financial Group, INC.........ccccce. | oevrvrnenns
.................................................................................. 31-1228726.. | ..coovvveveveriens | ceverreiveisienns | ceeireinennennen. | Great American Claims Services, INC...vvvevcvciviciciinnns Great American Insurance Company...............cce........ | OWnership......... | ...100.000 | American Financial Group, InC.........c..co.. | ...
0084...... American Financial Group, Inc........ 10646... [36-4079497.. | ..covvervrerrens | rrrererreieienn | crereinsenennns Great American Contemporary Insurance Company........ OH...coocooe. A Great American Insurance Company.........ccc..eeveune. Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 37532... | 31-0954439.. Great American E & S Insurance Company............cc...... Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 41858... | 31-1036473.. . | Great American Fidelity Insurance Company. . | Great American Insurance Company.... Ownership .| ...100.000 | American Financial Group, Inc...
.................................................................................. 31-1652643.. Great American Insurance Agency, INC.........cccvvreuneenc. Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 22136... | 13-5539046.. Great American Insurance Company of New York........... [N — A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 38024... | 31-0974853.. . | Great American Lloyd's Insurance Company.. . | Great American Insurance Company.... Other.... - American Financial Group, Inc...
.................................................................................. 31-1073664.. Great American Lloyd's, INC..........cccoviernieieniecricinns Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.
.................................................................................. 31-0856644.. Great American Management Services, InC............cccee.... Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 38580... | 31-1288778.. . | Great American Protection Insurance Company . | Great American Insurance Company.... Ownership......... | ...100.000 | American Financial Group, Inc...
.................................................................................. 31-0918893.. Great American Re INC........cvvevevvinieenieeesseeseeeies Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. .
0084...... American Financial Group, Inc........ 31135... [31-1209419.. | ..o | e | e Great American Security Insurance Company.................. Great American Insurance Company..........cccevnenen Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 33723... [31-1237970.. | .o | e | e Great American Spirit Insurance Company...................... Great American Insurance Company...........cccceeneunne Ownership......... ...100.000 | American Financial Group, Inc................
.................................................................................. AA1120817. | .oeveeereees | veverreineeenes [ cveereincnnnen | INSURANCE (GB) LiMited.......ooeveecsecceecerenne Great American Insurance Company............c.cc.eee..... | OWnership......... | ...100.000 | American Financial Group, INC........cccoee. | covrereene
.................................................................................. 59-1263251.. | .eveeievcniens [ v | veeerenneeneenens | KEY LAIGO GROUP, INC.viiceeces Great American Insurance Company................coe....... | OWnership......... | ...100.000 | American Financial Group, InC.........c..c... | ...
.................................................................................. 34-160739%.. |................... | 0001301106 | NASDAQ..... | National Interstate Corporation Great American Insurance Company.............c.ccveeee... | OWNErship......... | .....51.200 | American Financial Group, InC.........c.cco.. | ...
.................................................................................. 34-1899058.. | ...ccovvvererreres [ ceveerireeinens [ cesveeennnn. | American Highways Insurance Agency, InC........cccceveae. National Interstate Corporation...........c...ccccccouevruneneeen. | Ownership........ | ...100.000 | American Financial Group, INC........ccccoee | cvvriiennne
.................................................................................. 31-1548235.. | ...covvvevicees [ ceveerireieinnns [ ceviviieennnenn. | EXplorer RV Insurance Agency, INC.......vvviceeiricieinininns National Interstate Corporation...........c..cccccecvvrevevnenene. | Ownership......... | ...100.000 | American Financial Group, Inc................ | ...
.................................................................................. 98-0191335.. | ..evvveerveeins [ vereirrieninnns [ cevrveeeneneenn. | HUASON Indemnity, LEd......ooceicccceecs National Interstate Corporation...............ccccerevreeneene. | OWnership......... | ...100.000 | American Financial Group, Inc..........cc.... | ...
.................................................................................. 66-0660039.. [ ...coovrerrrrrrans | cerrerrerreirianes | ceerrersennennens | HudSON Management Group, Ltd.........cooceevieieiniinnnnn. National Interstate Corporation..............ccceeurevrvennene. | OWnErship......... | ...100.000 | American Financial Group, InC.........ccccoe. [ voevrvrinnns
.................................................................................. 34-1607396.. | ..ccovrerrvrrrrens | cevrerrerreinienns | veeeereneennnnne | National Interstate Insurance Agency, InC......c.ovvvveriinne National Interstate Corporation..............ccceeeureervenneeene. | OWnErship......... | ...100.000 | American Financial Group, InC.........ccccoe. | oevrerienns
.................................................................................. 36-4670968.. | ....cccvevreerins | vererreirerinins | cereriennennnnn. | Commercial For Hire Transportation Purchasing Group... [SC............ |NIA............... | National Interstate Insurance Agency, Inc................... |Management..... | ................. |American Financial Group, InC................ | 5...........
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership

Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 32620... | 34-1607395.. National Interstate Insurance Company..........cccocvvveeene OH National Interstate Corporation............ccccoeveurervieinnenns Ownership......... ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 11051... [99-0345306.. . | National Interstate Insurance Company of Hawaii, Inc..... OH. . | National Interstate Insurance Company... Ownership......... | ...100.000 | American Financial Group, Inc...
.................................................................................. 43-1254631.. TransProtection Service Company...........cccccevvvvevreeeenen | MO National Interstate Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 41106... [95-3623282.. | ...covvererirens [ | s Triumphe Casualty Company National Interstate Insurance Company............cccc..... Ownership......... ...100.000 | American Financial Group, Inc................
0084...... American Financial Group, Inc........ 21172... |86-0114294.. | ..o | s | e Vanliner Insurance Company. A National Interstate Insurance Company.............ccc....... Ownership......... ...100.000 | American Financial Group, Inc................
................................................................................................................................................................. Vanliner Reinsurance Limited..............cccoecvevevieveivisiieees |[BMU....oo. | JA................. | National Interstate Insurance Company.......................|Ownership......... | ...100.000 | American Financial Group, INC........cccccce. | cvvrrirnnnas
.................................................................................. 20-5546054.. | ..coovverereiiens | cerereiseinienns | seeireneennnen. | Safety, Claims & Litigation Services, LLC.........ccccceveeees [MT....oe. |NIAL.............. | National Interstate Corporation..............ccccccevevennenne. | OWnEIShip......... | ...100.000 | American Financial Group, INC.........cccoe. | con.
.................................................................................. 46-4570914.. | ..ovvvvrervines [ erervirereiiens [ cveiveineene. | Safety, Claims and Litigation Services, LLC.........c.ccooeeee. | OH...ccoocoo. [NIALL.............. | National Interstate Corporation............c.ccccecvcvrevenenen. | OWnership........ | ...100.000 | American Financial Group, Inc..........ccc... | ...
.................................................................................. 27-2226948.. | ...ovvverrverns | verernereriniins [ cererieinenenn. | PineCrest Place LLC......cc.ocvvvevviecnereicncneinvseineiseonenes [ Fluveee | NIALL............. | Great American Insurance Company.............cccceeneee.. | OWNEISHIp......... | ...100.000 |American Financial Group, INC........ccccoue | ovveeeneen.
.................................................................................. 871850814... | .covvvervirerns | vevernererinins | cevevnenenenen. | PLLS Canada Insurance Brokers Inc.............coccocvcevneee. [CANLL....... | NIA............... | Great American Insurance Company............cccoe...... | OWnErShIp......... | .....49.000 |American Financial Group, InC...........c.... | ...
.................................................................................. 31-1293064.. | ..ooevevverirens | vveererreinienn | veeirenneenennne. | Professional Risk Brokers, InC.........coocoveveveveevncvcinnenes [Iheriiee | NIAL............ | Great American Insurance Company...............cce........ | OWnEIShip......... | ...100.000 | American Financial Group, INC.........ccccce. | cone
.................................................................................. 72-1331800.. | .ceevvvevereieees [ cevreerireeinnns [ eeereeieinnnn.. | Strategic Comp Holdings, L.LL.C.........ccocoeevvvevvevceneees | LA | NIAL............ | Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, INC.........cccccc. | coevrirrunnne
.................................................................................. 36-4517754.. | .cevveeecees [ ceveenieeens [ cevivieennnn. | Strategic Comp Services, LL.C.......... Strategic Comp Holdings, L.L.C................... Ownership......... | ...100.000 | American Financial Group, Inc..........c..... | ...
.................................................................................. 32-0050970.. [ ..cvovrrerrrerrans | cererrerreenienes | ceiereinnennenn. | Strategic Comp, LL.Coovivevvinn Strategic Comp Holdings, L.L.C........ccceon... Ownership......... | ...100.000 | American Financial Group, InC..........cc.... | ...
.................................................................................. 31-0686194.. | ...coovvvvvvviries | eeeeessees | eeeeeereeees | ONE@ EASE FOUMN, INC.ovoe e American Financial Group, Inc...........cc.cceevevevrennenne. | OWnership......... | ...100.000 | American Financial Group, INC........cccooees | vveiiinnens
.................................................................................. 31-0883227.. | ..ccovvervrerrens | cererersneiienns | seeireinnennnen. | Pioneer Carpet Mills, Inc. American Financial Group, Inc. . | Ownership......... | ...100.000 |American Financial Group, InC................ | ....
.................................................................................. 31-1119320.. | .covvevvveiees [ vvvvriresinees | cevvveiesneenn. | TEJ Holdings, Inc. American Financial Group, Inc. . | Ownership......... | ...100.000 |American Financial Group, InC................ | ....
.................................................................................. 31-0728327.. | oo | e | evverennnncnenns | THre@ East FOUMh, INC...vviiicicisccccccne American Financial Group, InC..........ccccocvcvvnvirenennene. | OWnership......... | ...100.000 | American Financial Group, InC........ccccce. | covvrinnines




statement for June 30, 2015 ot he Mid-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

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

FIr .t | s 7,799 | oo | s 0.0 [

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine .
. Inland marine........ . ..5,684,540
. FIN@NCIAI QUATANEY......c.cveiieicicii et | sebessessebsssssess s sss s s sensenas
11.1. Medical professional liability - OCCUITENCE...........cveveveirieieiesreeieieieiens [ corrieseie e seesseenees
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. WOrKErs' COMPENSALION.........cocviviiiieiieieiee ettt s besnaes | sressssesessses s s bbb bessesessees .
17.1 Other liability-occurrence..
17.2 Other liability-claims made.... . .
17.3 EXCESS WOTKETS' COMPENSALION.......cuvviriiriiniieieicieesesseisessieseesstsssesessessssans | essessesssssssassessessssessesesssessens .
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability..........
21. Auto physical damage
22, AIrcraft (@l PEIS).......cveveveviererereeeesee ettt

—~
SCOWOmO A WN

2. Surety............ 3396517 | .

. International..
30, WAITANY. ...t

31. Reinsurance-nonproportional assumed Property..........cccoeerereerreeneenenenee | ceereererreenerece e XXX ertisirrerinenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee. XXX | XXX .
34. Aggregate write-ins for other liNes of BUSINESS............coeveeeeveeicieecierceicieis | vt
35. Totals 59,212

F WRITE-INS

3498. Sum. of remaining write-ins for Line 34 from overflow page. . .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......ccosiunrmnrrnniinmminnninnnes | convnmrssmssnssnsssnsssnsssnssssendd | aoviniinsessessesssessessssssssesnns

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
e BB en e snssnasnsensaenas | ersessassssnsiessesssssinssssssssenssssensensees 2D | erveerrsrrerssrsnrsessessensiessesnnsenseesB3 08T | et 4,610
L ABA INES.....ocveecree ettt sssssenaes | sesessesssssessesssssssessesssssnsesessessnses OO T | vovevtesisssssessese s sesees s 13,027 | oo 6,464

1

2

3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

. Mortgage guaranty

. OCEAN MAMNE.......ouivieieeiiiieiesie ettt ettt bbbt

. Inland marine........ .
10, FINANCIAI QUATANTY......cocvuieiiieiteicise ettt ss s ssbesss | essesssessessesssssssessesse s st esses e b s bessessessssns | shebsessssssesses e s st esses s b s b s s bae s s s st enses et et en
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake..........ccooeevererrericieinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE..........cvverieieisrie et
17.2 Other liability-claims made
17.3 Excess workers' compensation

. International..

L WaAITANEY ..o
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e |
34. Aggregate write-ins for other lines of buSINESS.............coccevieevivercciceienen,
35, TOAIS.....vuivreeieireie et en

. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......cooiiiiniiniiiniisisnisniins
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statement for June 30, 2015 ofthe  Mlid-Continent Casualty Company

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2015 2015 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2015 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2012 + Priof....co. | covvvererennans 102,776 | oo, 59,222 | ccooversrran 161,998 | oo 22,802 | oo 7,505 230,307 | cviiiiieieeeeea85,425 | 5,948 | oo 47,237 | e 138,610 | vovvvrerereiaan 5451 | oo 1,468 | oo 6,919
2. 20130 s [ 21672 | oo, 21,385 | oo 43,057 | oo 3314 | oo 983 | oo, 4297 | oo, 17,400 | oo 806 | oo 19,975 | oo 38,181 | oo, [CET) ) I 379 | (579)
3. Subtotals
2013 + Prior........ | vocene.. 124,448 | .........80,607 | .................205,055 | Liiiiiiennn26,116 | 8488 | 34604 | 102,825 6,754 | ..o 67,212 | oo 176,791 | oo 4493 | .o 1847 | o 6,340
4, 2014 | el ATTT6 | e 44709 | 62,485 | 2488 | 2721 5,209 | i 15,916 | 4,280 | oo, 36,425 | .o 56,621 | oo 628 | .o (1,283) ] oo (655)
5. Subtotals
2014 + Priof ... | cooveeeeeeenn 142,224 | 125,316 | 267,540 | 28604 | 11,209 | 039,813 | el 118741 | 11,034 | v 103,637 | covevererinnaas 233412 | oo 5121 | e 564 | oo 5,685
6. 2015, s [ .0 ST 2.0 ST .S T P 0.0 S [PORR 3,209 | s 3,209 .. )8 S R 6,105 | .o 25439 | oo, 31,544 | ... XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 142,224 | ... 125,316 | oo, 267,540 | oo 28,604 | .o 14,418 | oo 43,022 | .o 118,741 | o 17,139 | e 129,076 | ..ccvovveree 264,956 | .oovverieee 5121 | e 564 | o, 5,685
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | .oovevevveecnne 142,677
L PR 36 %[22 oo 0.5%[3. oo 2.1 %

Col. 13, Line 7

Line 8

A 4.0 %




statement for June 30, 2015 ot he Mid-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

* 2 3418 201549000002
* 2 34182 0154550000 2 =*
* 2 3418 20153650000 2

Q15



statement for June 30, 2015 ot he Mid-Continent Casualty Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, ROUNGING.....cocvieireieiieeisieie ettt a s bbb s bbb s s bt s s bessebensnsssns | sessssessssesessssnsessnsesenan
2597. Summary of remaining Write-ins fOr LINE 25.........ovueuerirriiriisissesseissesssssisssssnessesssssssssssssssssnsnses | sessssssssssssssssssssssssand | ssssesssssssssssansssssessnes (01 R 1 [DUOUOORROO 0

Q16




statement for June 30, 2015 of e Mlid-Continent Casualty Company

SCHEDULE A VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. A B ‘ AR .
Current year change in NCUMDBIANCES..........coceveieviieieierienieessenene e s - . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

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

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

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

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccceevrrrrererersreerseseseessees s

. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 392,439,575
............................... 67,875,152
.................................... 857,085
(466,157)
172,907
40,796,652
.................................... 695,648

............................. 379,048,843
............................... 70,291,552
................................. 1,848,580
................................... (336,863)
.................................... 812,809
............................... 56,879,524
................................. 1,412,040
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

NAIC5$

NAICGS......... 0.

Book/Adjus:ed Carrying Acquizsitions Dispos;itions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed Carrying
Value Beginning During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

1o NAIC T (@) revrreerireresieerisesissessisssssssssssssesssssssssssessssssssssssssssssssssnssssssnsens | sonesssnsesssnnesssssn 300,027,163 | overvvvnesrnnserreennne 55,917,213 | oo 45,861,938 | ...covoooervienriereienne 76,077 | oo 300,527,163 | ovovoverciennee. 310,858,515 | ovvvvveceerernsreeessnensisseesinnes | serneeessnenesenseens 292,860,943
2. NAIC 2 () .eeererereieerieressessisesssssssisesesssssssesssssssssssssnsssssssssssssssnes | snnesssnsnsnssnesesensd 1,006,803 | oovievivineeriserinennns 3,000,000 | ..evvvrrerrerrrrirraen 4575731 | oo 43,905 | ..o 31,086,803 | oo 29,534,977 | oooorrveeerniecseineessssesssnees | sesesesisesessssesens 31,634,018
30 NAIC 3 ()it st sessstesennsssnssssensennns | sesessessesensessesesseenessdyO00s LT [ wurvrrereursensseseenssessesnssssseenssnnses | oessessssesseesssessessessssenns 78,017 | oo 24,927 | v 3,806,787 | e 3,753,897 | oo | v 3,872,302
4. NAIC 4 (B)-erreeerrerreeineeeineeeeessssseseesssssseesssessssessssssssssssssssssssesssssssanssssnssnnns | sessmnssmesssnsssesssseessrd 1952071 [ rrretrremneiinessnessneesssessneessens | eeseeessseesssssseesssssssesssssssssnssns | seessssessssesssesssssssssssssenes (626) [ ...vverrerrerrrerrrneene 313,201 | s 312,575 | oo ereneeennees | e 311,946
5. INAIC 8 ().t | eetena et h et h et bt sa et ens | fhebet bt bt s bttt b ettt nbes | Hebets e Rt s b e s b e bttt eta | Hetheeseheheea b eh et s s e b e st beniens | fhetae b e b e bbbt b taes | Hehee et h R bbbt h b s bbb ni | ebees e et b bbbt | Hhentee bbbttt
B, INAIC B (8)...uueverseeresssuenssseeessseessssesesseese stttk 8 | £EEEE 814 EE AR ER 80 | 40ELEE R LR R Rt | 4eEEEE AR R LR R R eeER e | SeELEEEeeeER LR ek enR e | SoeeEEE AR Rt ent | eeeees R ettt | et ettt | e
7.

8. INAIC Tt sess st ssssssennsnns | sessessssnsnensssssessnens 2y T DBYOBL. | seeressueesssmeessssueessssessssaesssssnes | seessssasessssneesssssssssssesssssesssssnes | seessssessssssessssesssseseeens (5,565) | ..oovrverrerirnernnnnnn2, 153,332 [ oo, 2TAT,TBT | ooeveeceinnernisessinssssiseenes | sevesessessssssesesenseens 2,753,951
9. NAIC 2ttt esssssesesnssesensesenne | senesneensensesenennesni 20,924,886 | i 2,000,000 ..o (484,362) | ..oovvverrrrrenennnnnn 20,924 486 | ..o 22,880,124 | ..ot | et 19,485,884
10, NAIC 3ot sessnsssssssssssssssssssssssssssssssnssssssssnsssnesssns | conmeessnnssssessnneesnness0,200,250 | worveumeeeseresnessssesnesssessneeens | coreeesnesssssssneessees 1,500,000 | ..oeeoneereereeeneeeieeennne 1,250 | oo 6,256,250 | ...ooeeereeerreireeennn. 4,757,500 | .vvoreeereeereeesseeeseneieessseenees | eeesseeesseeeeeesneeeens 6,245,000
110 NAIC 4ecessereseessessssnesesssssssssesesssessssesssssssssnesssssssssnnesssns | sesesossesssnnsssssssesssnssss080,000 | isiiisiseeennnerisnneeenesesseees | connesesnessssessssssssnsesssnsssses | sonsessssnssssssnsssssssssnsnssssnsssses | sessesnssssssnssssssessnsss040,000 | sovverseeermmerennneeene 840,000 | .eoouererrreernneresneeessnenisineee | reeeessseesssnsneseenens 640,000
12.

13, INAIC Bt eessss bbbkt | 8L L1 E L8Rt nt | LR R R rt | 6oL E kRt | LR LR Rt | LR LR R | EE 8RR LRkt | Rt nnne | GRE e
14, Total Preferred StOCK........ovrirrerrrrirrnrreieierssieesessessessesssssensssesssssssssssssssessnns | ssssssesssesssnsnnenesss g0 14,008 | toriiriiiniiisiiniisnennenns 2,000,000 | .o 1,500,000 | ..o (488,677) [ ..vververrerrrinnennnnn 30,574,068 | oo 30,585,391 | .0 | 29,124,835
15.  Total Bonds and Preferred StOCK..........occuurreeenreeenerreenneeeeneeeessnsneeesseeeesnseesnnes | eevesmseessnnneeesssss306,288,022 | covevvrveeerereeennnend 60,917,213 | oo 52,015,686 | ..coooonrreerreererreeenns (344,394) | covoorvrrirrrrrrnn 366,288,022 | oo 374,845,155 | ...ooveeereeeereeneeneiinnnereenend0 [ s 357,804,044
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
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SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 | s 26,981,351 |.covvirenee. 9,0 R [T 26,981,351 | oo 4969 | v
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........coiuiieiriieiireie ettt essesens | sbsssessesssssssessessesessenes 37,544,782 | ..ooovereeveeesrenn 21,973,498
2. Cost of Short-term INVESIMENS ACAUITE............cvueiciciieciccce ettt bbbt saessesnns | bevtesssssssessesaesessnnsesees 36,951,434 | oo 92,235,419
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAS.............c.rviviieieicieisie ettt bbbt ss s bensesaes | sestesesssesse s s s essese 47,514,865 | ..ooovveereceerere, 76,664,135
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurririreiiniierieieieesssseesssiesiens | eviesesissessssesessssenees 26,981,351 | oo 37,544,782
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiviiieriiiiiisiesieiistssissiessesssssssesssssssssessesssssssassesssssnsessens | sossessesssssssassessessssanses 26,981,351 | oo 37,544,782

QsI03
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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 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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SCHEDULE D - PART 3

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

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

Bonds - U.S. Special R e and Special A

130536 QR 9| CAPOLL CTRL FIN A1 3.375 7/01/25(WM) ....06/19/2015 | BANC OF AMERICA SECURITIES. 2,000,000 2,000,000 1FE

31397P PV 6| FHM M012 AB31 2.50 08/15/2051 ....05/11/2015 | CITIGROUP. 3,000,000 3,000,000 7,000 | 1FE

56052F BR 5| MAINE ST HSG AUTH MTG D 4.00 11/15/2045. ....06/17/2015 | BANC OF AMERICA SECURITIES 1,162,836 1,080,000 1FE

60637B GC 8| MO HSG DEV A 3.75 05/01/2038 ...04/24/2015 | GEORGE K BAUM & COMPANY. 2,169,020 2,000,000 1FE

658909 HW 9| ND HSG FIN AGY B 4.00 01/01/2036 ....05/22/2015 | RBC CAPITAL MARKETS. 2,708,675 2,500,000 1FE

67756Q NP 8| OHIO ST HSG FIN AGY B 2.70 03/01/2036 ....04/21/2015 | JP MORGAN SECURITIES INC 2,000,000 2,000,000 1FE

83712D UH 7| SOUTH CAROLINA HSG A-2 4.00 07/01/2037. ....06/25/2015 | CITIGROUP. 1,037,730 1,000,000 1FE

88045R  B7 6| TN HSG DEV AGY A 3.50 07/01/2045. ....04/30/2015 | RBC CAPITAL MARKETS. 2,129,220 2,000,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 16,207,481 | ..ooovoevercveeeeeens 15,580,000 ceveereerienreennn 1,000 XXX
Bonds - Industrial and Miscell;

17178X AL 1| CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21 R.... ....05/27/2015 | BNP PARIBAS. 1,947,500 2,000,000 2,677 |1FE

26827E  AC 9| ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. R... ....06/15/2015 | DEUTSCHE BANK 1,000,000 1,000,000 1FE

32052K AB 1| FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36, ....05/20/2015 | AMHERST SECURITIES CORP 4,574,136 5,381,337 9,640 | 1FM

40442L  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49, R..... ....06/19/2015 | UBS WARBURG 2,999,996 3,000,000 1FE

44931B  AE 7]ICG 2015-1A COMB CLO MEZ 07/19/2027. R..... ....06/11/2015 | CS FIRST BOSTON 2,417,043 2,500,000 1FE

46618G  AE 1| JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020 R.... ....04/09/2015 | JEFFERIES & CO 2,250,000 2,250,000 1FE

47421M  AE 3| JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27. R.. 06/26/2015 | BANC OF AMERICA SECURITIES 2,000,000 2,000,000 1FE

50188N AA 6 |LCM 19A COMB CLO MEZ 07/15/2027. R... ....06/30/2015 | MORGAN STANLEY. 1,926,320 2,000,000 1FE

95058X AB 4| WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45. ....05/19/2015 | GUGGENHEIM CAPITAL MARKET. 2,000,000 2,000,000 2AM,

95763P  AJ 0 [ WESTERN ALLIANCE 5.00 07/15/2025. ....06/24/2015 | SANDLER & O'NEIL PARTNERS. 1,000,000 1,000,000 2FE
3899999. Total Bonds - Industrial and Miscellaneous. 22,114,995 23,131,337 12,317 XXX
8399997. Total Bonds - Part 3. 38,322,476 38,711,337 19,317 XXX
8399999. Total Bonds. 38,322,476 38,711,337 19,317 XXX
Preferred Stocks - Industrial and Miscell

59156R  BP 2| METLIFE INC C5.25 ....05/27/2015 | GOLDMAN SACHS 2,000,000 2,000,000.00 P2UFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous 2,000,000 XXX ) XXX
8999997. Total Preferred Stocks - Part 3. 2,000,000 XXX ....0 XXX
8999999. Total Preferred Stock: 2,000,000 XXX ...0 XXX
9899999, Total Preferred and Common Stocks 2,000,000 XXX .0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 40,322,476 XXX cevreerienenennn 19,317 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

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 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJ/AC.V. Change in Carrying Value at (Loss) on (Loss) on Total Gain (Loss) Received Maturity | Indicator|
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.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Special Revenue and Special Assessment
041083 VB 9| AR STDEV FIN SFM A 3.10 07/01/2043...........coovvvvvervrens | o 06/01/2015] MBS Paydown 69,182 | .......... 69,182 69,182 69,183 (0) (0) 69,182 0 (2,917) | .07/01/2043 | 1FE.......
047856 ET 2| ATLANTA SFM A GA 5.25 12/01/2039.........cocvevvvevemvrerenns | cree 06/01/2015] Partial Call v 196,858 | ... 196,858 205,343 203,139 (6,281) (I AV [ [ 196,858 0 3,541 |.12/01/2039 | 1FE.......
10425P AC 4| BRADFORD CNTY PA 4.70 03/01/19 (IP) . | 04/09/2015| Call 3,000,000 { ......3,000,000 | ......2,910,000 2,949,269 50,731 50,731 3,000,000 0 85,383 |.03/01/2019 | 2FE.......
130333 CA 3| CAHSG FIN AGY A 2.90 02/01/2042..........ccocoomvvererererines | e 06/01/2015] MBS Paydown 62,202 62,202 62,202 62,202 0 62,202 0 759 |.02/01/2042 | 1FE.......
130333 CB 1| CAHSG FIN AGY B 2.90 02/01/2042...........cocoovvvereriverenes | e 06/01/2015] MBS Paydown 43,348 | .......... 43,348 43,252 58 58 43,348 0 528 |.02/01/2042 | 1FE.......
19647P  BA 0] CO ST HSG FIN AUTH MF | 3.20 02/01/2044...........ccccoo. | weee. 06/01/2015] MBS Paydown 8,760 8,760 8,760 0 8,760 0 117 |.02/01/2044 | 1FE.......
246395 WY 9| DE HSG AUTH-SFM-A- A-14.90 07/01/2029.......ccevvvvree | wovee 06/01/2015] Partial Call 15,000 | .coovvevees 15,000 15,426 (427) (427) 15,000 0 255 |.07/01/2029 | 1FE.......
296122 US 1| ESCAMBIA CNTY FL SFM B 3.125 08/01/2044............... | ..... 06/01/2015| MBS Paydown 76,058 | ....ccocce 76,058 76,058 (0) ) 76,058 0 1,149 (.08/01/2044 | 1FE.......
34074M JB 8| FLHSG FIN CORP A 2.80 07/01/2041. .| 06/01/2015| MBS Paydown 42,374 .42,374 42,375 (0) (0) 42,374 0 487 |.07/01/2041 | 1FE......
407271 GN 9| HAMILTON ECON KING 5.97 06/01/2016...........ccocvvvvvers | o 06/01/2015] Sinking Fund Redemption............ | cocccececeeivcceniinceennnes correennen 200,000 | e 200,000 | ........200,000 | .........c... 199,999 1 1 200,000 0 5,970 |.06/01/2016 | 1FE.......
45201Y YK 7|ILHSGDEV AUTH A 2.45 06/01/2043..........ccccooooomcccccrccc | cru 06/01/2015) MBS Paydown 87,707 [ ..o 87,707 | ..ooouvee 84,199 84,244 2,686 2,686 87,707 0 871 |.06/01/2043 | 1FE.......
454624 UC 9] INDIANA BD BK REV 5.00 04/01/2015..........occoccvevcccverec | wovee 04/01/2015] Maturity. +100e...1,000,000 | ......1,000,000 | ......1,075,140 | .......... 1,002,743 (2,743) (2,743) <rerer...1,000,000 0 25,000 |.04/01/2015 | 1FE.......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..............| .... 05/01/2015] Partial Call 35,000 [ ..oooveve 35,000 30,625 30,955 4,045 4,045 35,000 0 797 |.10/01/2039 | 1FE.......
49130T PS 9| KY HSG CORP A 3.00 11/01/2041..........vviiicicccscscccccscacc | e 06/01/2015] Partial Call 20,000 20,000 20,000 20,000 0 20,000 0 238 |.11/01/2041 | 1FE.......
49130T PT 7| KY HSG CORP B 3.00 11/01/2041.......ccevrsrserrersrsccrssseass | e 06/01/2015 Partial Call. 30,000 30,000 30,000 30,000 0 30,000 0 388 |.11/01/2041 | 1FE.......
57419R GH 2| MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.............. | -.... 06/01/2015] MBS Paydown 44024 | ........... 44924 | .......... 44,924 44,924 0) (0) 44,924 0 704 |.07/01/2043 | 1FE.......
57586P ZY 5| MA ST HSG 4.40 12/01/2023.........cooevvvvvvrerrrerererrcerereeeseses | e 04/12/2015] Partial Call. cooreen 105,000 | e 105,000 | ........104,475 | ............ 104,615 385 385 | oovevvvevvvnnenisinnnnnnnes | e 105,000 0 312 |.12/01/2023 | 1FE.......
60416Q GB 4| MN HSG FIN AGY D 2.875 11/01/2044..........coccoceverecereres | cre 06/01/2015] MBS Paydown 26,538 26,538 26,538 26,538 0) (0) 26,538 0 311 |.11/01/2044 | 1FE.......
60416Q GC 2| MINNESOTA ST HSG FIN A 2.80 02/01/2045...........cccc. | e 06/01/2015] MBS Paydown 17,122 | 17,122 | o 17,122 0 17,122 0 100 |.02/01/2045 | 1FE.......
60416Q GD 0| MINNESOTA ST HSG FIN 3.00 04/01/2045...........cccccccec | cre 06/01/2015) MBS Paydown 6,006 6,006 6,006 0 6,006 0 26 |.04/01/2045 | 1FE.......
60416S BU 3| MN HSG FIN AGY A 3.00 07/01/2031..........cccovevevevererever | e 06/01/2015] Partial Call 70,000 [ ..o 70,000 | ..ooooveees 73,525 73,012 (3,012) (3,012) 70,000 0 916 |.07/01/2031 | 1FE.......
60535Q LY 4| MS STHOME CORP SF MTGE 2.75 12/01/2032............ | .... 06/01/2015] MBS Paydown 60,705 60,705 60,705 60,705 (0) (0) 60,705 0 708 |.12/01/2032 | 1FE.......
61212R X7 6| MT ST BRD OF HSG-A 4.00 12/01/2038............covvevcvrrees | eee 06/01/2015] Partial Call coereen 100,000 | oo 100,000 | ........105,094 | ............ 104,165 (4,165) (CRTC) T [ [ 100,000 0 2,000 |.12/01/2038 | 1FE.......
641272 FX 2| NV HSG RIVERWOOD I&lIA 4.75 04/01/2039................. | ... 04/01/2015] Sinking Fund Redemption............ | ..c.cecvcvcverevcvcvnrcienns | cvvvevvierenens 15,000 | ..o 15,000 | oo 15,459 15,207 (205) (205) 15,000 0 356 |.04/01/2039 | 1FE.......
647200 2H 6| NMMTGE FIN B TXBL 2.75 12/01/2035.......ccocvvvevvevrevrrrns | o 06/01/2015] MBS Paydown 42918 | ........ 42,918 | .o 42,918 (0) (0) 42,918 0 73 |.12/01/2035 | 1FE.......
647200 3M 4| NEW MEXICO ST MTGE C 3.00 09/01/2041.........ccccooeecc | cre 05/01/2015] MBS Paydown 0 0 .09/01/2041 | 1FE.......
647200 3M 4| NEW MEXICO ST MTGE C 3.00 09/01/2041..........ccccoeeec | cree 06/01/2015] Partial Call. 25,000 25,000 25,000 0 25,000 0 104 |.09/01/2041 | 1FE.......
647200 X3 3| NMMTG FIN AUTH A 2.60 02/01/2043...........ccovvvvcverrrcccs | o 06/01/2015] MBS Paydown 10,861 | oo 10,861 | ..ccoeeees 10,589 10,594 (160) (160) 10,861 0 123 |.02/01/2043 | 1FE.......
647200 X4 1|NMMTGE FIN CL | B-12.8507/01/2043.........cccocvcruvercrcec | cec 06/01/2015) MBS Paydown coeneeene 170,901 | 170,901 | .......169,513 | ............ 169,582 383 K1 NI I 170,901 0 1,744 |.07/01/2043 | 1FE.......
658886 DU 7| ND HFA PG SER B 5.50 01/01/2037..........cococvmvererevvrirenns | cree 04/01/2015] Partial Call coerenne 130,000 | e 130,000 | ........140,725 | ............ 132,564 (2,565) (VLG [ [ 130,000 0 3,846 |.01/01/2037 | 1FE.......
658909 EV  4|ND STHSGFINA35007/01/2043.........coovvvvverrrvrrrcrcriens | e 04/01/2015] Partial Call 20,000 20,000 20,829 20,724 (724) (724) 20,000 0 354 |.07/01/2043 | 1FE.......
664754 R9 1| NORTHERN AZ UNIV B 5.00 06/01/15 . | 06/01/2015 Maturity. ......1,550,000 | ......1,723,523 11,564,977 (14,977) (14,977) 11,550,000 0 38,750 |.06/01/2015 | 1FE.......
677377 Q3 0| OHHSG FIN AGY 4.00 11/01/2025..........cccccoooewcccrevccrieres | cre 05/01/2015] Partial Call 25,000 25,000 23,875 24,114 886 886 25,000 0 227 | .11/01/2025 | 1FE.......
67756Q NP 8| OHIO ST HSG FIN AGY B 2.70 03/01/2036........ccccvvvveeeee | e 06/01/2015) MBS Paydown 31,707 [ oo KUI(\TA — 31,707 0 0 31,707 0 76 |.03/01/2036 | 1FE.......
686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034........cccccoco. | e 04/01/2015] Partial Call. 55,000 55,000 55,000 55,002 ) ) 55,000 0 708 |.07/01/2034 | 1FE.......
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83755N  EU 2| SD HSG DEV SFH 2 4.25 5/01/2032........ocvvvercrcvercrcrsvenes | e 06/18/2015 Partial Call. 70,000 [ .oovovenen 70,000 | ..ooooveees 72,667 71,887 (1,887) (1,887) 70,000 0 1,526 |.05/01/2032 | 1FE.......
88271H CV 9| TX ST HSG 5.50 12/01/2039.......ccoocrvveverererivereriverererennnenes | e 06/01/2015 Partial Call 40,748 | .......... 40,748 | .......... 43,193 42,289 (1,542) (1,542) 40,749 0 955 |.12/01/2039 | 1FE......
91743P  AK 1| UTAH STHSG F 3.50 8/21/2044...........cococcererevevererevereracs | e 06/21/2015) MBS Paydown 39,716 KINATC - 41,758 41,670 (1,453) (1,453) 39,716 0 532 |.08/21/2044 | 1...........
924190 EL  1|VTHSGFIN AGY B4.125 11/01/2042.......cccooucvcvcrcccncr | oo 05/01/2015] Partial Call. 75,001 78,130 77,568 (2,568) (2,568) 75,000 0 1,546 |.11/01/2042 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt. ....... ... | o 7,618,636 ..7,618636 | ....7.805992 | ......... 7477742 0 16,464 0 16,464 0f....7618636 0 0 0f......178,563 XXX XXX
Bonds - Industrial and Miscellaneous
00249E  AA 8| AAAIRCRAFT FIN 2013-13.596 11/01/2017......cccccoemuuee | cevre 06/01/2015] Sinking Fund Redemption............ | weeveeererevererevererereres | wveverevererens YEWCH N [— YRR Y I — 73,231 73,231 0 73,231 0 1,097 |.11/01/2017 | 2FE......
00443P AA 7| ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.........cco0.. | .e.e 06/25/2015| MBS Paydown KYIaa N [— KA A — 24,250 563 563 31,777 0 24 |.12/25/2036 | 1FM..
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036............ | ..... 06/25/2015| MBS Paydown coree 119,892 | e 119,892 | ........ 100,709 | woovvvvvren 102,864 6,230 (37 [0 [ [, 119,892 0 168 |.11/25/2036 | 1FM..
05530M AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037... . | 06/25/2015| MBS Paydown 35,871 35,871 27,500 27,544 (4,634) (4,634) 35,871 0 39 |.01/25/2037 | 1FM..
05530M AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............. | ... 06/25/2015] Pass-Through LOSS..............coveeeees | covveeeeeeereeeeeeeeeeeeeees | eoeeeessessesssssssssssssnns | covveverens 11,829 9,069 0 11,829 (11,829) (11,829) 13 |.01/25/2037 | 1FM..
05530M AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............. | ... 06/30/2015] Book Value Adjustment 0 (11,829) 11,829 11,829 .01/25/2037 | 1FM..
05568Y AA 6| BNSF RAILWAY CO 5.996 04/01/24..........ccccooeoevevererevererc | e 04/01/2015] Sinking Fund Redemption............ | coccceceevevvccevevecennnnes cooen 184,281 | L 184,281 | ......... 184,281 | oo 184,281 (VN OO 184,281 0 5,525 |.04/01/2024 | 1FE.......
05948X D4 0| BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18........cccocvvveees | ene 06/25/2015] MBS Paydown 3,420 3,420 3,407 3,408 1 1 3,420 0 71 |.12/25/2018 | 1FM..
07324F AB 6| BAYV 2007-B 1A1 SEQ STP 8/28/47.........coovevevmvcrcrcrcrcrcns | o 06/28/2015] MBS Paydown 51,926 [ ........... 51,926 | ......coens 51,925 51,926 0 51,926 0 1,113 |.08/28/2047 | 1FM..
11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024............cooceverericene R.. | 06/20/2015| Sinking Fund Redemption........... | cccccccoevevevevevevcvoveies | covvevcvevens 10,305 | covevee 10,305 | wovvveeeees 10,305 10,305 0 0 10,305 0 238 |.06/20/2024 | 1FE.......
12641Q  AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........ccovvvvveveerenres | o 06/26/2015] MBS Paydown 711 7,11 4,959 4,991 2,080 2,080 7111 0 115 1.09/26/2037 | 1FM..
12641Q  AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........coovvvvveveerenres | o 06/26/2015] Pass-Through Loss. 818 571 0 0 17 |.09/26/2037 | 1FM..
12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........cccuc. | e 06/26/2015] MBS Paydown 45,037 | .......... 45,037 | oo 45,037 44,836 16 16 45,037 0 1,170 |.07/26/2037 | 3FM..
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cccvvvvvvvees | v 06/26/2015| Pass-Through Lo 7,330 6,420 (94) (94) 7,330 (7,330) (7,330) 157 |.07/26/2037 | 1FM..
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cccocvvevvers | v 06/30/2015] Book Value Adjustment 0 (7,327) 7,327 7,327 .07/26/2037 | 1FM..
12641Q BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36...........ccccccoevecereres | cre 06/26/2015] MBS Paydown 7,888 7,888 6,548 4,026 3,900 3,900 7,888 0 126 |.05/26/2036 | 1FM..
12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36..........ccccoeeeeerercs | v 06/26/2015] MBS Paydown 15,285 | ........... 15,285 | ..ooooeees 15,285 15,285 0 15,285 0 357 |.01/26/2036 | 1FM..
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........cocovvvvvvceccs | o 06/26/2015] Pass-Through Loss. 570 570 (2) 2) 0 11 |.01/26/2036 | 1FM..
12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37.............] .... 06/26/2015] MBS Paydown 55,882 55,882 | ..oocoeeens 55,882 55,882 0 55,882 0 1,399 |.06/26/2037 | 1FM..
12641Q DF 6] CSMC 2009-7R 14A4 SUB 5.75 4/26/37........ccouvvvvveceeres | wovee 06/26/2015| MBS Paydown 17,930 | oo 17,930 | oo 17,930 17,491 (254) (254) 17,930 0 244 1.04/26/2037 | 1FM..
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036...........cccccceuurrs | cevee 06/25/2015] MBS Paydown 19,770 | oo 19,770 | oo 19,115 11,008 584 584 19,770 0 268 |.05/25/2036 | 1FM..
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036..............ccocvveres | eee 06/25/2015| Pass-Through Lo 23,904 23111 0 0 377 |.05/25/2036 | 1FM..
126673 Y7 1| CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035............. | .... 06/25/2015] MBS Paydown v 124909 | e 124,909 | ......... 126,939 | .oooovvreee 126,549 (446) (CET)) (SRRSO [N 124,909 0 2,698 |.10/25/2035 | 1FM..
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035............. | .... 06/25/2015] MBS Paydown 12,021 | e 12,021 | oo 11,931 10,779 (97) (97) 12,021 0 273 | .11/25/2035 | 1FM..
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035............ccocccvevers | v 06/25/2015] MBS Paydown 91,007 [ oo 91,007 85,453 85,740 (87) (87) 91,007 0 2,056 |.08/25/2035 | 1FM..
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035............cccoccovevever | e 06/25/2015] Pass-Through LOSS..............cccwwewes | covvevnevvvnvnnneneneneenens | covsssivsesssiessessisiisens | v 11,017 | e 10,319 0 11,017 (11,017) (11,017) 289 |.08/25/2035 | 1FM..
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035... . | 06/30/2015 Book Value Adjustment. 0 (11,017) 11,017 11,017 .08/25/2035 | 1FM..
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035...........ccccooevecec | oeee 06/25/2015] MBS Paydown 211,865 | ......... 211,865 | ......... 211,859 204,024 6,013 6,013 211,865 0 4,654 |.02/25/2035 | 1FM..
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36...........cccooee. | ceene 06/25/2015 MBS Paydown 35,881 35,881 35,878 35,881 0 35,881 0 613 |.06/25/2036 | 1FM..
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............cccee. | . 06/25/2015] MBS Paydown 4,629 | ..........4,629 | ...........4,629 2,228 1,536 1,536 4,629 0 85 |.03/25/2036 | 1FM..
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17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035..........cccoovcvcee | cece 06/25/2015] MBS Paydown 83,646 83,646 83,644 71,865 11,915 11,915 83,646 0 1,701 |.08/25/2035 | 1FM......
19624H AA 6| COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050.........c.... | -..ec 06/20/2015] MBS Paydown cooveen 180,384 | L 180,384 | ......... 180,384 | ....ooooeeees 180,368 0 (V] SOOI 180,384 0 1,895 |.04/20/2050 | 1FE.......
22303Q AK 6| COVIDIEN INTL FIN 2.80 06/15/2015.........cccccoecceerecrcrrcc R.. | 06/15/2015| Maturity. 3,000,000 { ......3,000,000 | ......2,994,360 2,999,447 553 553 3,000,000 (U (O 42,000 |.06/15/2015 | 1FE.......
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34. . | 06/25/2015| MBS Paydown 5,344 5,344 5332 5312 52 52 5,344 0 118 |.10/25/2034 | 1FM..
22822R AV 2| CROWN CASTLE TOW 3.214 08/15/2015........ccoovvcvvvvcres | oeee 05/15/2015] Call +1000....3,000,000 | ......3,000,000 | ......3,000,000 3,000,000 (0) (0) 3,000,000 (U [N 40,175 |.08/15/2015 | 1FE.......
233046 AC 5| DNKN 2015-1A A2I ABS SNR 3.262 02/20/45................. | ... 05/20/2015) MBS Paydown 2,500 2,500 2,500 0 2,500 0 26 |.02/20/2045 | 2AM......
251563 FY 3| DMSI 2004-5 A3 SEQ 5.59 07/25/2034.............ccocommmuerrree | wovee 06/25/2015] MBS Paydown 91,653 | ......... 91,653 | ........... 91,632 91,165 123 123 91,653 0 2,031 |.07/25/2034 | 1FM..
32052K AB 1| FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.........ccc0. | ceeee 06/25/2015| MBS Paydown 4212 | oo 4212 3,580 (8,549) (8,549) 4,212 0 07/25/2036 | 1FM..
32052K AB 1| FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..........ccc.. | cecee 06/25/2015] Pass-Through Loss. 0 0 0 0 (0) 0) .07/25/2036 | 1FM..
36159G AV 9| GEBL 2004-2A A SEQ SNR FLT 12/15/2032... . | 06/15/2015| MBS Paydown 95,759 95,759 93,605 92,676 (97) 97) 95,759 0 148 |.12/15/2032 | 1FE.......
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34........ccococvuvcncec| o 06/25/2015] MBS Paydown 54,835 | ... 54,835 | ........... 54,835 23,999 17,054 17,054 54,835 0 1,320 |.09/25/2034 | 1FM..
362341 4F 3| GSR2006-AR13A1 SEQ SSNR WAC 01/25/2036..........| ..... 06/25/2015] MBS Paydown 99,127 99,127 | ..ooeoee 91,201 91,125 5,851 5,851 99,127 0 935 |.01/25/2036 | 1FM..
362341 4F 3| GSR2006-AR13A1 SEQ SSNR WAC 01/25/2036..........| ..... 06/25/2015] Pass-Through Loss. 7,402 6,810 0 7,402 (7,402) (7,402) 92 |.01/25/2036 | 1FM..
362341 4F 3| GSR2006-AR13A1 SEQ SSNR WAC 01/25/2036..........| .... 06/30/2015] Book Value Adjustment 0 (7,402) 7,402 7,402 .01/25/2036 | 1FM..
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.................... | ..... 06/25/2015] MBS Paydown 98,175 98,175 93,849 91,545 (5,426) (5,426) 98,175 0 161 |.05/25/2046 | 1FM..
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........coocevcrrvvrececrirrne | e 06/20/2015| Sinking Fund Redemption............ 32,980 32,980 32,980 32,949 0 32,980 0 1,067 |.08/20/2018 | 3FE.......
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34........ccooevvvvvvvccrivraenes | o 06/25/2015| MBS Paydown 16,770 | coovevee 16,770 | oo 16,592 16,521 172 172 16,770 0 356 |.09/25/2034 | 1FM..
41161P TN 3| HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......ccccoeuuccs | wovee 06/19/2015| MBS Paydown 32,863 32,863 23,086 21,137 (5,655) (5,655) 32,863 0 71 |.11/19/2035 | 1FM..
41161P UK 7| HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45............ | ... 06/19/2015] MBS Paydown 53,894 53,894 | .......... 37,860 38,900 2,567 2,567 53,894 0 97 |.08/19/2045 | 1FM..
46625Y QR 7|JPMCC 2005-CB12 A4 SEQ 4.895 9/12/37........cccccvvcvcccc | e 06/12/2015] MBS Paydown ceerenn8,106,661 | .....4,106,661 | ......3,826,895 | .......... 4,087,038 20,226 20,226 ceeeenn4,106,661 0 89,182 |.09/12/2037 | 1FM..
46625Y VU 4| JPMCC 2005-CB13 A31 SEQ CSTR 1/12/43.........ccce00o. | e 05/12/2015) MBS Paydown 965,293 965,293 | ......... 970,088 965,293 0 965,293 0 66,027 |.01/12/2043 | 1FM..
46627M CU 9] JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........ccocuvves | woeee 06/25/2015] MBS Paydown 32474 32474 33,072 25,292 308 308 32,474 0 336 |.03/25/2036 | 1FM..
46627M CU 9] JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........ccccuvves | woee 06/25/2015] Pass-Through LOSS..............cccwwewes | covvevnenvvnvenveneneeeeeens | covssssisesssissscssissssens | v 11,399 | oo 11,427 0 0 92 |.03/25/2036 | 1FM..
46637U AA 5| JPTEP 2012-3 APT 3.0 10/27/2042.........oooevevcvcvcrcrcrcrcncs | e 06/27/2015] MBS Paydown 76,045 | ... 76,045 | .......... 73,384 73,492 979 979 76,045 0 969 |.10/27/2042 | 1FE.......
46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42..........cocvcvevvvrvcrirrrnnes | i 06/17/2015] MBS Paydown 94,651 | .......... 94,651 | ........... 94,237 94,248 16 16 94,651 0 1,244 | .09/17/2042 | 1FE.......
46639A AA 7| JPTEP 2012-5 APT 2.50 12/27/2042............cccoevummucvrrer | o 06/27/2015] MBS Paydown 57,463 | ........... 57,463 55,165 55,199 354 354 57,463 0 574 | .12/127/2042 | 1FE.......
47232D AW 2] JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36.............. | ..... 06/26/2015| MBS Paydown 19,307 | oo 19,307 | oo 19,641 17,585 2,145 2,145 19,307 0 400 |.01/26/2036 | 1FM..
47232D BP 6] JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37........ccccce. | oene 06/26/2015] MBS Paydown 66,708 | .......... 66,708 66,707 65,757 (273) (273) 66,708 0 1,761 |.07/26/2037 | 1FM..
47232D BT 8] JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.......cccccoes | oeee 06/26/2015] Pass-Through LOSS..............coveveees | covvereeeeereeeeeeeeeeeeeees | coveeeesessessssssssssssssns | covveverens 48,990 29,779 (414) (414) 0 1,230 |.07/26/2037 | 1FM..
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ccoccoeeveveccven | cre 06/26/2015] MBS Paydown 25,627 25,627 | weovereeees 24,906 23,381 (124) (124) 25,627 0 319 |.11/26/2037 | 1FM..
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37................| -.... 06/26/2015] MBS Paydown 21,583 [ ..o 21,583 | ..ooooee 21,583 21,203 92 92 21,583 0 596 |.07/26/2037 | 1FM..
47232V AQ 5| JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37................ | ... 06/26/2015] Pass-Through LOSs..............cccwwewes | covvevnvvvvnvnnenneneneenens | covsssivsisssisssessisissins | v 10,145 6,975 (8,616) (8,616) 0 269 |.07/26/2037 | 1FM..
47232V GD 8| JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.... . | 06/26/2015| MBS Paydown 32,388 32,388 32,511 32,388 0 32,388 0 797 |.02/26/2036 | 1FM..
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36............... | .... 06/26/2015] Pass-Through Loss. 699 696 (10) (10) 699 (699) (699) 12 |.02/26/2036 | 1FM..
47232V GG 1] JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36................ | ..... 06/30/2015| Book Value Adjustment............. 0 (699) 699 699 102/26/2036 | 1FM..
525221 EM  5[LXS2005-7N 1A1A SEQ SSNR FLT 12/25/2035.............| ..... 06/25/2015] MBS Paydown 36,126 36,126 26,462 27,926 (7,547) (7,547) 36,126 0 71 1.12/25/2035 | 1FM..
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eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJ/AC.V. Change in Carrying Value at (Loss) on (Loss) on Total Gain (Loss) Received Maturity | Indicator|
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.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
543190 AA  O|LTRAN2015-1A A1 ABS SNR 2.98 01/15/2045...............] .... 06/15/2015] MBS Paydown 64,235 | ........... 64,235 | ........... 64,231 (70) (70) 64,235 0 564 |.01/15/2045 | 1FE.......
61751D AE 4| MSM2006-17XS A3A SEQ STP 10/25/46............cccovccuuees | oeee 06/25/2015] MBS Paydown 27,649 27,649 27,649 14,677 13,041 13,041 27,649 0 327 |.10/25/2046 | 1FM..
63860H AC 3| NSTR2007-A AV3 SEQ FLT 03/25/2037........ccoovvcvvvvvecrrs | e 06/25/2015] MBS Paydown coovennne 109,406 | .eecee.. 109,406 | ........102,569 2,054 2,054 | s | i 109,406 0 150 |.03/25/2037 | 1FM....
63860L AC 4 |NSTR2007-B 2AV2 SEQ FLT 04/25/2037... . | 06/25/2015| MBS Paydown ..169,988 ..151,502 6,122 6,122 0 265 |.04/25/2037 | 1FM..
64352V MN 8| NCHET 2005-A A4W SEQ 5.035 8/25/35..........cccccooemevece | oene 06/25/2015] MBS Paydown 73,928 | .........73,928 | ........ 73,928 2 2 73,928 0 1,541 |.08/25/2035 | 1FM..
64352V PN 5| NCHET 2005-D A2C SEQ FLT 02/25/2036...........ccccoee0o. | woeee 06/25/2015] MBS Paydown 90,944 | .......... 90,944 | ........... 87,306 461 461 90,944 0 149 |.02/25/2036 | 1FM..
65535A AA 2| NHELI2006-AF1 A1 SEQ STP 10/25/2036..........ccccereseres | ene 06/25/2015| MBS Paydown 3,296 3,296 3,296 489 2,821 2,821 3,296 0 67 |.10/25/2036 | 1FM..
744593 AC 8| STEER-IBM-Z2 6.415 06/01/18......ccooovvvvrrvrrrerrrrccrerrreecrenns | v 06/01/2015] Sinking Fund Redemption............ 35,424 35,424 35,616 35,489 (48) (48) 35,425 0 1,136 |.06/01/2018 | 1FE.......
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34..........coovvvvveverers | cene 06/25/2015] MBS Paydown 15,731 | oo 15,731 | oo 15,730 14,601 604 604 0 342 |.06/25/2034 | 1FM..
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. . | 06/25/2015| MBS Paydown 111,236 ..111,237 110,194 38,433 11,355 11,355 0 2,407 |.02/25/2036 | 1FM..
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........ccovvvevnes | oeee 06/25/2015| Pass-Through Lo (3,526) (3,655) 0 0 (64) | .02/25/2036 | 1FM..
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccoecererereceres | cre 06/25/2015] MBS Paydown 15,239 | .o 15,239 | oo 15,230 10,997 (39) (39) 15,240 0 (8,137) | .02/25/2036 | 1FM..
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccoeeecerereceves | cre 06/25/2015] Pass-Through Loss. X117 3,999 0 0 55 |.02/25/2036 | 1FM..
850228 AC 1| SCFT2014-AA A ABS SEQ SSNR 2.7 05/25/23............. | ... 06/25/2015] MBS Paydown 245442 | ......... 245442 | ........245426 245,428 3 3 245,442 0 2,755 |.05/25/2023 | 1FE.......
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......ooovvvvvvvccrcrcces | e 06/25/2015] MBS Paydown 11,240 | e 11,240 9,571 10,339 (145) (145) 11,240 0 164 |.08/25/2031 | 1FM..
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.......ccovveveveveees | e 06/25/2015| MBS Paydown 82,881 82,881 | ........... 69,827 77,448 3,654 3,654 82,881 0 1,996 |.05/25/2034 | 1FM..
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036..........cocvcvevecrmurecrns | o 06/25/2015] MBS Paydown 47833 | ........... 47833 | oo 42,272 42,343 (4,736) (4,736) 47,832 0 886 |.11/25/2036 | 1FM..
872227 AK 9| TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37 ........cc000.. | . 06/25/2015] MBS Paydown correenn 189,208 | ... 189,208 | ........143,798 | ........... 139,714 21,966 21,966 [ .oovevervrerenerermminnnnnes | erererirenens 189,208 0 (60,725) | .07/25/2037 | 1FM..
87407P AJ 9| TAL2014-1A A ABS SNR 3.51 02/22/2039.......cccoouemereree | cne 06/20/2015] MBS Paydown 25,000 25,000 25,000 25,000 0 0 25,000 0 366 |.02/22/2039 | 1FE.......
883556 AS 1| THERMO FISHER 3.2 05/01/15........cccoccevucerereccvererscereracss | cvee 05/01/2015] Maturity. seeeer1,500,000 | ......1,500,000 | ......1,493,805 | .......... 1,499,557 444 Add | | 1,500,000 0 24,000 |.05/01/2015 | 2FE.......
96033B_AA 2| WESTR 2015-1A A ABS SNR 2.75 05/20/2027............... | ..... 06/20/2015| MBS Paydown 79,650 | ..ooovoves 79,650 | ...oo...... 79,624 (553) (553) 79,651 0 182 | .05/20/2027 | 1FE.......
3899999. Total Bonds - Industrial and MiSCEIlaNEOUS............ooooooiiioisiiiiscsiiii i | 16,444,716 | ...16,579,296 | ....16,069.809 | .......15,897,115 0 97,941 0 97,941 0f.... 16,444,720 0 (3) (3) ...247,695 XXX XXX
8399997 Total BONS - PaM 4 ... e | 24,063,352 | ....24,197,932 | ....23 875,801 23,374,857 0. 114,405 0 ....114.405 0f.... 24,063,356 0 (3) (3) ....426.258 XXX XXX
8399999, TORAI BOMMAS......voeeeeeeeieee s e | e 24,063,352 | ....24,197,932 | ...23.875801 | ........23, 374,857 O 114,405 0 ....114,405 0f.... 24,063,356 0 (3) (3) ....426,258 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
74251V 20 1| PRINCIPAL FINL A 5.563 I ..... I 06/30/2015| Call..ooeeveeriecse | 15,000.000 | ..........1,500,000 .....1,500,000 | ......... 1,500,000 0 ..........1,600,000 (I I 41,723 XXX P3UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneous. ..........1,500,000 XXX ......1,500,000 { ..........1,500,000 0 0 0 0 0{......1,500,000 0 0 (V] I 41,723 XXX XXX
8999997. Total Preferred Stocks - Part 4. ..........1,600,000 XXX ......1,500,000 | ..........1,500,000 0 0 0 0 0]......1,500,000 0 0 (0 I 41,723 XXX XXX
8999999. Total Preferred Stocks ..........1,600,000 XXX .....1,500,000 | ......... 1,500,000 0 0 0 0 0. 1,500,000 0 0 (] [P 41,723 XXX XXX
Common Stocks - Industrial and Miscellaneous
43785V 10 2| HOMESTREET INC.......cocoomrvrvvnvmrnrvamrnnisnnnsnsssnssssssnnssssssennes | cvee 05/22/2015] FRIEDMAN BILLINGS RAMSEY. 2,500.000 58,899 XXX 44473 43,525 948 948 44,473 14,426 14,426 XXX | I
43785V 10 2| HOMESTREET INC......coocovvvvvvvmvmrmrvvnrnrnsssnsssssnsessssnssnsssnenees | cvee 06/19/2015) FRIEDMAN BILLINGS RAMSEY. | ......... 2,982.000 XXX [ 53,088 | 51917 | oo 1,122 1,122 53,038 17,180 17,180 XXX | I
43785V 10 2| HOMESTREET INC........cooovvmvvvvrmrmrvvmrnrvsnnnnnsssnsnssssnnsnssneenens | cvee 06/22/2015] FRIEDMAN BILLINGS RAMSEY. .1,790.000 XXX 31,164 547 547 31,713 10,493 10,493 XXX
43785V 10 2| HOMESTREETINC....oooooooovvvvnss i | 06/23/2015] FRIEDMAN BILLINGS RAMSEY. | ......... 1,886.000 XXX 32,835 63 63 32,898 11,912 11,912 XXX Lo
9099999. Total Common Stocks - Industrial and Miscellaneous. 216,134 XXX 162121 | e 159,441 2,680 0 0 2,680 (] I 162,122 0 54,011 54,011 0 XXX XXX
9799997 Total Common Stocks - Part 4 216,134 XXX 162121 | s 159,441 2,680 0 0 2,680 (] I 162,122 0 54,011 54,011 0 XXX XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
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 Disposal Disposal on Disposal During Year Date (a)
9799999. Total Common Stocks 216,134 XXX o 162121 e 159,441 2,680 0 0 2,680 0f.....162122 0 54,011 54,011 0 XXX XXX
9899999. Total Preferred and Common Stocks. co 1,716,134 XXX ....1662,121 | ..........1,659.441 2,680 0 0 2,680 0. 1,662,122 0 54,011 54011 | ............41.723 XXX XXX
9999999. Total Bonds, Preferred and COMMON SEOCKS.............uuiiss s | 25,779,486 XXX ...25,537,922 | ......25,034,298 | ... 680 | .o 114,405 [ oo 0f....117,085 2025725478 | o0 ] 54,008 | .............. 54,008 | .........467,981 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues...............0.




statement for June 30, 2015 ot he Mid-Continent Casualty Company

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
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

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Prosperity Bank. Tulsa, Oklahoma reeeenr.0.400 3,801,415 2,831,676 4,585,864 | XXX
The Bank of New York Mellon.....................ccc...............  New York, New York. 0.010 5,089 10,860 27,167 | XXX
0199999. Total Open Depositorie XXX XXX 0 0 3,806,504 2,842,536 4,613,031 [ XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 3,806,504 2,842,536 4,613,031 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 900 900 900 [ XXX
0599999. Total Cash, XXX XXX 0 0 3,807,404 2,843,436 4,613,931 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

Book/Adjusted Carrying Value

7 8

Amount of Interest Due & Accrued Amount Received During Year

NONE




supplement for June 30, 2015 ofthe Miid-Continent Casualty Company

* 2 3418201550500 10 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2015

NAIC Group Code.....84 NAIC Company Code.....23418
Company Name: Mid-Continent Casualty Company
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
.................... 382,802 | .o 420,848 | oo (50)
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]
2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e Yes[ 1 No[X]

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

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

2.31 AMOUNT QUANTTIEA: ..ovveeeieeccece ettt a bbbt s e bbb s et s bR st A e b s st es s b s b e e s s 8o s bbb s s b e s s s be bt s b e b st et s s e s bee b s ans anstbesissstessesntensesesentenaans

2.32 Amount estimated USING reaSON@DIE ASSUMPLONS: ........overerurrieerieireesssereseesessssesessessssesessesssessessasssssessessssssessesssssassssssessessssssessesssssnssessasssessessasssnssessansanss _fissssssossasssssessasssnssessensnsas

24

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

reserves) for the D&O liability coverages provided in CMP PACKAGEA PONCIES: .......c.eviviveeieieiiiieisie ettt s s et b bbb s st s s s sse st esbens _tsbesssssnbesssssssanssssassssntantas

DIROFCR
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