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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS oottt | et 207,984,981 | ....ooovirrrirereeerieeeins | v 207,984,981 | ............. 201,888,034
2. Stocks:
2.1 Preferred SHOCKS. ..ottt | enriessienens 4,000,008 |...cvormeerncrirnnieneieenis | eerereeeseneninns 4,000,006 | ...cocovvverncr 3,500,487
2.2 COMMON SOCKS.....ouuvererernciraiisersssesiessisesss sttt nesiens | fenssnessssenees 5,670,050 | ...ovverrerrererrreierieenes | e 5,670,050 | ..oovvverrirnnns 5,700,094
3. Mortgage loans on real estate:
31 FIISEENS. ..ot | ennieestenees 1,444,932 | oo | v 1,444,932 | .. 2,706,425
3.2 Other than firStHENS. ........cvuiieeireireeieiee bbb | eebsesssesssesssssssssiesssessinns | setesesssssesssssssssssnssnesns | eesneesnessness e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veoeereeseeseeeeeeseeseessseseeseese s es e s st ess e e ssees st aes e s e st esssessessessansnsessestas | sesessessessssssssessasssssessnss | sesesssssnssessessassnessessansns | sessessssnsssessmssssnnssnses (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covicveiteiettiie ettt bbbt s e b ss s sse s sns | sebessesssssassesssssssessessnsas | sesessessssessesiesessessessssesses | sosessessssessesssssssensesanes (01 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cocviieiieiecieiieieiiisiieie st sssies | ceressesissssesessssssessesssses | sosessessssessesssssssessessssesses | sssessesssssssesisssssessesanes (0 TR
5. Cash ($.....268,543), cash equivalents (§.......... 0)
and short-term investments (3.....4,274,259).........ccc.cocurierierincieeee s ssesssesseas | seesesiesinns 4,542,802 | ..ooovreierieieieeeneienns | e 4,542,802 | ....cocoue. 12,305,194
6. Contract loans (including §.......... 0 PremMiumM NOLES)......vuivireireireiereiseieiseseisese e sssesseesssessenns | ssssssesssnnens 2,801,926 |..oooveierreeereeieienns | e 2,801,926 | ..ccovvrrene. 2,809,555
T DIVALVES.......oouiiiiiiiici bbb | srbisbi st | e | s 0 [
8. Other iNVESIEA @SSEIS..........veeerircirircieres sttt enenes | sesnsssneessnes 2,219,511 | oo | e 2219511 | v 2,335,436
9. ReCEIVADIES fOr SECUMLIES..........vvvuererciirrirrciieicriceri st esssssessans | eesssesssnsssnesesens 35,193 | s | e 35,193 | .o
10.  Securities lending reinVested COlIRtEIAl BSSEES.........vrruririirrirrie e sssssesness | srsssesssesssssssssesssssssssnssns | sessesssssssssessessssssessessessns | ssessessssssessossessnssnssens 0 [
11, Aggregate Write-inS fOr INVESLEA @SSES.......ovvurerieierrireiie et ssssensssssesses | ssssssssssssssessesssssssssenes (O [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccevcueereicviriecreeeeeeetee e | eveerninns 228,699,401 | coovovieeeeeeind [0 228,699,401 | .ovvvene 231,245,225
13. Title plants less §.......... 0 charged off (for Title INSUMEIS ONIY).........crueeecererieerriereereieeeeeineies | reereeseessssssseesessssesseenss | ereesessssssessessesssessessessanes | sesessessssssessessesssssesan (01 TR
14.  Investment income due and GCCTUBT...........c..ccveveveveiieeierceeee ettt ene s sesenenas | evevesaesesenanns 2,719,402 | ..o | e, 2,719,402 | ..o 2,513,693
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoceevenrivcneens | covvereireinnns 1,195,445 | oo 9135 | v 1,186,310 | .ooovvrreine 1,199,559
15.3  Accrued retroSPECHVE PIEMIUMS..........ociveviueiricreieieesesesete s sese s sss s besssesessnaes | sresessssssesssssesessssesessssess | sosesessssesesssssessssesessssnses | sresesssesessssesesssssesanns 0 [
16. Reinsurance:
16.1  Amounts reCOVErable frOM FEINSUIETS............c.uivieriurierierierierieriesisestestsessesssenssenssenss | sorersessesssesssesssessessenes | eesssessnsssnsssesssnsssesssnsssnes | soesssnsssssssnsssesssnsssneses (0 R
16.2 Funds held by or deposited With reinSUred COMPANIES..........vvvrreieririeireinireisiseeseseesenes | reesesessessessseesssssseeessnes | eeesesesssssssessssssessessesanss | sessessesssssssesesnsssssesnes [0 T
16.3 Other amounts receivable under reinSUrance CONraCES............c.eveveveiecierverrieereresens | eevreeeserenans 4,863,145 | ..o | e 4,863,145 | ...ccovvernne 2,623,149
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cieierirreirirereeeieseeeseieeseessessseees | serseesesessesssssseensesssesenns | sessssessessssesesssssssensessssns | sessssessessesessessessssensensQ | sereeseesmessesnsssssessesssennes
18.1 Current federal and foreign income tax recoverable and interest thErEON.............ocrwrrrrrriris | corerrerneesereieenereiseeeees | ceeeeeereeeeesssseseesessesseees | eesresseeseessssessssessssesan (0 U
18.2 Nt dEfermed taX @SSEL........cveuerirreeierirreeiereseesiees sttt sensees | sesseessseees 30,788,346 | ..coovvvernee 26,784,786 | ....oovvvrnenne 4,003,560 | ...coovvrennen 3,462,178
19.  Guaranty funds receivable or On dEPOSIL...........cccccueieiiuriieiciise e seies | e 1,218,652 [ ..o | e 1,218,652 | .covvvvrnene 1,231,882
20. Electronic data processing equipment and SOFWAIE..............ccceveuieieiiirieieeese s isienns | ressssessessssessesssssssesesees | sessesssssssessessessssessessssanss | sossesiessssessesessssessesnd (0 SRR
21.  Furniture and equipment, including health care delivery assets (§.......... 0 e | s | seseseessenes s (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........cccieiiiiiiiieiiiies [ et | et bssesesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...............ccccceiieiiiiiiiceieicieen | e | e sererens | ebereresis e 0 [
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSELS............ccvverieeciceeeee s | eerseresesisseneesensanes 553 | s 553 | e (O 5,441
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........c...eeueremmerireeimeriseessessesssesssessessessssssssesssesssesssens | sesseessnens 269,587,952 | ...ovvvvrenn. 26,810,409 | ............. 242,777,543 | ...covenee 242,413,932
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........couevrurieis [ oririreireiniieseieissieieinees | cerresesssssssessessssessessssnnss | sossesessssesesessssesess (0 R
28.  Total (LINES 26 AN 27)........ccuueriririrriieriseciiessieesses st sssssessssesssessssssssesssssessssessesssns | sesenessenens 269,587,952 | ...ovvverrenn. 26,810,409 | ............. 242,777,543 | ..o 242,413,932
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. MiISCEIlAaNEOUS FECEIVADIE.............uuverririiiiiiiii ittt | eoesbaessaesseessaesseneees 553 | s 553 | o 0
2502. .. .0 .
2503, ..ottt | eeebe ettt | ettt | rensi ettt 0
2598. Summary of remaining write-ins for Line 25 from overflow Page.........cccevveeieieienieieiisnnes | eveiverssenessssneeens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIiNE 25 @DOVE)........ciiireeiriiereiisiaserissssisssssesssenes | serssssssssssssssassessneas 553 | oo 553 | oo [ I 5,441

Q02




Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....63,404,878 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......ouveivieieiiie ettt bbb bbb sanes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

4.1
42  Accident and health

Policyholders' dividends §..........

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

6.1 Dividends apportioned for payment (including §.......... 0 MOGACO)....vuieieeicieter ettt
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMTACES............vuu ettt sttt sttt ss et s st s
Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccoeveiivviveiecciicicenns

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0 ettt R R bRttt
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF BCCIUE. ......vuvuivirisrisiisieeseisie ettt s bbb s st s st n s bbbt sen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccovvvreereeierereieinins
Unearned iNVESIMENT INCOME. .........civiiiieiieisieicte ettt b bbb bbb b s s s st bbb bbb st s s b n st ena
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....138,776 agents' credit balances
Remittances and items NOt @lIOCALEM..............ceueiiieieicie it b st b s
Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:

24,01 ASSEE VAIUGHION TESEIVE........ovieiveieieciciite ettt bbb bbbt bbb bbb sttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts OUESTANGING........cvcvireieeieieiieeiet ettt s bbb bbbttt a s
24.06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
24.11 Capital notes §......... 0 and interest thereon §.......... L0
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25)........c.vuueverirrireiinrireirnirecinsineisesssessese s sssssssssessesens
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES......evvvieeisct ettt st b b s bR s b s bbb bbb st s bbb bbbt ns
Gross paid in and CONLHDUIE SUMPIUS..........c.ueuiiiieiciieieicisie sttt b bbb
Aggregate write-ins for special surplus funds..
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvverviritiieieicieise ettt sttt bbbt bbbttt
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) -ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

63,404,878

790,144

1,591,975
1,209,361

670,961

...145,738,650 | ..

........................ 66,093,953
144,540,057
............................. 740,918

.......................... 1,458,693
.......................... 1,236,376

.......................... 2,001,386
.......................... 1,374,169

719,609

219,047,869

i 220.913.797

19,333,115

17,303,576

23,529,674 | ..

21,500,135

242,777,543

...................... 242,413,932

2501.
2502. .
2503.
2598.
2599.

Unclaimed property.

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

670,961

.670,961

............................. 719,609

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SUMMARY OF OPERATIONS

Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses

Reserve adjustments on reinsurance ceded

Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for miscellaneous income

9. Totals (Lines 110 8.3).....cccevruviererririereriierieienns

© NS ORA N =

10, DEAH DENETIES......vucveiiii ittt s bRttt

11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits

13. Disability benefits and benefits under accident and health CONtracts.............cccveviciciiieiicccccee e
14. Coupons, guaranteed annual pure endowments and similar DENEfits.............cccvvireviieiriiceice e

15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health CONtracts.............ccovevevrieieeiccveee e

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions

28, TOtAlS (LINES 20 0 27).....vueveeiiiiieieisiieieise ettt bbb bbb bbbt
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...............c......

30. Dividends t0 POICYNOIAETS. ........ueuiiiieireieieieiciete ettt ss st enrs
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)

32. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccccvvevriiveeiieeeseeesee e

33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LINE 31 MINUS LINE 32)........covveiererieieieiseresesetes et sse st s bbb sasessssanes

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....161,601 (excluding taxes of $.....163,912 transferred t0 the IMR)...........covvevrrereeverersceeeeesce e ssseees
35. NetinCOmME (LINE 33 PIUS LINE 34)......viierieiiecierieieessisiseis sttt st st essssssessessanssnssnssssons

CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year
37. Netincome (LN 35).......ccovuerrurinreiiineieiessieieseissssnsenns
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(158,259
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change iN @SSt VAIUGLION TESEIVE. ..........curirirreeireireesreeeeseessesse st ss st sse st st s s s st es st s s en st sseneas

45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate ACCOUNES SALEMENL............ccoviururririireirereiec ettt eeeeen

48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSfEITEA 10 SUIPIUS......cvuivuivireieiiisiseictssiei ettt bbbt s b n st ents

51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital

Commissions and expense allowances on reiNSUraNCe CEAEM...........vwrururiririreerrireee e ssessesens

1 3
Current Prior Year Ended
Year to Date December 31
Premiums and annuity considerations for life and accident and health contracts 10,095,735 | ..............10,990,761 | .............. 14,330,841
Considerations for supplementary contracts with life contingencies
Net iNVESTMENT INCOME.........c.oviiiiccee et sesssessssssesessssessssnsesessssesessness | sversnresenens 10,480,173 [ i 11,494 613 | oo 15,163,477

...68,021

(1,423,986)

................ 4,832,933

14,125,607

...2,601,036 |..

.............. 24,583,010
..3,910,892

e 9590

....... 4,405,586 | oo 3,216,776 | oo 8,540,495
764,908 | .. . 987,602
(11,099) | oo (1,828) | v (40,182)

0
21,907,001 33,991,407

52,228

3,1

..2,944,879 | ..
(293,908)

(1,142,304) | ..

1,511,332

(1,058,811) | ovcvorrersn(870,136) | oo (1,496,503)
2,944,879 | oo 4429022 | oo 1,944,174
21,500,135 | oo 22,774,343 | o 22,774,343

. . 1,944,174
.................. (279,277)

51.4 Change in surplus as a result of reinsurance .(1,600,470)
52. DiIVIAENAS 10 STOCKNOIABTS...........ovcvviicrciicicts ettt a bbb bbb b s s bt ssnsebessnsesesans | sbesssssessssetessssnsesasnsess | sesesessesessssssesssstesessnnes | sretessssssesssnsesessnsessnes
53. Aggregate write-ins for gains and l0SSES IN SUIPIUS............cveviviireieriiiesce et sessesssssssssssesssssssesssssssessesenses | assessessssenesssssnesseseld | evvenssseessnsnesenssnrersesd | crosrensreesnsas 244,681
54. Net change in capital and surplus (Lines 37 through 53).... ...2,029,539 |.. . .(1,274,208)
55. Capital and surplus as of statement date (LINES 36 + 54).........cccouurrurrrirererirrieieeeesesee st 23,529,674 |............24,327,909 |.............. 21,500,135

08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)..........ccuerercriiiisiiiiisiiesesisstess s ssssnsessessessnaenes

2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page..

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).....cererurrueareirerisessmessesssssessessssssessssssesessssssnssessesssssssssssssesnees

5301.  Surplus adjustment - COMECHON OF AN EITON.............ciuieciecicee et
5302.

5303.

5398.  Summary of remaining write-ins for Line 53 from overflow page

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......cuiuieiriiiiiierieiisiesiessisissis st sesss s nsenss
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE............cocuciiiiiiiiii s sssssnsenseas | coensiniinees 10,137,897 | ..coovvvunen. 11,494,228 | ..........c.... 14,847,715
2. NEtiNVESIMENTINCOME. ... eveureeriirecereeeeeeieees ettt ss st nesssesssnnns | oeessnessssees 10,298,646 | ......coocc.... 11,884,810 | .ovvvercene. 15,618,975
3. MISCEIIANEOUS INCOME........ouiumiiiiiiiiri s | enrssissiissies 3,561,750 | oo 4,136,871 5,444,979
4. Total (Lines 1 through 3) ...23,998,293 27,515,909 .35,911,668
5. Benefit and loss related payments 17,693,560 17,510,020 19,933,175
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvvrireieieiieiieisierisiesies | crreieieieissssesssseseses | snsesessssssssesssssssessessns | sossesssssssesessssesesessssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevveveeeeiciieieie et sesnes | eveeiesiesesanes 8,065,993 | ..ccovvverreee. 7436197 | oo, 9,806,162
8.  Dividends paid to POIICYNOIAETS.........ciuriieieiiieieicieis ettt ss s st s ssnsenss | sressssensesnsnsenss 11,033 [ oo 11,607 [ o 15,283
9.  Federal and foreign income taxes paid (recovered) net of §.....325,513 tax on capital gains (I0SSES).........cc.rvvverrvrrrens [ covesririeriissinenns 41911 [ (2,684,064)( ....coovennnns (2,592,499)
10, Total (LINES 5 HrOUGN 9).....couuvirririiiriceiiesi ittt sensenssennin | oerensenesnns 25,812,498 | ....cccoooouve 22,273,760 | ...covvveenee 27,162,121
11.  Net cash from operations (Ling 4 mMiNUS LINE 10)......c..cviueieiriiiiieiiisieeieteeese e ssses e ssssssssssenes | sonsessssissnes (1,814,205) ] ...cvvvennn 5242149 | ..o 8,749,547
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

121 BONAS.eoueerreeereeesseeeseeeseesseesss s eess s eees s ee s8Rt | seesreessienes 14,578,244 | ............... 13,894,369

12,2 SHOCKS. cevvvvuvereiesriesi sttt | cbeens et 102,212 [

123 MOIAGE [0ANS.........oeiviieieiiiesie ettt ettt bbbt bbb bbb sae st s s st ssesanbnns | sesissesaesnsas 1,261,493 [ .o 124,646

124 REAIESIALE. ... | srien s | s

12.5  Other iNVESIBA @SSELS........oecvececeeeece ettt ettt ettt s et ensstes s sassansstesenssassssassesessnes | svesssiesisssssesssssssssssssenses | seresesessesesinans 109,056

12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS...........covvrrirnrnininnneieensnnins | creensnsrseesssssesnns | seneeneessssssesssssssesenns

12.7  MISCEIIANEOUS PrOCEEUAS. .......cvuivreiretsieise sttt bbbt b s b s s ss et b st s bt nsensens | aensesssssssessessnsensessassntense ..65,619

12.8 Total investment proceeds (LINES 12.1 10 12.7).....cei ittt ssses s sssssssessssnnes | sessessssenens 15,941,948 | ............... 14,193,691
13.  Cost of investments acquired (long-term only):

131 BOMAS. oottt ettt | eeeneeneieees 20,338,617 | .cccvvvvernee 13,867,957 | .ovvvererenne 16,868,857

132 SHOCKS. ettt | e 1,690,183 | .coovvvvien. 2,272,586 | ...ccovvereene. 5,620,766

13,3 MOIJAGE 0BNS......oucvuiviiiiciiisieie sttt s bbbt bbb bbb s s b s st essessntenss | esstensesesssessessessnsansenns | sesessessesnssstesessstessessnses | setessesssessessessnsentenses et

1304 REAIESIALE ...ttt sttt n s s s anennn | antestnsestessensanssessantnsans | sessestensansessensentnssessentes | ersenernerens sttt eees

13.5  Other INVESIEA @SSELS........cvvurevrrririirrisci sttt

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)............. ....16,204,363 22,462,038
14.  Netincrease or (decrease) in contract loans and premium notes 629)| (111,976) (134,337)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14).......ccvviveerrieierieseeeeseeeesee s seesesssseesssssensnees | ervesessessenes (6,114,595)| .....cvvvvern (1,898,696)] ................ (1,677,174)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1  SUIPIUS NOLES, CAPITAI NOLES........ovceeciiiiicic ettt sss st | avsessssessessesssssessastssans | sessestesssssssssessestsssessestas | esssssessesssssssessestenseses

16.2 Capital and paid in SUIPIUS, 1SS trEASUMY STOCK...........vriirreriirririeireireis st stessss e ssessssssssssssessesssnes | sssessssssssessnssssssssasssssnns | sessessesssssssssessssssssessassas | tessssesessessessssssesssssnsnnens

16.3  BOMOWEH fUNDS.......oouiveeriiieisciiriie sttt sttt nens [ wrsensssnensensssessssenessensss | sresssesssnesssensssessssesssnes | coseessseessensssesssessssessnes

16.4 Net deposits on deposit-type contracts and other insurance abiliies.............c.curiririerrrinirernnrcesneees | e | s seseeessenens | ceeeeeeeseenseeees (351,234)

16.5 DivIdeNdS t0 STOCKNOIAETS. .......ccuuivuieiiciicrie ittt ntenins | sttsstisseesness e sssesses | restestent st ententenssentas | cbreebseeseesesb s

16.6  Other cash provided (APPHEA)........cveiiriieieieirie ettt ss st st s ssssnsensesnns | sesessssssessesses 166,408 163,265 317,583
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)... ....166,408 .163,265 ...(33,651)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cocovveermerviene | covevrnrnninns (7,762,393) [ .ovvverernne 3,506,718 | .oooverene 7,038,722
19. Cash, cash equivalents and short-term investments:

191 BEGINNING O YBAI.....vvuiiriireirrieetiecis sttt | oeenisseinens 12,305,195 | .ocvvrvrernns 5,266,473 | ...vvvererenne. 5,266,473

19.2  End of period (Line 18 PIUS LINE 19.1).......ccecverrreerrcereree e seeesseeessenssseesssenesneesssessnessssssssesssnes | aeeeseeesaneenns 4542802 | .....ooevee.... 8,773,190 | .....cocc...... 12,305,195

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  Exchanges.......

20.0002  Capitalized Interest...... .
20.0003  EXChange Of AEDE SECUMEIES.........cvuvvericieciiirc ittt bbbt
20.0004  Exchange of equity securities

20.0005  Securities acquired in paid in kind interest payment

108,641

2,832 |...
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

Industrial life..........cevirrerereeieieeseseesieaes

Ordinary life inSUrance............ccooueveveevriverenenns

Ordinary individual annuities...........c..cccevveveee.

Credit life (group and individual)

Group life INSUranCe.........ccooueeveevrevereerrerrereseranns

Group annUItIES........ceveveveieeerereeeeiereeie e

A&H = GroUD. ..o

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUDLOtAL ...

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 6,907,053 | ..occvevvviieiiieenn 7,546,916 | oo 9,672,720
................................. 47,041 | 00000000 335,330 | e 441,357
................................. 177517 | o0 133,838 | 0. 276,793
............................ 56,577,063 | ......ccoevevereernnnn.63,454,910 | ..occce.....82,466,335
............................................ 0 | oo |0
............................ 64,008,674 | .....ceoevvvreirennn 71,470,994 | ... 92,857,205
............................ 64,008,674 | ..coevvervrrienn 71,470,994 | ... 92,857,205

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

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

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

State of
Net Income Domicile September 30, 2015 December 31, 2014
(1) State basis Ohio $ 2,944879 % 1,944,174

(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -

(4) NAIC SAP $ 2,944,879 $ 1,944,174
Surplus
(5) Statutory surplus state basis Ohio $ 23,529,674 % 21,500,135

(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 23,529,674 _ $ 21,500,135

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Erro s

No significant change.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

@

@

®

4)

@)

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

The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-temporary impairment
(“OTTI") in which the Company has the intent to sell or an inability or lack of intent to retain the investment in the security for a
period of time to recover the amortized cost basis.

The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
40432BAZ2 $ 684,164 $ 608,736 $ 9,499 $ 674,664 $ 674,664 6/30/2015
40432BAZ2 672,453 654,178 14,518 657,935 657,935 9/30/2015
Total $ 24,017

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $79,476
2. 12 months or longer 85,615

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $3,421,959
2. 12 months or longer 3,156,187

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 September 30, 2015. The Company
has the intent to hold securities in an unrealized loss position until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending Transactions - Not applicable.

F.  Real Estate — Not applicable.

G. Low Income Housing Tax Credits — Not applicable.

H.  Restricted Assets — No significant change.

I. Working Capital Finance Investments — Not applicable.

J.  Offsetting and Netting of Assets and Liabilities — Not applicable.
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Statement as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

K. Structured Notes — Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited L iability Companies

Not applicable.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

Not applicable.

Note 9 — Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiari es, Affiliates and Other Related Parties

On April 13, 2015, the parents of United Teacher Associates Insurance Company (“UTAIC”) and Continental General Insurance
Company reached an agreement to sell UTAIC and CGIC to HC2 Holdings, Inc. The transaction is expected to close in the second half of 2015,
subject to customary conditions, including receipt of required regulatory approvals.

Note 11 — Debt
Not applicable.

Note 12 - Retirement Plans, Deferred Compensation,  Postemployment Benefits and Compensated Absences an d Other Postretirement Benefit
Plans

No significant change.

Note 13 — Capital and Surplus, Shareholders’ Divide _nd Restrictions and Quasi-Reorganizations

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

Note 16 — Information About Financial Instruments W ith Off-Balance Sheet Risk and Financial Instrument s With Concentrations of Credit Risk

Not applicable.

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

The Company has no reportable transactions.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Parti ally Insured Plans

Not applicable.

Note 19 — Direct Premium Written/Produced by Managi _ng General Agents/Third Party Administrators

Not applicable.

Note 20 — Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as reflected in the

following table. See item (4) below for a discussion of each of these three levels.

Level 1 Level 2 Level 3 Total

Assets at fair value

Bonds:
U.S. Government and government agencies $ - $ - $ - $ -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential mortgage-backed securities - - - -
Commerical mortgage-backed securities - - - -
All other bonds - - - -

Total bonds - - - -

Non-affiliated preferred stock - - - -
Non-affiliated common stock 4,847,420 822,630 - 5,670,050
Total assets accounted for at fair value $ 4847,420 $ 822630 $ - $ 5,670,050
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Statement as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

States, municipalities and
political subdivisions

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

Total gains Total gains

Beginning Transfers Transfers and (losses) and (losses) Ending

balance at into out of included in included in balance at

6/30/2015 Level 3 Level 3 Net Income Surplus Purchases Sales 9/30/2015
$ - 3 - 3 - 3 - 3 - 3 - 3 - 3

Residential mortgage-backed securitie - - - - - - R

All other bonds

Non-affiliated preferred stock - - - - - -
Non-affiliated common stock 11,115 - - (20,006) 8,891 - -

Total

$ 11115 $ -3 -~ '$ (20006) $ 8891 § -3 -3

(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 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. 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 or when the market for a security exhibits significantly less
liquidity relative to markets supporting Level 2 fair value measurements. 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 manager, American Money Management Corporation (“AMMC"), 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, the investment manager considers 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.

(5) Derivative Assets and Liabilities — Not applicable

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

Type of Financial Instrument

following table. See item (4) above for a discussion of each of these three levels.

Aggregate Fair

Admitted Assets Level 1 Level 2 Level 3
Value

Bonds:

U.S. Government and
government agencies $ 6,824,512 % 6,579,182 3% 1,704,945  $ 5,119,567 $
States, municipalities and

political subdivisions 54,435,580 51,003,300 - 54,435,580 -
Foreign government 1,753,026 1,493,336 - 1,753,026 -
Residential mortgage-backed securities 39,492,257 35,291,649 - 32,507,127 6,985,130
Commercial mortgage-backed securities 19,768,211 18,618,007 - 19,326,511 441,700
Asset-backed securities 5,747,733 5,489,787 - 5,747,733 -
All other bonds 99,937,005 89,509,720 - 98,780,095 1,156,910
Total bonds $ 227,958,324 $ 207,984,981 $ 1,704,945 $ 217,669,639 8,583,740
Non-affiliated preferred stock $ 3,910,750 $ 4,000,006 $ 2,910,750 $ 1,000,000 -
Non-affiliated common stock 5,670,050 5,670,050 4,847,420 822,630 -
Other investments - - - - -
Mortgage loans 1,445,000 1,444,932 - - 1,445,000
Policy loans 2,801,926 2,801,926 - - 2,801,926
Total financial assets $ 241,786,050 $ 221,901,895 $ 9,463,115 $ 219,492,269 12,830,666

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

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.
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Statement as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contrac __ts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjust __ment Expenses

Reserves as of December 31, 2014 were $35,948,842. As of September 30, 2015, $6,376,963 has been paid for incurred claims and claim
adjustments expenses attributable to insured events of prior years. Reserves remaining for prior years are now $29,087,317 as a result of re-
estimation of unpaid claims and claim adjustment expenses principally on the Long Term Care line of insurance. Therefore, there has been a
$484,562 favorable prior year development from December 31, 2014 to September 30, 2015. The decrease is generally the result of ongoing
analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding
individual claims.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — Reserves for Life Contracts and Annuity C___ontracts

No significant change.

Note 32 — Analysis of Annuity Actuarial Reserves an d Deposit Type Liabilities by Withdrawal Characteri stics

No significant change.

Note 33 — Premiums and Annuity Considerations Defer __red and Uncollected

No significant change.

Note 34 — Separate Accounts

Not applicable.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.

Q07.3



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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,

1.2
2.1

22

3.1

32
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
7.1

7.2

8.1
8.2

8.3
8.4

9.1

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

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?

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.

Yes [X]

Yes|[ ]

Yes|[ ]

No[ ]

No [X]

No [X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attomey-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.

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

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.

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).

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with the Department?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

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

Yes[ ] No[X]

2/31/2011

NAT ]

1

2/31/2011

1

0/26/2012

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X]

NA[X]
NA[X]

No [X]

No[X]

No[ ]

1
Affiliate Name

Location (City, State)

2

FRB

0ocC

FDIC

SEC

American Money Management Corporation

Cincinnati, OH

NO

NO

NO

YES

Great American Advisorts

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?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
(b)
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo8

The prompt intemal reporting of violations to an appropriate person or persons identified in the code; and

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Yes[X]

Yes|[ ]

No[ ]

No [X]



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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).

10.2 Ifyes,

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

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes,

12. Amou
13. Amou

give full and complete information relating thereto:

nt of real estate and mortgages held in other invested assets in Schedule BA:

nt of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

Total Investment in Parent included in Lines 14.21 to 14.26 above

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

Yes|[ ]

Yes|[ ]

No[X]

No [X]
0

Yes|[ ]

No [X]

0

0

Yes|[ ]

No[X]

1

Prior Year-End

Book/Adjusted Carrying Value

2
Current Quarter

Book/Adjusted Carrying Value

$

o|lo|o|lo|o|o|o

o|o|lolo|o|o|o|Oo

0

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:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

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?

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

17.2

17.3
174

17.5

18.1
18.2

Yes|[ ]
Yes|[ ]

No[X]
No[ ]

Yes [X]

No[ ]

1
Name of Custodian(s)

2

Custodian Address

The Bank of New York Mellon

One Wall Street, New York, NY 10286

location and a complete explanation

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

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

If yes, give full and complete information relating thereto:

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

Yes|[ ]

No[X]

1
Old Custodian

2

New Custodian

3
Date of
Change

4
Reason

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
Central Registration Depository

2
Name(s)

3

Address

161853 American Money Management Corporation

301 East Foruth Street, Cincinnati, OH 45202

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

If no, list exceptions:

Q08.1

Yes [X]

No[ ]



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

141 FaIM MOMGAGES. .....covcveeieciecie ettt bbb bbb e e e b e s b e e e e ettt bttt G
1,12 RESIABNHAI MOMGAGES. ... ...vvervverirerirerieeiisiseeii sttt sttt st s sttt s8R G
113 COMMETCIAI MOMGAGES. ... vvveiveieeisieiieiseiss et tess ettt s s b s s s bt s s s et s s b e sk s s8R s b8 bbb R s bbbt nn B 1,444,932
114 Total MOrtgages iN GOOM STANGING. ........cu ettt et bs sttt ee s £ b8 £EeeEeEeEReE £ s bbb bbb B 1,444,932

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUTEA tEIMS.........c.cviueiiiiicie ettt bbb nes $

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

1,31 FaIM MOMGAGES. .....coucieeiiecieciic ettt s b e e s s s b2 e e e e ettt bbbttt G
1,32 RESIABNTAI MOMGAGES. ... evvervverirerirriieiisisesiies sttt st sttt s st s s s e S e S8 S8 G
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than three months... e 0

Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....coucvecieciecie ettt bbb s s s e b s s s s s s s st b2t bttt bttt sttt s bbbttt G
I T 10T = T (0PTSRS G
143 COMMETCIAI MOMGAGES. .. vvrverrereeisieireiseiss et teese ettt ess st s s s s s s s s s sssess b ee s s ek e s e R R s b8k e b e R bR b sttt nn B
144 Total MOrtgages in PrOCESS OF FOBCIOSUNE. .........cu e ettt sttt s s E bbbt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ottt G 1,444,932

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 T o o 0104 (oo =T 3OO
162 RESIHENTAI MOMGAGES. ... ..vevriviieiseieieiie ettt et s bbbk s bbb s s s s bbb s8R s kAot s et
1.63  Commercial mortgages

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL.......euveieererresriseieesteesesseesesessese s stsss st essss s s s st s s s s ess e s s s eesen s s 8 e e 8 e s E S8 ee £ RS eS8 e S e E 8 e R 2SR a £ s E e R bR e n R Rt enEes eEAeEsesEentneestest st s en st et 141.0

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?...... Yes[ 1] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

If yes, please provide the balance of the funds administered as of the reporting date..

Qo9



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6
NAIC Type of
Company D Effective Domiciliary | Reinsurance
Code Number Date Name of Reinsurer Jurisdiction|  Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama
2. Alaska.... L.
3. Arizona... L.
4. Arkansas.... WAR|LLL
5. California LWCA|...L.
6.  Colorado.... .CO|....L.
7. Connecticut .CTl....L..
8. DElAWATE.......ceviciicese et DE L
9. District of Columbia...........ccoeuriereriireiecrescese e DC L
10.  Florida.........ccoouce. FL| L . . .
11.  Georgia.. L. .2044 641 . ...2 335, 327 .
12.  Hawaii L. .258,211 |.. .263,183 |..
13.  ldaho L. ..106,258 |.. 119,727 ..
14, lllinois L.
15.  Indiana L.
16. lowa L.
17.  Kansas L.
18.  Kentucky L.
19.  Louisiana L.
20. Maine..... . R
21, MaryYland.......c.ooeiirieee e MD L
22, MasSaChUSELES.........cccvreveiirerrieicie e MA L
23.  Michigan......... L. ..1,619,339 |..
24.  Minnesota.. L. ..3,160,342 |..
25.  Mississippi L
26, MISSOUI.....oocverreieerecieieeeeeeteeee ettt Lo [ oo 241151 | 3,800 | e 1,401,499 1,646,450
27.  Montana. b .581,958 |.. .617,037 |..
28. Nebraska.... S ...4,353,139 |.. ...5,290,238 | ..
29. Nevada........... vl
30.  New Hampshire.. NH].....L..
31, New Jersey.... b
32. i S
33. N
34. L
35. L
36. L.
37.  Oklahoma... . L.
38, OFBOON.....ctecevetceees ettt s s anann L
39, PennSYIVaNIa.........ccovvreiirieeee s PA L 2 400 215
40. Rhode Island.. S ...14,568 | ..
41.  South Carolina SC|.....L. ...1,176,288 | ..
42.  South Dakota SD|....L. 817,727 |..
43.  Tennessee TN|.....L.. ..1,519,140 |..
44,  Texas..... LIX L ...5,481,690 | ..
45.  Utah.... WUTH L
46.  Vermont. VT|...L.
47.  Virginia L
48, WashinGtoN.........ccoeuiveieieriieie s WA L
49.  West Virginia.. WV ...L. 134, 510 . 5, . ,
50. Wisconsin... LWL 144,903 | .. A, . . 1172 631 |..
51, WYOMING...itiiiiiteicieieee et es WY L 48,426 558,935
52, AMENCAN SAMOA........crirerrriieirieieissiese et ssssssesseens AS N
53.  Guam............. .GU N
54. Puerto Rico..... PR N

55, US Virgin Islands...
56.  Northern Mariana Islands...

6,930,370

90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveerieeniee s
92.  Dividends or refunds applied to shorten endowment or
Premium pPaying PEHOU. ........c.rueererrereureeseereeeeseseeeseeseeseessnesnenns
93.  Premium or annuity considerations waived under disability

or other CONtract ProVISIONS.........c.ceeerereereeeerneeneessesneeseeseeseeeeeens e XXX e [ e 3,689 | | 1,601 950
94.  Aggregate other amounts not allocable by State... . .0
95.  Totals (Direct BUSINESS).........cccoevriverrcrirrrrcrinnes ,940, . 347, . .56,432,875 .
96. Plus Reinsurance Assumed... ) . ) . 21,227 |..
97. Totals (All Business)........... . . . 56,454,102

98. Less Reinsurance Ceded ,601, . X .. .50,108,890

58998. Summary of remaining write-ins for line 58 from overflow page...

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

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

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

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

Q12

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU
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 as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE 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

Q12.1

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 as of September 30, 2015 of the CONTlNENTAL GENERAL |NSURANCE 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 (51.1%) 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
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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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliaryfto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
...................................................................................... 31-1544320.. |............... | 0000944707 |NYSE............... |American Financial Group, INC..........ccocveueeuonrnemenennennneerennnneee | OHucict JUIP i | e ssssesenseseisensesseeneneenes. | OWNBISAID. oo s | e | e
............................... 31-6549738.. | ...ovovrerees | ceveereinenreins | vevereerenenenennenn.. | American Financial Capital Trust Il DE......... [NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
............................... 16-6543606.. |....cevovereee | eererrenireireines | covereinenenenenene. | AMerican Financial Capital Trust 1] DE......... [NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
...................................................................................... 16-6543609.. | ...cvovvvveveee | eererrevireirenes | oeereisennenenenen. | American Financial Capital Trust IV.......c.cooovvveveiencvcenivvenenes | DE [NIALL......... | American Financial Group, INC........ccccocvevvevrcerierenenenne. |OWREIShip......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 31-0996797.. | ..ccevvevevis [ ceveeriresinnns | ceviveieeseeeenn. | American Financial Enterprises, Inc CT........ [NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 31-0828578.. | ...ovovrevnee | ceveereevenrens [ veeereniineenennene.. | American Money Management Corporation American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
............................... 27-1577326.. | ..ccovvvevis [ ovieeriesenes | ceviveseineenenn. | American Real Estate Capital Company, LLC...........ccccccceeveveeeene. | OHo | NIA.L......... | American Money Management Corporation..................... [Ownership......... | .....80.000 | American Financial Group, Inc.... |.......
............................... 27-2829629.. | ....covvvves | verrerirernenins [ eveirenireneennene. | MidMarket Capital Partners, LLC DE......... [NIA........... | American Money Management Corporation..................... |Ownership......... | .....65.000 |American Financial Group, Inc.... |.......
............................... 41-2112001.. | .oooeeveiees | cererennireenns [ veeveeeseeennn.. | APU Holding Company American Financial Group, InC...........c.ccccecevrevericrennnnene. | OwWnership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 23-6000765.. | ....ccvererres | rereererereeriens | eererreererennenenee. | American Premier Underwriters, INC........cvveveevccincncnieincninnns APU Holding Company...........cccccourerreerernenseernnnenenee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 23-6297584.. | ..covoevvis [ ovevirieniiees | cvreesiieeeenn | The Associates of the Jersey Company American Premier Underwriters, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 37-1094159.. | .covvveveeees | eeveeceeiieiiees | eveeveveeeeneenne. | Cal Coal, Inc American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 95-2802826.. | ....ccovcvrrine [ corrririeniines | cvreeniieeneenn. | Great Southwest Corporation..........c..eeevccecenieesceeeees American Premier Underwriters, Inc.............cccccecvveneenne. | Ownership....... | ...100.000 | American Financial Group, Inc.... |.......
............................... 35-6001691.. |..ccoeovcvvens [ cevierireesinees | sveeieseieenennn | The Indianapolis Union Railway Company. IN........... NIA........... | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 13-6400464.. | .....c.cccovees | veverreeisrees | cenvessisenennennne | LEDIGH Valley Railroad Company. American Premier Underwriters, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 46-1665396.. | ....ccecovrves | cerervrreieisirens [ coeeriveeenenenn. | PENNSYlVania Lehigh Oil & Gas Holdings LLC............ccccccceveeeee | PA...oo. [NIA.L......... | Lehigh Valley Railroad Company...........cccccocceveveveinneener. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
20-1548213.. | ceovveviven vt | e Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
20-1574094.. | ..o e | e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
46-1852532.. Michigan Oil & Gas Holdings, LLC..........cccovierniennieieisceenina Ml........... NIA........... American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
..|46-1480078.. . | Ohio Oil & Gas Holdings, LLC... .. | American Premier Underwriters, Inc. . | Ownership... ...100.000 | American Financial Group, Inc....
13-6021353.. The Owasco River Railway, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
..| 76-0080537.. . |PCC Technical Industries, Inc. .. | American Premier Underwriters, Inc. . | Ownership... ...100.000 | American Financial Group, Inc....
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC..........cccovereriereireiriennnn. Ownership......... ...100.000 | American Financial Group, Inc....
06-1209709.. Penn Central Energy Management Company............cccccoeeriivnnns DE.......... NIA........... American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
..|23-1537928.. . |Penn Towers, Inc .. | American Premier Underwriters, Inc. . | Ownership... ...100.000 | American Financial Group, Inc....
46-3246684.. Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc....
................. 23-8000766.. | ...cccovrrerens | cerrerrerareirenns | ereireseenieneenn. | PENNSYlVania-Reading Seashore LINES........c..cvevieieeieeriieneiennns American Premier Underwriters, Inc. Ownership......... | .....66.670 | American Financial Group, Inc.... | .......
................. 23-6207599.. | ...cevecvrens | verrerirerierins | evvereniennennnnne. | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc. Ownership......... | .....83.000 | American Financial Group, Inc.... | .......
................. 23-1707450.. | .coeverveens [ cerrereerierens [ evvereseenieseenes | TEMMINGI REAIY PENN CO.ivoviveee e American Premier Underwriters, InC............ccccccevevveveeen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 23-1675796.. | ..oevvvrrens | verrerrierreireies [ eveiversnienennenne.. | Waynesburg Southern Railroad Company.........c.c.eeviveieiiinnnn. American Premier Underwriters, InC............cccoccecevvrevneeen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 98-1073776.. | .coeveverens | cerrererererenns | erierreseenieneenee. | GAlINsUrance Company, Ltd.........ooeeiereienenieeisseesinns APU Holding Company..........ccccecveererrerseenensessenennnnn. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......
................................................................................................ Great American Specialty & Affinity Limited...........c.cocreovreieirennen. APU Holding Company...........cccoeveerererresirensesinnenene. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......
................. 31-1446308.. | ...ooovrvens [ ererirreirenns | eevireresseneeene. | HANGAr ACQUISIION COM...vvviieieiieicie e APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 91-1242743.. | ..oovovvvens | vevevirerieniins | eveveisienennn.. | Premier Lease & Loan Services Insurance Agency, Inc................. |WA......... [NIA........... | APU Holding Company. Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 91-1508644.. | .....ccecveenr | verrerrierierens | eevereninniennnn. | Premier Lease & Loan Services of Canada, InC.........cccoevevveeeee. WAL [NIA........... | APU Holding Company...........ccccceevivreneniierernsninennennes | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |.......
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31-1262960.. Risico Management Corporation 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.. GAIl Holding Bermuda Ltd...........cccoeuerereiincirieienseneseesenenns American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc....

98-0556144... | ...oovovirrens | cerreerireneiriins e GAl Indemnity, Ltd........ccccovurieiiriieieeee e GAIl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc....

. | Marketform Group Limited. .| GAl Holding Bermuda Ltd . | Ownership... ...100.000 | American Financial Group, Inc....

Marketform Holdings Limited Marketform Group Limited Ownership......... ...100.000 | American Financial Group, Inc....

Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc....

. | Marketform Hong Kong Limited. . .. | Marketform Holdings Limited .. | Ownership... ...100.000 | American Financial Group, Inc....

Marketform LImMited..........ccvvvrrreiiinreieieeieiessseese s Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc....
Gabinete Marketform SL..........cccovivirenineeree e Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Australia Pty Limited............c.cconirerernneieniecenns Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Studio Marketform SRL..........ccceveurrirrrerrnesssee s Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Management Services Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Managing Agency Limited.........cccocovvniviinencniennnns Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Sampford Underwriting Limited..........ccccvevrernncrerninrceins Marketform Holdings Limited..............ccocvvrneureierniinrerne. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Trust Company Limited..........ccoourererernimrererniieinns Marketform Group Limited...........cc.c.courererninirinirenininenne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................... 06-1356481.. |...cocvvreves [ cervrrereirerinns [ ceverneieerennnen. | Great American Financial Resources, Inc American Financial Group, InC..........cccccoverevinrnercrenene. | OWNETship.......... | ...100.000 | American Financial Group, Inc.... |1.....
...................................................................................... 311422717 | oo [ [eveersnnenieeenene. | AAG INSUrANCE AGENCY, INC..ovvvicee e Great American Financial Resources, Inc......................... | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
341017531, [ oo [ e Ceres Group, Inc Great American Financial Resources, Inc.... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
A7-0717079.. | cooverereriens | e | e Continental General Corporation Ceres Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.... |.......
AT-0483747.. | .o | v | e Continental General Insurance COMPaNY............ccceeeverrercrerennen. Continental General Corporation.............cccvererrinrennines Ownership......... ...100.000 |American Financial Group, Inc.... |.......
34-1947042.. | oo s e QQAgency of Texas, Inc Ceres Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.... |.......
311395344 | oo s e Great American Advisors, Inc.... Great American Financial Resources, Inc.... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
13-1935920.. | ..o v | e Great American Life Insurance Company. Great American Financial Resources, Inc............ccccocveene. Ownership......... ...100.000 |American Financial Group, Inc.... |.......
45-29B9767.. | ..verevereene | v | e Aerielle IP Holdings, LLC Great American Life Insurance Company. Ownership........ | ..... 62.500 | American Financial Group, Inc.... |2.....
26-4391696.. | ....ovvercrens [ e e Aerielle, LLC Great American Life Insurance Company. Ownership........ | ..... 62.500 | American Financial Group, Inc.... |2.....
311021738, [ oo [ e Annuity Investors Life Insurance Company.............coveurcrernieneenns OH.......... DS...ccoooue Great American Life Insurance Company............cccouvvenee Ownership......... ...100.000 |American Financial Group, Inc.... |.......
27-4078277 .. | oo [ e [ e Bay Bridge Marina Hemingway's Restaurant, LLC..............ccc.c...... MD......... DS.....ccco. Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... | .......
27-0513333.. | oo e e Bay Bridge Marina Management, LLC..........ccccovvnmirnininnrnnins MD......... (DT Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... |.......

20-1246122.. Brothers Management, LLC Great American Life Insurance Company. Ownership......... | ..... 99.000 | American Financial Group, Inc....

.. |45-3988240.. . | FT Liquidation, LLC.... .. | Great American Life Insurance Company.... . | Ownership... ...100.000 | American Financial Group, Inc....
20-4604276.. GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
45-5565693.. GALIC - Sorrento, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc.... |2.....

. [31-1391777.. . | GALIC Brothers, Inc... .. | Great American Life Insurance Company.... . | Ownership... American Financial Group, Inc....
45-1144095.. GALIC PoiNte, LLC......cooeiereiriieireirereieseiseieeise e Great American Life Insurance Company. Ownership American Financial Group, Inc.... |2.....

..................................................................... 26-3260520.. | ....ccovrerree | cerrerrerenerenns | cereirenienenennenn.. | Manhattan National Holding Corporation
0084...... American Financial Group, Inc........ . |45-0252531.. . | Manhattan National Life Insurance Company.

Great American Life Insurance Company.
.. | Manhattan National Holding Corporation

Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.. | Ownership... ...100.000 | American Financial Group, Inc....
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..................................................................... 52-2179330.. Skipjack Marina Corp Great American Life Insurance Company......................... | Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . |58-0869673.. . | United Teacher Associates Insurance Company... . | Great American Financial Resources, Inc.... ..| Ownership... ...100.000 | American Financial Group, Inc....
47-1933937.. UTA Acquisitions, LLC United Teacher Associates Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc....
42-1575938.. Great American Holding, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc....
.. |27-3062314.. . | Agricultural Services, LLC.......... .| Great American Holding, Inc . | Ownership... ...100.000 | American Financial Group, Inc....
45-4110027.. United States Commodities Producers LLC...........ccccovviveiririinnnns Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, Inc....
27-2354685.. United States Livestock Producers, LLC............cccocevvvvvrvriiirnne Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ .131-0912199.. . | American Empire Surplus Lines Insurance Company. . | Great American Holding, Inc Ownership... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-0973761.. American Empire Insurance Company American Empire Surplus Lines Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc....
................. 59-1671722.. | oo [ evvevirieieces | cveeeveienneennn. | American Empire Underwriters, INC........v.cvevvecvnennicnsicnnnns American Empire Insurance Company.............ccccceueeenee. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
.............................................................................................................. GAl Australia Pty Ltd Great American Holding, INC.........ccccocvovvnevrcinerrcrnnnene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... AA-1T84136. | .ooovvveerees [ ereveeireiieinns | veveisienneneennn. | Great American International Insurance Limited.........oevevcecennn Great American Holding, INC.........ccccccoecvvvvvvnireriinnene. | OWREIShip......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23418....... 73-0556513.. [ .oovveeerns e e Mid-Continent Casualty Company Great American Holding, INC.........cocvevviniueiniiieirernninns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 15380....... T3-1406844.. | ..o | ereirirererins e Mid-Continent Assurance Company Mid-Continent Casualty Company..........c.ccocvvuverrierreerienns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 1379%....... 38-3803661.. [ ..oovvevereres [ e e Mid-Continent Excess and Surplus Insurance Company................ DE A Mid-Continent Casualty Company...........cccccurerriniennines Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 30-0571535.. | ..ovvvrevns [ eervrnireireriens [ ceverneivenenennene | Mid-Continent Specialty Insurance Services, Inc Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23426....... 73-0773259.. | oo e e Oklahoma Surety Company. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 22179....... 95-2801326.. [ ...vvvererees [ rorerirrireireriens e Republic Indemnity Company of AMerica...........cocuevnevereirneieenns Great American Holding, INC.........cocvevvinemnerneriiernnines Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 43753....... 311054123, [ oo s e Republic Indemnity Company of California............cccccvevrrieriniines Republic Indemnity Company of America............ccccrevene Ownership......... ...100.000 |American Financial Group, Inc.... |.......
...................................................................................... 59-1683711.. | oo [ [ererersrrereeenene | SUMMIE CONSUIING, LLC...ococec e Great American Holding, INC..........ccccocvevvneircrnerrcrnnnene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 59-3385208.. [ .....ovreres [ crerierniirernns [ cvererineirenennnnn. | Heritage Summit Healthcare, LLC.........oovveciciencccrs Summit Consulting, LLC........ccccovcrvvnrerininenererennene | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 59-3409855.. | ....covererins e [crerineirrennene. | SUmmMIt Holding Southeast, Inc Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10701....... 59-1835212.. | ooeeeeevns e e Bridgefield Employers Insurance Company. Summit Holding Southeast, Inc Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10335....... 59-3269531.. | ..eevveevns e e Bridgefield Casualty Insurance Company.............cccoeevvereercrnrenen. FL...... A . Bridgefield Employers Insurance Company.............c........ Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 16691....... 31-0501234.. | oo e e Great American Insurance COmMpany.............oceeverereeeeeeeneereeenes OH A e American Financial Group, INC..........cccocvvvneieininirnnernes Ownership......... ...100.000 |American Financial Group, Inc.... |.......
...................................................................................... 45-2969767.. | ..o | rrnrirerreirenes | verernenerrennneee. | ACTIENE TP HOIAINGS, LLC.....oocieecenceereceereieiennes | OH NIA........... | Great American Insurance Company............c.cccccvveueneene. | OWNErship......... | .....37.500 | American Financial Group, Inc.... |2.....
...................................................................................... 26-4391696.. |...ooovererens [ eerernrrerennns [evvernererrenenneene | ABHBIIE, LLC oo esseisennesniseeneees | DE NIA........... | Great American Insurance Company............c.cccccvvencenene. | OWNErship......... | .....37.500 | American Financial Group, Inc.... |2.....
31-1463075.. | oo [ e [ e American Signature Underwriters, INC.............ccccoveninciicinrncincens OH NIA........... Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
59-2840291.. | ..ovveeeres e e Brothers Property Corporation...............cccveuevnrnerernrnerrisenneinns OH NIA........... Great American Insurance Company Ownership........ | ..... 80.000 | American Financial Group, Inc.... |.......
20-5173494.. Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc....
..|20-5173589.. . | Brothers Le Pavillon (SPE), LLC.... . | Brothers Le Pavillon, LLC..... ..| Ownership... ...100.000 | American Financial Group, Inc....
25-1754638.. Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
59-2840294.. Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.. |20-4498054.. . | Crescent Centre Apartments...... .| Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc.... |1.....
31-1277904.. Crop Managers Insurance Agency, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0589001.. Dempsey & Siders Agency, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.. |31-1341668.. . | Eden Park Insurance Brokers, Inc.. Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
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................................................................................................ El Aguila, Compafiia de Seguros, S.A. de C.V.......cccovovvrvvivireirnnnn. Great American Insurance Company...........ccc.cceeereeeenne. | OWNErShip......... | ...100.000 | American Financial Group, Inc....
. | El Aguila, Compafiia de Seguros, S.A. de C.V . |Ownership......... | ..... 99.000 | American Financial Group, Inc....

Great American Insurance COmMpany...........cooeveerenrenenes Ownership......... ...100.000 | American Financial Group, Inc.... |.......

. | Financiadora de Primas Condor, S.A. de C.V.

39-1404033.. [ .coovevieeres | e | e Farmers Crop Insurance Alliance, INC.........ccovvrinrnierinneiennes

13-3628555.. FCIA Management Company, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................... . | Foreign Credit Insurance Association . | Great American Insurance Company... ..|Management... ....... | American Financial Group, Inc.... |3.....
31-1753938.. GAl Warranty Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-1765544.. GAIl Warranty Company of Florida GAl Warranty Company..........cceveeiereeeensenseessenssenns Ownership......... ...100.000 | American Financial Group, Inc....
...................... . | GAI Warranty Company of Canada Inc.. .| Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
45-5565693.. GALIC - Sorrento, LLC Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2.....

€€eLo

..| 36-4670968..

. | Commercial For Hire Transportation Purchasing Group

National Interstate Insurance Agency, Inc

. |Management...

American Financial Group, Inc....

45-1144095.. | coooveveeis e [ GALIC Pointe, LLC Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2.....
............................... 61-1329718.. | ..covoveverees [ crerieivirereees [ cvevesineineneennn. | Global Premier Finance Company. Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... T4-2693636.. | ...overrerens | erererneereins | vrvirensinnenenen. | Great American Agency of Texas, INC.....ceevevceverieieniesiensinnennn: Great American Insurance Company.............cccceeeeenenene. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26832....... 95-1542353.. | ..ooveeererns e [ Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26344....... 15-6020948.. | ...vovvvevie | e | e Great American Assurance Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 61-0983091.. [ .oovveecrns e e Great American Casualty Insurance Company...........c.ccouereevenienne A Great American Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
..................................................................... 31-1228726.. revvnrnenenieneneenen. | Gre@t American Claims Services, INC.........vevecereveeveneiereineiieinas NIA........... | Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 36-4079497.. | oo e e Great American Contemporary Insurance Company.............c....... A Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31-0954439.. | ..ovoeeeres e e Great American E & S Insurance Company..........cccocueeeeeneerenene. Great American Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31-1036473.. [ oo e e Great American Fidelity Insurance Company Great American Insurance Company ...100.000 |American Financial Group, Inc.... |.......
..................................................................... 31-1652643.. s | Great American Insurance Agency, Inc Great American Insurance Company ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 13-5539046.. | ...covvrerene | v | e Great American Insurance Company of New York..............cceveun. A Great American Insurance Company ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31-0974853.. | ... e e Great American Lloyd's Insurance Company...........cccocevrenernenes A e Great American Insurance Company..........c.oeeveevnerrenes | ONE it [ American Financial Group, Inc.... |4.....
..................................................................... 31-1073664.. cevenrnrnerieneneenen | Gre@t American LIoyd's, INC........ovvveiiriineineieineeeeneesnine NIA........... | Great American Insurance Company. Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
..................................................................... 31-0856644.. ceverrneneenenn. | Great American Management Services, INC.......oveveieciriniicenes NIA........... | Great American Insurance Company.................. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 11288778, | oo e e Great American Protection Insurance Company..........c.cccecvuenenne A e Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
..................................................................... 31-0918893.. ceveerernerienennenees | GrEAEAMENCAN RE INC...oviiiicce e NIA........... | Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31-1209419.. [ oo [ e Great American Security Insurance Company............c.cocurerveneenne A e Great American Insurance Company................... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 311237970, [ oo e e Great American Spirit Insurance Company Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
..................................................................... AA-1120817. seveeeeeeneneeneneenen. | INSUraNce (GB) Limited Great American Insurance Company Ownership......... | ...100.000 |American Financial Group, Inc.... |.......

59-1263251.. Key Largo Group, INC.......c.cueveecurerieieineineeneeeseiecseeeseeseseeeeneens Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....

.. |34-160739%.. ..|National Interstate Corporation.............. .| Great American Insurance Company... ..| Ownership......... | ..... 51.100 |American Financial Group, Inc....
34-1899058.. American Highways Insurance Agency, Inc. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-1548235.. Explorer RV Insurance AGency, INC..........ovevreenierneenineeeneeneinenns National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......

..198-0191335.. . |Hudson Indemnity, Ltd........... . | National Interstate Corporation ..| Ownership... ...100.000 | American Financial Group, Inc....
66-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
34-1607396.. National Interstate Insurance Agency, Inc. National Interstate Corporation............cc.ceeveueenee Ownership......... ...100.000 | American Financial Group, Inc.... |.......
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0084...... American Financial Group, Inc........ 34-1607395.. National Interstate Insurance COMPaNY..........cccvvrrereeeerienreinnnns National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . 199-0345306.. . | National Interstate Insurance Company of Hawaii, Inc.. . [ National Interstate Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
..................................................................... 43-1254631.. TransProtection Service COMPaNY..........cccovvveereeineeieierseseneennes National Interstate Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 95-3623282.. Triumphe Casualty Company National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . |86-0114294.. . | Vanliner Insurance Company..... . [ National Interstate Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
20-5546054.. Safety Claims & Litigation Services, LLC National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
................. 46-4570914.. Safety, Claims and Litigation Services, LLC.........ccccoevvvivreriinnnns National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc....
.. |27-2226948.. . | Pinecrest Place LLC.........cccocevvirrrrene. .| Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
871850814... PLLS Canada Insurance Brokers Inc Great American Insurance Company. Ownership......... | ..... 49.000 | American Financial Group, Inc....
31-1293064.. | ...oovoverreene | cereirireneireins e Professional Risk Brokers, INC...........cccoveieieniriierinineseennnns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
72-1331800.. [ .vovvveerns e e Strategic Comp Holdings, L.L.C.....cccocovvnincrnniniererceninene LA....... NIA........... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
36-4517T54.. | oo | cererereneeriins e Strategic Comp Services, L.L.C......oovvvvvnenreeceeceenis LA....... NIA......... Strategic Comp Holdings, L.L.C......cccoovvrvvrvrererirnnenns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
32-0050970.. [ ..ovvvererens [ eorerinrireireriens e Strategic Comp, L.L.C........ Strategic Comp Holdings, L.L.C....... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0686194.. | ..ecoverereees | cerrerererereieens e One East Fourth, Inc. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0883227.. | ..o e e Pioneer Carpet Mlls, INC..........cocuvriniererniniireieisnsseiesesinennenas OH NIA.......... American Financial Group, INC...........coevvinireinrnirerernes Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-1119320.. [ oo [ e TEJ Holdings, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0728327.. | oo [ | Three East Fourth, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A A0 10 A1 L A AL A 0 10 AT 1 RO AL o
* 714 042 0154900000 3 = * 714 042 0154470000 3 =
A A 10 AT O AR o A 0 10 D000 0 1R LA o
* 714 04 2 0153650000 3 = * 71 4 04 2 015448 0000 3 =
A B 10 AT 1 DT LAV AR A AL 10 AT O 1 T ARR VAR o
* 714 04 2 0154450000 3 = * 71 4 04 2 01544 90000 3 =
A AL 10 A1 T ARR LA ARDARL o

* 714 042 015446 0000 3 =

Q14



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAI..........cccvuiveeiieeicierese ettt sstes st b s s ssessesns | sveessssesssssssssssssesssessessssssessesanes 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. .........c.rveerrrrerrereierenrseieeesssseseeseeseseenens B R
2.2 Additional investment made after acquisition. NNE
3. Current year change in enCUMDIANCES...........ccoeuvevevevcrreeerereisrieseessesesee e s B Y N B . .
4. Total gain (I08S) ON QISPOSAIS.........cccvivivireiiicieisiete ettt bbb bbbt ettt s e bt b s s s banne
5. Deduct amounts received on disposals...........c.ccceveveeereeniennes
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+6-T-8).........ccceuriiriirieieireeieseissesessssssesssssiens | esessssessesssssssesisssssessesessssessessed 0
10. Deduct total nonadmitted amounts
11, Statement value at end of current period (Ling 9 MINUS LINE 10).......cviiiereiieireiisissiessrisisssessesssssssesssssssessessssessesssssssassessnss | sossessssassesssssssessessssessassessssassesans 0 | oo 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f Prior YEar...........c.ccuevieieiveieiieieeieeieeiens | e 2,706,425 | ..ooovevieeeeereeinn 2,855,579
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12.  Total valuation allowance
13. Subtotal (Line 11 plus Line 12)
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 MiNUS LINE 14)......o. it ssessesessssessseesssssnssnsssssssssssnsssssess | sesessesssssssssssssssasssssssees 1,444,932 | oo 2,706,425
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI.........evueviieireieiiisiie et sensens | sesssessesssssssesessssessessnes 2,335,434 | oo 2,450,506
2. Cost of acquired:
2.1 Actual cost at time of acquisition................

2.2 Additional investment made after acquisition.

3. Capitalized deferred interest and other.
4. Accrual of discount...........ccoevverieriiriinnnns
5. Unrealized valuation increase (decrease).
6. Total gaiN (I0SS) ON GISPOSAIS.........cveireirciiieiieieisiie ettt bbbttt bbb s bbbttt s s s b s s ssens | 4ebssessebssessebse s e s s s s e s st s s entesenas | 1ebistessessten s bbb s sttt et
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment reCOGNIZEA..........c.cvvcveiirieiice et ssrerens | eebesserersssssesesssesessnaeaenens 111,128
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10).........ccocerriurireierrieieiieisieeiseieiisiens | eveesesessssesessssessesseeas 2,219,511
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c..eviuiieriiriiiiieiiisiiesieississiesssssssesesssssssssesssssssessssssessess | sossessesssssssessessssassesnsan 2,219,511
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceeieieiirieieisceieiesseesssesseissiens | eversssssessessssessesesnn 211,088,617 ...210,708,448
2. Cost of bonds and StOCKS CQUIMEM............ccuvueveeicieiciciec ettt ssse s sessesssnans | sevsesssessessssssssaesassas 22,028,800
3. ACCTUAI OF QISCOUNL........coeiiiiieieiciit ettt s bbbt n et ntenss | sensessebntessessnsnnsessesnnsenss 870,033
4. Unrealized valuation iNCrEASE (ABCTEASE).......... v rrueerrerrereeeeereereiseesseeeeseesestssesessessesssessessessessssessessesssesssssessassssssessessassnssnss | sesesssssssssesssssnsssessessasene (452,168) | .eoveoerecereieeeerieinn (429,656)
5. Total gain (I0SS) ON QISPOSAIS...........cciveirireiiicieieieieisi et bbb bbbttt s st bbb es s sebebsssebesnseaes | bebessesesssssetesnsesessnansasans 623,401
6. Deduct consideration for bonds and stocks disposed of... 14,680,456 20,318,418
7. Deduct amortization of premium.... .882,029 1,281,214
8. Total foreign exchange change in book/adjUStEd CATYING VAIUE............c.cuiveieiiirie ettt sstesses | sebessesiss s s e s e b s s s bse s s s st e s st s esas | sebstessesssesse s s ssses s s s s s b s
9. Deduct current year's other than temporary impairment rECOGNIZEA. ........c.vueurrerirreieinririeieiseeeeesseseseesssssseseseesesessessssenss | ssssesssssssssssssssssssssessnsasses 941,162 1,136,483
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ..217,655,036 211,088,617
11.  Deduct total nonadmitted @amOouNts.............ccoeueiercvierieicseee e e ] e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......c.coiiiiiieiiiiciiieesieee et sssseresss e ssssssesessssesens | evseresssesessnssessnsesens 217,655,036




Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
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

20ISO

NAIC 1§....4,274,259; NAIC2§........ 0;

NAIC5S........ 0; NAIC6S.......... 0.

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o INAIC T ():veveerisreiieeris et s st essni s | sesieeese st 172,698,277 | oovvovvcvireeriiiiens 15,291,637 | ..ocvvverrerireririnnes 20,885,226 |.....coocvvvnvecrinnernnnen(13478) [ o 168,231,149 | ..o 172,696,277 | cooovrvrrvrcririnnee 167,089,210 | .oooovvrercriiins 172,664,224
2. NAIC 2 (@) euurerermereeieeniseseeieessses st ssss s ass sttt sessnins | sesssiesene st 39,823,278 | ..o 996,351 | ..ocvverreeienriierieenne 65,443 | ..o 14,554 | 38,263,279 | .oovvoririrrriiies 39,823,278 | ...ooocvvvirrriiinn 40,768,740 | ...ovcvvveerrireenes 35,165,909
3. 2,133,064 | .oovoocrrreeriienen 2,133,911 2,134,718 | oo 1,802,560
4. INAIC 4 (B).nrvvererrieireriresesi sttt | Hesienest st 1,346,004 | ....ooomrrrirrieinennniecreinnenie | e 45,000 [ .ooooorrreeriierneneennene(385) [ e 1,841,007 | ..ocvvveeericriiinens 1,346,094 | ..o 1,300,709 | ..oovvvereerirrcriienn 2,388,342
B NAIC 5 (@)ouurerermeresiresisesisseesisee s sssssessssssesessss st ssssssssnsssssssens. | cesissesssessessseesssieens 929,211 [ ivoeteerierreieesnisenesinsenisne | s 80,089 [ ...cvvvvrrrerecrivireernnn(234,639) | oo 1,068,757 | .ooonvrevrcvcrirecriiieens 929,211 | v 614,483 | ..o 572,253
B, NAIC B (2).reuvrrrrerireerseinsieessississee s ss st ssess s sssss s ssssse st ssessensnssns | sosssssssssessessasssssssssas 352,110 | o | srenersnnsnensesnsensesnsenesnes L2 | serstssseessesseessesssesnsenessesansennens | sressessessnsansessnsanseseens 479,358 | .o 352,111 | 351,379 | i 691,112
7. TOtAI BONAS. ....ceiiieiiiisiieisei sttt snsensnsnssnnenss | asssesssssesssnsanes 217,280,882 | ...ocovvvieririeinns 16,287,988 | ..o 21,076,490 |..oovnrvinieneenenn(233,14) | o 212,016,613 | ..o 217,280,882 | ...ccvovirrriieas 212,259,239 | ..o 213,284,398
PREFERRED STOCK

8. INAIC Tttt tns | estnssestes s et e s s R st st st st enne | SEessiessestensanssessen s st s est st ensens | eetentnsestes s st ss e s s st et srentensans | SesEnsnsestensan s s ses st et ntentansn | Srestentnsestensansnstens st sestentnes | ersestensnssestensansestessanssnsessensns | sesessessansnnssessessenssessessensnnsses0 | ressensnsesesnntensansestens s sessensnes
9. NAIC 2.ttt ntns | eesessentenenas e enteneae 2,500,000 [ ...ceeeeereereieieieireieeisneeneens | seereresee et | seenesesses e sstes e nstessessensesnsenees | eesesseseenesenseeeennee 2,500,000 | ..ocvverreieiririieenee 2,500,000 | ..coovrerririenrrireeneens 2,500,000 | ..o 2,000,000
10, NAIC 3ottt sttt entns | serestensenenas e entnens 1,500,008 | ..vveeeierreeieereieereisneeeines [ e sseeeestssenenes | ceesseeesneissenensesssenesnssessene || neesseeesee s 1,500,121 | oo 1,500,005 | ..oovoveeriirieieienns 1,500,006 | ...ooovvveeereircirirnnens 1,500,487
TA. NAIC et s ettt ties | £etseesenEene e s est s s ts st es s st s ente | SesesseesesEeetessestee s e ssessesteessessens | 4etetseesesEeet et st es s st sessen s s ket s | esEetsessesEeste s st est s tessententanene | Srentnsses st st nssestensanssnssententsnes | sesentnsssessentensnssestessansnssensentns | senessessessssssessansensnssessensnnssess0 | ressenensiessestens e ens st ssensnes
12.

13 INAIC Bttt eess st es st et eess e | 1eee8eeEE ettt een e eent s | SerEeeeseeesaeeet st seeet et st sens | £Eieeeteneetsenstsnent et enegeerssennnts | serestsenesanesteees et seestsnnnt st s | erstsnengeneseenteenet st st et enes | eeeenssennssnnntsens st st ennnssnnens | cnsnnnssnnsssnnssnnesssnsssnnsnnsssesQ | cersssnesnnne et
14, Total Preferred SIOCK..........ovriimrriieieieeisceireiecessssisesssessseessssessesssssssssnens | serssssssssssssssssessssenas 4,000,005 | ...ooovnsvrincnnnnrrnnninrnnnenens0 | onninsssnn0 || |, 4,000,121 | oo 4,000,005 | .oooovrrernniennneeens 4,000,008 | .cooooereernrrinneees 3,500,487
15.  Total Bonds and Preferred SOCK. .........iuerreirminnreinsiissiesensssesesssessssnsssnsssnnens | senessessssessssssaees 221,280,887 | ..oovvvencrirciinns 16,287,988 | ....ooovvvircriririis 21,076,490 |...oovvncrrnnreinnnrnnene(233,140) | oo 216,016,734 | ..o 221,280,888 | .....cooornrrrerininnn: 216,259,245 | ....coooovniiniiiin 216,784,885

(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:




Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ociireeeee ettt | et 4,274,259 |.......co.c..... XXX oo [ v 4,274,259 | oo 1,010 [

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOE YEAI..........ccviueiriiriieieiceie ettt sss st ssssensesns | sssessessssessessessssessessees 11,396,363 | ..oovveereeeeeiees 5,089,813
2. Cost of short-term iNVESIMENES ACGUITEM...........c.eviviiieiciciece ettt st s s sssessesnes | sessessssessessessssnsessssas 49945316 | .ooecveeereeeeereenns 53,729,300
3. ACCTUAL OF BISCOUNL........ooiiiiici bbbt | ek bbb | HEb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cuivuiuiuireiritiiieie sttt ettt b s bbb s bt s s ss st ss s ssbensesssssnss | absssessessnsessessesssessebsssessesses st ssesses | ebsesssessesastesses s s essessesn s sse st ensensis
5. Total GaiN (I0SS) ON QISPOSAIS........uuruurererrerereiseesessseseeeesesessesesseesesssssseesessessses e ssessess s s st eesse s ssessee s s s s st enssessessensanssessess | Hressessssssssessassassnessessassnssessassassanes | sesmssessassssssnssessassnssessessanssnssnssssnne
6. Deduct consideration reCeived 0N QISPOSAIS............ccreiiiiveiiiiieieeiee ettt ettt b bbb bt s st s s benes | aebessesesesisaesessstesesseaas 57,067,420 | coovveerieeeeeee, 47,422,750
7. Deduct amOTHZAtION OF PIEMIUM. .........ovuiueereirecereieiseeseeeeese e eseeese b e s e se st es e bs e s ss et E8 e b e R s e b bR Eee b bs R enE e | H4eeseeEant e e esseebee b e b s eesenb et et enbenbenen | Hbsebseesaetes et entens e b sesses b st ssenb s
8. Total foreign exchange change in book/adjUStEA CAITYING VAIUE.............ccoviveiiiieeiriceeeie sttt sesssas | sesebesessesessssssebassesesessesebessssebesssaeaas | sbebessnsesasssebessssesessnsebes s eaes s astesans
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuiireiiiriieieieese et sesssses b | eetessesssssssessessssssessessssessessstsntessesss | sebstessessssessassessnsansesessntensessnsansenas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccevurrurrrrrnrerrireinirnreneisnenseseesssnssens | eeressessnsensssessssssssseseens 4,274,259 | ..o 11,396,363
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12.  Statement value at end of current period (Line 10 MINUS LINE 11).....cvuiuiuiieiciiiisieiisit ettt sttt ssessss e s sssnaensens | sensessesssssssessessssassesneasd 4274259 | ..o 11,396,363

QsI03



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsSI04, QSI05, QSI06, QSI07, QSI08, QE01



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type | Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired| Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

Mortgages Closed by Repayment
2005-03-1104. Lenexa KS ceeeeeeee | 09/26/2005.... | 09/10/2015.... 97,175 0 97,175 97,175 0
2005-04-1121 Shakopee MN ceveeeeee | 02/09/2006.... | 09/10/2015.... 310,193 0 310,193 310,193 0
2005-04-1123. Pocatello D coooeo... | 02/01/2006.... | 07/01/2015.... 243,846 0 243,846 243,846 0
0199999. Total - Mortgages Closed by Repayment 651,215 0 0 0 0 0 651,215 651,215 0 0 0
Mortgages With Partial Repayments
2005-03-1106. Charlotte NC ceeeeeeee | 10/03/2005.... | 09/10/2015.... 659 0 659 659 0
2005-03-1108. Albuguerque NM ceeeeeene | 10/28/2005.... | 09/08/2015.... 1,119 0 1,119 1,119 0
2005-03-1109. Albuguerque NM ceeeeeens | 11/04/2005.... | 09/04/2015.... 1,869 0 1,869 1,869 0
2005-03-1110. Albuguerque NM ceeeeeees | 11/04/2005.... | 09/04/2015.... 1,206 0 1,206 1,206 0
2005-03-1113, Bakersfield. CA ceveeeens | 11/1712005.... | 09/09/2015.... 1,301 0 1,301 1,301 0
2005-03-1115, Naples. FL ceeeeeens | 11/02/2005.... | 08/28/2015.... 1,980 0 1,980 1,980 0
2005-03-1116. Escondido. CA cveeeeene | 11/30/2005.... | 09/01/2015.... 1,316 0 1,316 1,316 0
2005-03-1117. Naples. FL coeeeeees | 12105/2005.... | 09/02/2015.... 860 0 860 860 0
2005-04-1120. Prattville Al ceeeeeens | 1212112005.... | 09/09/2015.... 3,757 0 3,757 3,757 0
2005-04-1124. Tulsa OK 02/28/2006.... | 09/10/2015.... 1,596 0 1,596 1,596 0
2005-04-1125. Tulsa OK. 03/17/2006.... | 09/03/2015.... 1,086 0 1,086 1,086 0
0299999. Total - Mortgages With Partial Repayments 16,749 0 0 0 0 0 16,749 16,749 0 0 0
0599999. Total Mortgage: 667,963 0 0 0 0 0 667,963 667,963 0 0 0
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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

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

NONE
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for 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 - Industrial and Mi:

126650 CN 8| CVS HEALTH CORP 5.125 07/20/2045. I ............. | ....... 07/13/2015 | BARCLAYS CAPITAL 996,349 1,000,000 2FE
3899999. Total Bonds - Industrial and Miscellaneou: 996,349 1,000,000 0 XXX
8399997. Total Bonds - Part 3. 996,349 1,000,000 0 XXX
8399999. Total Bonds 996,349 1,000,000 0 XXX
9999999. Total Bonds, Preferred and Common Stock 996,349 XXX e 0 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Number of Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends Contractual | Market
eig| Disposal Shares of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJ/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016...........cccooeeceecceccccccccce | oo | 09/15/2015 | MBS Paydown 1,083 1,083 1,076 819 (5) (5) 1,083 0 43 1.07/01/2016 | 1...........
31298W FC 4| FGLMC C59163 PT 7.0 10/01/2031 .| 09/15/2015 | MBS Paydown 1,324 1,324 1,354 1,330 (5) (5) 1,324 0 62 |.10/01/2031
31388T QZ 9| FNCL 614372 PT 7.0 1/01/2032........cccoovvvvvvvrvrrriniinnns ..... | 09/25/2015 | MBS Paydown 220 220 225 223 (1) (1) 220 0 10 [.01/01/2032 [ 1...........
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.......cocoovcvercrcree. .| 09/25/2015 | MBS Paydown 382 382 399 391 (3) (3) 382 0 17 |.12/01/2031 [ 1..........
31389N N7 6] FNCL 630514 PT 6.0 1/1/2032...........cocovvmrcrcrcrererenens ... | 09/25/2015 | MBS Paydown 670 670 664 663 1 1 670 0 27 |.01/01/2032 | 1...........
36203R TF 6| GNSF 357050 PT 8.0 5/15/2023........ccccco0eeeererererere ..... | 09/15/2015 | MBS Paydown 649 649 679 659 (2) (2) 649 0 35 |.05/15/2023 | 1...........
36204C  J6 9| GNSF 365785 PT7.0 1/15/2024.........cccccoe0eeererercn. ... | 09/15/2015 | MBS Paydown 572 572 587 556 (10) (10) 572 0 27 |.01/15/2024 | 1...........
36204H EF 3| GNSF 370134 PT6.50 12/15/2023. .| 09/15/2015 | MBS Paydown 590 590 597 587 2) 2) 590 0 25 |.12/15/2023
36205C KY 5| GNSF 386511 PT 7.50 5/15/2024............ccccouuuuercc ... | 09/15/2015 | MBS Paydown 1,143 1,143 1,183 1,148 (4) 4) 1,143 0 57 |.05/15/2024 | 1...........
36205F 'YX 5| GNSF 389626 PT 8.00 10/15/2024............ccocovvcvrveree ... | 09/15/2015 | MBS Paydown 232 232 242 232 5 5 232 0 12 |.1015/2024 [ 1...........
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024.........cccoueevvvvreeerece | oo | 09/15/2015 | MBS Paydown 4,501 4,501 4,704 4,562 (108) (108) 4,501 0 267 |.11/15/2024 | 1...........
36209C 6Y 7| GNSF 468087 PT7.0 7/15/2028........cccccoecorecerevene ... | 09/15/2015 | MBS Paydown 269 269 276 271 (0) 0) 269 0 13 |.07115/2028 [ 1...........
36209U AE 6| GNSF 481605 PT 7.0 7/15/2029........ccccrevererererererne ... | 09/15/2015 | MBS Paydown 35 35 34 34 0 35 0 2 |.0715/2029 | 1...........
36224T NQ 9| GNSF 337999 PT 7.0 3/15/2023..........cccoc0e0ecereveene ... | 09/15/2015 | MBS Paydown 1,355 1,355 1,391 1,352 (11) (11) 1,355 0 65 |.03/15/2023 | 1...........
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031......cccvvvvveveverererennes | woeee | 09/15/2015 | MBS Paydown 2,019 2,019 2,056 1,969 (48) (48) 2,019 0 83 |.10/15/2031 | 1...........
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028............ccccvvvvvverrrens | weeee | 09/15/2015 | MBS Paydown 1,022 1,022 993 1,001 20 20 1,023 0 50 |.12/15/2028 | 1...........
478045 AA 5] TVA JOHN SEVIER COMB 4.626 01/15/2042. .1 07/15/2015 | Sinking Fund Redemption........ 7,180 7,180 7,179 7179 0 0 7,179 0 166 | .01/15/2042 | 1FE.......
0599999. Total Bonds - U.S Government. 23,246 23,246 23,639 22,976 (173) 0 (173) 0 23,246 0 0 0 961 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
399262 HD 9| GROSSMONT CA SCH 5.479 08/01/2025.........cc0000.. | covee 08/01/2015 | Partial Call 15,000 15,000 16,251 16,038 (1,038) (1,038) 15,000 0 822 |.08/01/2025 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possessions 15,000 15,000 16,251 16,038 (1,038) 0 (1,038) 0 15,000 0 0 0 822 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
31340Y FN 4| FHR 19 F PAC 8.50 3/15/20.........cccvvrvrvvervrrrernrerernnnnnns | weeee | 09/15/2015 | MBS Paydown 749 749 774 718 1 1 749 0 44 1.03/15/2020 | 1...........
31392E 4T 4| FNR2002-72 DB SEQ 4.50 11/25/2017.......ccovvvvvvene ... | 09/25/2015 | MBS Paydown 7,696 7,696 7439 7,402 (114) (114) 7,69 0 229 | 1112512017 [ 1.
31393A V6 1| FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE.... .| 09/26/2015 | MBS Paydown 40,459 40,459 42,634 43,058 (1,605) (1,605) 40,459 0 1,535 |.09/26/2033 | 1...
31393Q YC  0|FHR 2611 UH SEQ4.50 5/15/2018........ccccce0eeererererere | ceeee | 09/15/2015 | MBS Paydown 30,281 30,281 28,123 29,877 258 258 30,281 0 906 |.05/15/2018 | 1...........
31393V MS 7| FHR 2628 AD NSJ ZX 4.0 6/15/2018.......ccccoeeeeererere. ... | 09/15/2015 | MBS Paydown 6,821 6,821 7,001 6,869 (33) (33) 6,821 0 182 |.06/15/2018 | 1...........
31394B  7J  7|FNR2005-32 AE SEQ 5.0 4/25/2025..............cccccvevers | oo | 09/25/2015 | MBS Paydown 45,529 45,529 43,622 44,214 66 66 45,529 0 1,492 |.04/25/2025 [ 1...........
31394H LY 5]FHR 2663 BC SEQ 4.0 8/15/2018..........cocoummmmvvmirniennns ... | 09/15/2015 | MBS Paydown 45,467 45,467 39,876 44437 657 657 45,467 0 1,201 |.08/15/2018 | 1...........
31394) YA 9| FHR 2697 LG SEQ4.50 10/15/2023..........cocceeverereree. ... | 09/15/2015 | MBS Paydown 26,540 26,540 23,986 25,558 612 612 26,540 0 796 |.10/15/2023 | 1...........
31394K BC  7|FHR 2690 DK SEQ 4.0 10/15/2018.. .109/15/2015 | MBS Paydown 35,584 35,584 32,521 34,987 367 367 35,584 0 944 | .10/15/2018
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......cccvvvvvevrrrrrrrrercs ... | 09/15/2015 | MBS Paydown 34,239 34,239 32,190 33,859 241 241 34,239 0 1,154 |.05/15/2019 | 1..........
91528N__AA 9] UNM SANDOVAL REG MD 4.50 07/20/2036............. | ..... ] 07/20/2015 | Sinking Fund Redemption........ 30,000 30,000 30,000 29,999 1 1 30,000 0 1,350 |.07/20/2036 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 303,365 303,365 288,166 300,978 451 0 451 0].......303,365 0 0 0 9,833 XXX XXX
Bonds - Industrial and Miscellaneous
02146P AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036........ | I 09/25/2015 | MBS Paydown 43,513 43,513 27911 28,123 10,250 10,250 43,513 0 1,060 | .08/25/2036 | 1FM......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Number of Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends Contractual | Market
eig| Disposal Shares of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJ/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.............. | ..... | 09/25/2015 | MBS Paydown 56,256 56,256 46,552 48,013 7,679 7,679 56,256 0 2,242 | .03/25/2037 | 1FM......
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.............. | ..... | 09/25/2015 | Pass-Through Los 906 750 0 906 (906) (906) .03/25/2037 [ 1FM......
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037. .| 09/30/2015 | Book Value Adjustment.. 0 (907) 907 907 .03/25/2037 | 1FM......
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ..... | 09/25/2015 | MBS Paydown, 12,092 12,092 8,781 8,933 2,549 2,549 12,092 0 322 |.06/25/2037 [ 1FM......
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ..... | 09/25/2015 | Pass-Through Los: 6410 4,655 0 6,410 (6,410) (6,410) .06/25/2037 [ 1FM......
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ..... | 09/30/2015 | Book Value Adjustment............ 0 (6,410) 6410 6410 .06/25/2037 [ 1FM......
05948X L9 0| BOAMS 2003-10 1B1 SUB 5.50 1/25/34............c0.cor ... | 09/25/2015 | MBS Paydown, 34,495 34,495 34,611 32,608 300 300 34,495 0 1,121 |.01/25/2034 | 1FM......
07330T AA 0] BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.......... ... | 09/17/2015 | MBS Paydown, v 182,614 | 182,614 | ............168,040 | ...........176,973 5415 5415 covnnn 182,614 0 6,949 |.07/17/2040 | 1FE.......
12647G  BZ 0| CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043.... .| 09/25/2015 | MBS Paydown 40,954 40,954 40,001 40,029 415 415 40,954 0 923 |.07/25/2043 | 1FM......
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35........c0o00re ... | 09/25/2015 | MBS Paydown, 37,347 37,347 33817 31,723 5,685 5,685 37,347 0 1,393 |.05/25/2035 [ 1FM......
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36...... ... | 09/25/2015 | MBS Paydown, 64,699 64,699 53,068 53,211 (310) (310) 64,699 0 2,258 |.04/25/2036 | 1FM......
126688 PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36...... ... | 09/25/2015 | Pass-Through Los: 16,276 13,302 0 16,276 (16,276) (16,276) .04/25/2036 | 1FM......
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36...... ..... | 09/30/2015 | Book Value Adjustment............ 0 (16,276) 16,276 16,276 .04/25/2036 | 1FM......
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.................. | ..... | 09/15/2015 | MBS Paydown, 4,222 4,222 4,221 4,221 (2) 2) 4,222 0 162 |.12/15/2038 | 1FE.......
16165Y AV 4] CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... | 09/25/2015 | MBS Paydown 24,568 24,568 19,218 18,969 5,228 5,228 24,568 0 518 |.08/25/2037 [ 1FM......
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... | 09/25/2015 | Pass-Through Los: 6,854 5,343 0 6,854 (6,854) (6,854) .08/25/2037 | 1FM......
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... | 09/30/2015 | Book Value Adjustment............ 0 (6,854) 6,854 6,854 .08/25/2037 | 1FM......
17309L AD 7| CMLTI2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... | 09/25/2015 | MBS Paydown 44,383 44,383 36,560 42,172 (201) (201) 44,383 0 97 |.08/25/2036 | 1FM......
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........ccovceen. ... | 09/25/2015 | MBS Paydown 55,798 55,798 53915 54,103 1,499 1,499 55,798 0 2,087 |.06/25/2037 | 1FM......
233046 AD 3| DNKN 2015-1A A2l ABS SNR 3.98 02/20/45............ ... | 08/20/2015 | MBS Paydown 1,250 1,250 1,250 0 1,250 0 28 |.02/20/2045 | 2AM......
241912 AA 2| DWMC 1 P-O SEQ 6.50 12/1/2016...........ccovevvmevenenenes | woene | 09/02/2015 | MBS Paydown 10 10 10 9 (0) (0) 10 0 0 |.12/01/2016 | 6*..........
25250* AA 2| DIALOG TELECOM TL 10.50 1/17/2018.......cccvvreverene ... | 07/31/2015 | Paydown 45,000 45,000 45,008 44,857 0 45,000 0 2,700 |.0117/2018 | 4...........
39121) AG 5| GREATRIVER ENERGY 7.233 07/01/38................... | .... | 07/01/2015 | Sinking Fund Redemption........ 17,320 17,320 17,320 17,318 0 0 17,320 0 1,253 |.07/01/2038 | 1FE.......
40432B  AZ  2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ ... | 09/25/2015 | MBS Paydown 12,799 12,799 11,018 10,773 (74) (74) 12,799 0 758 |.09/25/2037 | 1FM......
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47............... ... | 09/15/2015 | MBS Paydown 5,932 5,932 6,121 5,997 (76) (76) 5,932 0 217 |.05/15/2047 [ 1FM......
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... | 09/27/2015 | MBS Paydown 16,831 16,831 12,539 13,140 3,200 3,200 16,831 0 244 | .07/27/2037 | 1FM......
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37........ .....| 09/26/2015 | MBS Paydown, 16,988 16,988 16,096 16,878 155 155 16,988 0 277 |.05/26/2037 | 1FM......
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37.... | ..... | 09/26/2015 | MBS Paydown 26,798 26,798 24,721 25,702 878 878 26,798 0 421 |.03/26/2037 | 1FM......
472330 AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36......... | ..... | 09/26/2015 | MBS Paydown 99,328 99,328 93,368 97,813 (497) (497) 99,328 0 3,748 |.09/26/2036 | 1FM......
48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51... | ..... | 09/18/2015 | MBS Paydown. 37,793 37,793 32,585 35,948 1,711 1,711 37,793 0 1,293 |.03/18/2051 | 1FE.......
48124X AC  1|JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050......... ... | 09/17/2015 | MBS Paydown 66,489 66,489 60,838 64,372 1,922 1,922 66,489 0 2,276 |.06/17/2050 | 1FE.......
59748T AA 7| MIDLAND COGEN 6.00 03/15/2025. .109/15/2015 | Sinking Fund Redemption.. 29,000 29,000 29,000 29,001 (1) (1) 29,000 0 1,740 | .03/15/2025 | 2FE.......
62914Q AA 5| NIIINTL TELECOM 11.375 08/15/2019.........cocvereverene R.. | 06/26/2015 | Exchanged 3,159 0 0 .08/15/2019 | 6Z.........
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037................. | ..... | 09/25/2015 | MBS Paydown 60,039 60,039 53,510 55,277 3,308 3,308 60,039 0 147 |.04/25/2037 | 1FM......
650119  AA 8| NEW YORK UNIV 5.236 07/01/32............ccoeeeccorserece | oo | 07/01/2015 | Sinking Fund Redemption........ 33,000 33,000 35,805 35,130 (2,130) (2,130) 33,000 0 1,728 |.07/01/2032 | 1FE.......
74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................. | ... | 09/26/2015 | Pass-Through Lo: 2,746 1,648 34 34 2,746 (2,746) (2,746) (119)].01/26/2036 | 1FM......
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74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.............. | ..... | 09/30/2015 | Book Value Adjustment............ 0 (2,746) 2,746 2,746 .01/26/2036 | 1FM......
74930A AA 5| RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... | ..... | 09/16/2015 | MBS Paydown 98,585 98,585 | ............107,235 | .............102,465 (4,057) (4,057) 98,585 0 5,667 |.12/16/2049 | 1FE.......
76111X  HN 6| RFMS| 2004-S4 2A6 PAC 4.50 4/25/2019.... .109/25/2015 | MBS Paydown 24,957 24,957 24,638 21,756 1,162 1,162 24,957 0 747 | .04/25/2019 | 1FM......
76111X  J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36.............. ... | 09/25/2015 | MBS Paydown, 37,083 37,083 36,898 35,365 0 37,083 0 1,364 |.01/25/2036 | 1FM......
771196 AU 6| ROCHE HLDGS INC 7.00 03/01/2039...............ccccc0e <o | 09/24/2015 | Cash TENMET.......ccvvvveccreviererenes | covveriierereresesssan | v 1,453,310 | coovvo 1,000,000 | ..........1,051,810 | .........1,047,990 (612) ({12 [T [ 1,047,377 | oo coernnnnni 805,933 | 405,933 ...T4,472 |.03/01/2039 | 1FE.......
77876N  AK 4| LFR6 | PAC 9.4 08/20/2019....cccccsoscrcverrrercresssiinrennns .....| 09/20/2015 | MBS Paydown, 723 722 772 723 0 723 0 48 |.08/20/2019 | 6*..........
81375W JE 7| SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. .....| 09/25/2015 | MBS Paydown 14,912 14,912 13,193 14,083 (462) (462) 14,912 0 48 |.10/25/2035 | 1FM......
81441IN  AC 0] SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036....... .| 09/25/2015 | MBS Paydown 27,832 27,832 28,006 27,993 (32) (32) 27,832 0 .10/25/2036 | 1FM......
86614R AB 3| SUMMIT MATERIALS 10.50 01/31/2020.. .108/03/2015 | Partial Make Whole Call 87,969 80,000 80,166 80,097 (6) (6) 80,088 7,881 7,881 .01/31/2020 | 5FE.......
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036..............cccceeee. | ... | 09/25/2015 | MBS Paydown, 58,975 58,975 17,398 30,795 4,944 4,944 58,974 0 11/25/2036 | 1FM......
872227 AK 9| TBW 2007-2 AGA NAS SSNR 6.0145 07/25/37.......... ... | 09/25/2015 | MBS Paydown, e LT | s 17,117 89,009 86,481 31,333 31,333 — YA 0 .07/25/2037 | 1FM......
89054X AA 3| TOPAZ SOLAR FARM 5.75 09/30/2039..................... ... | 09/30/2015 | Sinking Fund Redemption........ 35,193 35,193 35,193 35,196 (3) 3) 35,193 0 .09/30/2039 | 2FE.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.......ccccccrccrcres .109/16/2015 | MBS Paydown 10,570 10,570 10,570 10,570 0 10,570 0 469 |.11/16/2039 | 1FE.......
89656C AA 1| TRL2010-1A A ABS 5.194 10/16/2040.............ccvvevee .| 09/16/2015 | MBS Paydown 10,630 10,630 10,630 10,630 0 10,630 0 368 |.10/16/2040 | 1FE.......
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.............. ... | 09/25/2015 | MBS Paydown, 50,942 50,943 49,068 49,073 620 620 50,943 0 1,918 |.12/25/2035 | 1FM......
94983Q AL 0| WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............. ... | 09/25/2015 | MBS Paydown 48,919 48,919 47376 47,363 440 440 48,919 0 1,724 |.03/25/2036 | 1FM......
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36..... .109/25/2015 | MBS Paydown 27,774 27,774 24,614 24,286 2,228 2,228 27774 0 492 | .03/25/2036 | 1FM......
3899999. Total Bonds - Industrial and MiSCElANEOUS......vvvririiicesrrisiiis s | oo 3175009 | ........ 2,746,922 ...2.621,317 2,616,159 82,492 0 82,492 0f 2,761,194 0 L A13815 | 413,815 ...176,319 XXX XXX
8399997, Total BONS = PAM 4....ooososs e v | s 3516620 | ......... 3,088,533 2,949,373 2,956,151 81,732 0 81,732 0 f 3,102,805 0 ..413815 | oo 413,815 ...187,935 XXX XXX
8399999, TOtAl BONGS.......ooooss s s | e 3,516,620 | ......... 3,088,533 ....2,949,373 2,956,151 81,732 0 81,732 0 . 3,102,805 0 ..413815 | ... 413,815 ....187,935 XXX XXX
9999999. Total Bonds, Preferred and COMMON StOCKS.......cuuuuiiirieeiiiniiiiiss o | e 3,516,620 XXX ...2,949,373 22,956,151 | 3,102,805 .. 413815 | . 413,815 ...187,935 XXX XXX

(a) For all common stock bearing the NAIC market indicator "

"provide: the number of such issues................0.




Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE 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

QE06, QE07, QE08, QE09, QE10, QE11



Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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 Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
The Bank of New York Mellon..............cccoveerererererenrnnns New York, NY. 0.010 1 3 5,128 5,238 6,304 | XXX
PNC Bank Pittsburgh, PA (1,344,459) (477,720) 236,054 | XXX
Wells Fargo 05/24/2016........ Charolotte, NC, 0.330 22 65 26,171 26,178 26,185 | XXX
0199999. Total Open Depositorie: XXX XXX 23 68 (1,313,160) (446,304) 268,543 | XXX
0399999. Total Cash on Deposit. XXX XXX 23 68 (1,313,160) (446,304) 268,543 | XXX
0599999. Total Cash XXX XXX 23 68 (1,313,160) (446,304) 268,543 | XXX

QE12
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Statement as of September 30, 2015 of the CONTINENTAL GENERAL |NSURANCE COMPANY
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
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