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statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
R =000 L3OO OSSO IR 365,324,205 | ...vooveerereeeeeneeennninns | ceeereeens 365,324,205 | .............. 328,727,226
2. Stocks:
2.1 Preferred StOCKS. ...t seesess et st esssssssensssns | sesnesssssssnans 29,374,623 ..o | coreerreriinnens PRIRYZ N VX — 29,989,775
2.2 COMMON SIOCKS......vvrvrverererarsimresseeriseessesssesstesss st sest s sss st sessssssssessssennes | sesessssesnnns 68,255,794 | ..oooevvrirrcenne 50,000 | ..ovorreennee 68,205,794 | ....coooveveenn. 67,094,412
3. Mortgage loans on real estate:
BT FIISEIBNS ... | e | st | s LU R
3.2 Other than firStHIENS.....c...cvueiiii e nesienes | resssesseessesssssssesssiessesssins | serinesisesisesiseseessesssesssens | seessnesssessnssensreserenenens LU N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvervreissiesisessessesssssses st se st ss st ess e s s sse st s st ssss st esssssssssenss | sressssssessessassessessasssnssesss | arssssassessesessessssssessessans | eessesssssssssesssnsessessnsns (01
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....8,311,111), cash equivalents (§.......... 0)
and short-term investments ($.....9,434,189).........conruurrenmerinerinesesnsessssesesssesssssessssens | onseeessneeees 17,745,300 | ..o | cevieeeineenns 17,745,300 | .coovvvveneeen 27,778,795
6. Contract loans (including §.......... 0 PrEMIUM NOES)....vurirveririreiierissiseesessseeesssssssssessesssssssssessns | cnssssssessessssssssessesssssesss | sessessssssssssessessssssessessans | oessesssssessnsssnssssessnens (01 O
T DIVALIVES. .....oooieeiieiietire ettt bbbttt | sebbsesb bbbttt ntiens [ sireni st sinenes | et LU N
8. Other INVESIEA @SSELS.......couuiveuiicriceieeireieieseiee ettt enies | sesssesssessnesssestsestententsens | coresisesiessesssssssesssessnenes | sreesessess s 0
9. RECEIVADIES fOF SECUMHES.........cvveurerrerircceieriieeeiserieesisss st sssi st esstesssssneses | sesssesssssesssessisssssssensseess | eesseerssnsessesssesssssesssnnsses | nsssssssssesssesssesessnens 0
10.  Securities lending reinvested COALEral ASSELS........curuiririnrnririerieinsisissssssessssssesesssnes | srrersssssssessssssessssssssssssnss | eressessessnssssssessesssssnssassns | eersssesssssessessnssnssassnes (01 OO
11, Aggregate write-ins fOr INVEStEA @SSBLS.........cc.evucierieiicieicee ettt saenes | sresssssess s ssessss s sasssnes 0 |0 | 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cccveveeierciieiereeeceesesseseseetes e | cveevesenanns 480,699,922 | ....oovverernen. 50,000 | .oveveeens 480,649,922 | .............. 453,590,304
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14. Investmentincome dug and aCCTUE...........cocvivevecvciieireesersees et ssssssessessssenens | sessesesssenenes 375,072 | oo | e 3175072 | oo 2,776,940
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccoocvceee | vevrereirenenee 18,662,951 | .ovvvverrnnn 1,749,358 | ....coeveeee. 16,913,593 | oo 15,717,368
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)........ccccvcerveeveeeerens | evvevereeienns 1,964,980 [...covviveiereeieeceees | e 1,964,980 | .....ccoooeee.. 2,160,836
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... ).ttt snsennes | serssenssenssenssenssenssenssenssns | srreesreesse et seenssenssnes | sreesreesrss s enreas L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.curvrriveeriierieriseriesessrsssesesseessssssssssssns | soeeessssssessssessssssssssssses | sersssessssssessesssesssssssssenes | resssessssessssnesssnessesssnns (U
16.2 Funds held by or deposited with reinSUred COMPANIES............ovurerierrirreeneineireineireieeeens | cerrreeeesesssiseeesiesssseesses | coveseessssnssessssssssssssseees | sevseessssnsssssssssssssssesenns (11 RO
16.3  Other amounts receivable UNAEr reiNSUrANCE COMTACES...........cvuuuerermererrrirririereierriees | crneeesresiesesessisssssessses | sesssseesssesssesssesssesssenes | ressessseessssesssssssesssnns (U RN
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest theroN...........cccovevvveveeeens [ ervereeeieieseseeeesienes e | v (0] 588,824
18.2 Net deferred taX @SSEL.........couvurrriricieeieeisei st esst s ssssssensnes | coreerissssennns 17,561,111 | o 5,130,686 | .....coccovnnee 12,430,425 | .ooovvvvrn 12,000,059
19.  Guaranty funds receivable OF ON ABPOSIL...........cccvveviiirieeie et sesessesesnsens | svessssssessessssessessssessessens | sesesesisssssesssessesssssessssans | eevessesssssesssssesssssssssees (0 O
20. Electronic data processing equipment and SOtWAIE..........c..cc.evueiveieincieieiiseie e eseseesesinens | svveiesiesisesenaad 694,897 | ..o | e 694,897 | oo 754,030
21. Furniture and equipment, including health care delivery assets ($.......... (0) JSSU ISP 125,732 | v 125732 [ v (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........coeeeevieeneeviens [ eeievesiieesesseesies [ [ (1 T
23. Receivables from parent, subsidiaries and affiliates.............ccovuereveverererceeeseseeeseeeeeseen | e 34,263 | oo | e 34,263 | ooereeens 580,391
24. Health care (§.......... 0) and other amoUNtS IECEIVADIE...........c.cocveveieeieiseee e sessenns | cssteiesesiss s sesenss | eevesiessssssesessessssessessns | resssssesiessessessessesssses (01 O
25. Aggregate write-ins for other than iNVESted aSSELS..........vvrrrrririnenrinninrneeeessseeessesssenenns | sssssssssssssesssssees 2538 |0 | 2538 [ i, 146,864
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........ccceeurvereirriinriessisenesiesesessssesessessesessssssens | oeeseeseonns 522,921,466 | ....coccoovverenn. 7,055,776 | ... 515,865,690 | ......c.c..... 488,315,616
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccrrurreeees [ corerrereneinsinnisinnnsinins [ v | veveeessiseessseseesense (01 O
28, Total (LINES 26 AN 27).......orververererierirereieeriseeeieesiseseisesiesesisessssessssesssesesssesssssesssssssesssnenes | coeerenessoons 522,921,466 | ..........ccc..... 7,055,776 | .............. 515,865,690 | .............. 488,315,616

1198. Summary of remaining write-ins for Line 11 from overflow page..........cccoceveveveenirenisieniennenns

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE).......covivereriisisicsiseeeceess s

2501. State INCOME TaX RECOVETADIE...........covueveeiiieieicieteee st

2502. Reinsurance Commission RECEIVADIE. ...........c.coveieririieierrsieissss st sensnes

2803, s

2598. Summary of remaining write-ins for Line 25 from overflow page.........cc.covvremenrneeneereeneensenens
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIn€ 25 @bOVE)..........ccecvecvereieiiercercrisresrsesesiesieenenas




statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....13,935,926)...........cvvrvmreiereinreieeeiesesssssssssssesssesssesssssssssssssssssssssssesssssssssssesssssssessssssnssnsses | srresseessennssesseassens 201,993,074 | oo 194,542,537
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LSS AQJUSIMENT EXPENSES.......couivieiecicieieeie ettt sss st ssesessssssssessssessessessssssssssssessnssnsenens | censsiessessnseseseesns 02,940,232 | wovviviireieieeiieis 76,755,298
4. Commissions payable, contingent commissions and other SIMIlar ChATGES...........ccuiecieirieieeiscesse e sesisssesas | cerissiesesss st ssesssesessenes | coiessesssssssses s ses st s ssesseses
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cviiereiiriiieieereee et sssessesssssssessesssssssnnes | svsseerenssnsenseseesserenses 1528 1170 | et 6,208,721
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........cocevrereierineieieseeseesssssseesesssessssesssssssenns | eesvesssessesiesessennenseend28,239 | v 701,783
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......crurrerrrrrrmenerneernernernernnees | cevererrneneenerinesnneneene2y 103,825 [ oot
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,866,791 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueeveieicrisiecseeeeieeeessieseiins | cvevesiessseseissisnens 58,584,834 | oo 55,508,503
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene

11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovviveievcrereie e es et ssessessssesseses | sevesssssessesessessessessaand 609,203 | oo 526,323
13.  Funds held by company under reinsurance treaties....
14.  Amounts withheld or retained by company for account of others....
15, Remittances and itemMS NOt AIIOCAIEA..............cueiiiieiecic ettt s e b s s s st nsns | 2rebsssssessessssestessssstessessesnsensanss | evsesssastessessssessessessessnsensessesnte
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates..........cccviuiiiiiiiiciiicie sttt | eesiesi et 20,872 | oo 1,868
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens 1,000,000 [ .cvoovorreieiereinieeiesseseeeieees
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 28 GNA 27)........ccuieiirrineieeiise ettt ss sttt ss bbbt ns st ssnsnnes | sbsssssessssssssssssseas 356,105,560 | ...ooovieiniieiiinas 334,704,985
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,506,250 | oovereireieeaes 3,506,250
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 101,320,893 | .coocvevercieinns 101,280,481
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 54,932,987 | .oververrreieienens 48,823,900
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 159,760,130 | .ovvovviiresinnins 153,610,631
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 515,865,690 | ...ovvovvereririinnns 488,315,616
DETAILS OF WRITE-INS
25071, ROUNGING. .....cvuiiiiieieiie ittt bt bt 81 s s s bbb st st st baens | Hebsessasssesses st en s st st sten s (7] [ 10
2502. Equities and Deposits in POOIS @Nd ASSOCIALIONS. ...ttt sssssssssse e sessessssssssssessnss | sessssessesssssssessessssessessesnes 3,381 | oo

2503.

2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0

Qo3




statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 26,021,684 |......cccoouc.... 33,069,046 | .............. 121,227,258
1.2 Assumed......... (WHHEN $.....8,312,822).........cervveereerriereiseeseeesesssesssesssss st ssssssssssssssssssssssnss | sessssssssesssssnns 8,431,380 |... ....1,566,083 |. ...31,608,247
1.3 Ceded.. L (WIItEEN $.....3,162,089)........0umvveereiesiic ittt nenns | srsssessseneseas 3,065,082 ... ....5,729,083 |. ...21,796,969
14 Net......coorenne. (written $ 31,387,982 |...cooevvene. 34,906,046 | .............. 131,038,536
DEDUCTIONS:
2. Losses incurred (current accident year $.....14,460,514):
2.1 DIFECL. ... vvuveses ettt Rttt sttt | absenssentne s 4,583,529 | ..ovrrrrirnenn 9,016,220
2.2 Assumed. 1,719,219 | ... 408,929 |.
2.3 CBUBH. ..ottt snens | ernpiensens s 857,934 | .\ (4,357,349)[ oo (6,196,653)
2 NBL eSSttt | estnstneesenees 5444814 | ... 13,782,498 |...covvverennes 52,497,940
3. Loss adjustment expenses incurred.. ....10,283,302 |... ....5,889,743 |. ...32,900,756
4. Other underwriting EXPENSES INCUITEM..........cururiuierereireeereeeeseeseteee st ess sttt ss st ses st stesssessnssans | snsbsesssssasenne 12,261,149 | .o 12,349,012
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5). .139,429,809
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....eeveeiereeiriineieieineireieseseesessessssiessesssessesssssssssessssssssens | eesesssssessnsssnes 3,398,717 | oo 2,884,793 | oo (8,391,273)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieieiiiee ettt bbbt sse b b s snsas | svesbessesaesasaaes 3,944,610 |..ocvererernnnn 3,643,427 | 19,013,649
10. Net realized capital gains (losses) less capital gains tax of $.....(629)........cc.eeueevereeriecieeiieeeeeeeseeseeseeesseesseeesensees | eresseesieessseseas (499,269 | ..o (34,130)f .o (1,059,749)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 3,445,341 | .o 3,609,297 |..oovvirirnnn 17,953,900
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....76,771 amount charged off $.....5,588).... 4,920)
13. Finance and service charges not inCluded iN PrEMIUMS...........c.ceveiiieieieirereees et s sssesss s sssssssssessssns | enssssessesssssssesssssssessesesss | sresissessessssssssssssesssssssenss | cvesssesisssssesessssessesssenes
14. Aggregate write-ins for MISCElANEOUS INCOME...........vurerrrirerieiinriss ettt st et enens (42,302)
15. Total other income (LINES 12 thrOUGN 14).......cvuciieeiieiceieteeeie ettt ss s (47,222)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ..ottt b st sse s ssssenaens | eevsssssesinsnaad 6,914,061 |..ccovverernnnn 6,509,826 |....cccoerrrnen 9,515,405
17. DivIdends t0 PONICYNOIABTS..........ccveevcveeieee ettt ettt st s b s s sas s sess s s sstenss | ssssessssnsansesansas 107,351 |, 30,128 | .o 218,301
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieiciiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssansnd 6,806,710 |..ccovrerernnnn 6,479,698 |....ccooerrrnnn 9,297,104
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieieieisee ettt sse bbbt se st st nbns | sresssessssassaes 2,764,577 | .o 1547534 | oo (1,551,901)
20. Netincome (Line 18 minus LiNg 19) (10 LINE 22)..........covuurieriemiinrinsinsississsisseissesssssssssssssssssssssssssssssssssssssssssssssasssns | aevsesesessnesens 4,042,133 | .o 4,932,164 | ................. 10,849,005
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 153,610,631 | .. ...142,676,854 | . 142,676,854
22. Netincome (from LINE 20)..........everererririeireisieiisesssesise sttt ss st ss st sttt ssssssssssssssssssnsas | sessesssssssnsssnns 4,042,133 |... ..4,932,164 |. ...10,849,005
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) .
26. Change in net deferred INCOME tX.........curiuieriririereireiieeee ettt sttt ettt ssessensnnnns | sbssesessesssnssnssens 845,854 | ..o (VZZ WY K)] — (4,462,750)
27. Change in NONAAMIKEA @SSELS........c.uurererrireeireieeeeire ettt ss bbbt s bt est s ssentensns | sbessessesssseseens (245,190)[ .veeeeeinn (471,965)( ..covvvrerenne 7,563,504
28. Change in provision for reinsurance.. ....200,000
29. ChanGe iN SUIPIUS NOTES......euvuuieererrireiereieiseis ettt sse st bsse st s st b es bbbttt ssess st ssestns | wbebsesssssasssnssestensanssnssenss | nebsesssssnsssnsssstassessestansans | stesssesessessnssssssnssasssnesenes
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
3311 PIA IN. ettt bbbttt | crbnsb ettt 40,412 | oo 36,241 [ .o 171,295
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock - |
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS...........cuueiuiveieiicieieiee s ses st s sses s sessss s ssessens | ssssessassssssessessssssssnes (0] (V4] I (5)
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccueevereiiieisiieeieieisssesesssesessssssssssenssens | osseesesssssensaad 6,149,499 | 4,696,257 |....ccovvnnne. 10,933,778
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 159,760,130 | .coccvvuvnee 147,373,111 | oo 153,610,631
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. MisCellan€ous INCOME (EXPENSE)......c.cvurueireiiiieiseisssie e sissss et ss bbb sttt s st
1402. Rounding.......cccovvvevireiriennerennns
1403, .
1498. Summary of remaining write-ins for Line 14 from overflow page...
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)......
3701. Miscellaneous Sources..
3702, o,

3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans

Qo4




statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums COlleCted NEt Of FEINSUIANCE.........cccvcvecvee ettt sttt s s st sans 126,544,172
2. NetinvestmentinComE..........coocvinininciniis s | e 499,480 | i 3,412,415 [ i 18,475,292
3. Miscellaneous income (47,222)
4. Total (LINES THIOUGN 3)....o.cveieieiecce bbb st a b 144,972,242
5. Benefit and l0ss related PAYMENLS...........cccveicvivcieiecee et ssessssssessesssssssssessesssssnss | sveesierennnsens0, DA TTT | i 10,019,020 | oo 46,345,060
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviviriieeiceeee e | everieiesenns 19,233,509 | ...............20,511,504 | ............... 89,767,107
8.  Dividends paid to POCYNOIAETS..........c.cuiirieiciiseie ettt sse st ensnsns | saessessessnsessenns 107,351 | oo 30,128 | o 218,301
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) ...(588,701)] ... (1,223,146)
10, Total (LINES 5 HOUGN 9).....cvuuverrerrrririiiirieieies ettt rsnt s | oeeriessiseens 25,300,936 135,107,322
11.  Net cash from operations (Line 4 miNUS LINE 10)..........ccccouiiiiiieieicieieie et sse s sssstesssssenas | esvssessessesenes 8,216,823 | ....ccoevuean 6,870,152 | .occvvrrrrees 9,864,920
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMGAS. ..ottt | crienntenenes 14,812,897 | ..oovvveen. 15,017,166 | ......cocnve. 72,301,130
1202 SHOCKS. .vvvuvverceiseeseeeiee sttt Rt | beene et 750,000 | .vevrrerrerernereeeniseees | cerereeeinenens 5,468,953
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OtEr INVESIE @SSELS........vveuerirrcriceriecei sttt en s es s nens s snes | rnessensssesssssesssnansensses | sessseessssessenssseesssenessens | oeesssessssressessssessssseses
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS.............ccvvvvieiecciesieceseieens | e | e
12.7 Miscellaneous proceeds .1,500,000 |....
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 16,562,897 | .....cccouu 16,517,166 | ............... 77,770,084
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt bRttt | crieentnenes 35,654,019 | v 26,552,676 | ......couc. 109,391,450
1312 SHOCKS. . vvrureereeeeseeeseeesse e esse e eess sttt nnstas | eeesseneseestensssennnsnnsnes | seessseessneees 1,000,000 | ...ooovvrvrnnens 6,976,882
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  OthEr INVESIE @SSELS........cvveueiririiiriiereiri sttt es st snes | Crnesienss st enseneses | eeseseesseessnenss e nesenestens | Horeessseess s st eeees
13.6  MiSCEIANEOUS APPICATIONS. .....ceuveeeriercireeeceeeeeseee ettt st s st enssessessensnessensesss | sessnssssssssenssssssssenssnsnssns | assssssssssssssens 380,807 | oo 96
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 35,654,019 | ..oovvvrnnes 27,933,483
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES.........c.curerieriuririenrireieeereeessees et ssessssssessessns | seesessesssssssssessssssessessassns | reesessssssessessessnsssessessees
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (11,416,317)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrpIUS, 18SS trEASUNY STOCK..........cceveverririeeieeiercteee ettt sses s sssenes | cevrsesasssesnsnsea 40,412 | oo, 36,241 | e 171,295
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........ccvviierrireeeiie ettt s st es s ssess s ssesnssntenes | sesssssssssssssesans 800,392 | ..o 626,177 | .o 6,919,900
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......cc... | coovveviierinnens 840,804 | ....oocoevnnnnn 662,418 | ..oooiinene 7,091,195
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......cc.ccoververcercces | coverereen. (10,033,495) | ................ (3,883,747)| ...ocvuee. (21,642,229)
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ....ouvureverneirerisiie ittt ennen | crineentsnenen 27,778,794 | ..ooovnnnn 49,421,024 | ............... 49,421,024
19.2 End of period (Line 18 plus Line 19.1)....... 17,745,299 45,537,277 27,778,794
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of DDt SECUMHES..........cvueruriuecrieiiciciesise ettt sttt sbs e sses s stenssssessans | svsssssessssssssessessesssssessas | sessesssessssssessessssssessessenss | svsessisssessnes 5,600,491
20.0002  EXChange Of EQUItY SECUMHES.........ccucurummreerererrerieesneesseeeseessseesssesssesssssessssessssesssssesssssssssessssssssessssssssnssssssnssns | sesmmessssssesans 2,209,880 | .vvevueerrreerereneneenenes [ e 2,216,038
20.0003  Securities transferred in satisfaction of I/C payable DalanCes..........ccriireiiericiisisesiiisissesssesesssessesssnsssesnsens | eossssssesinses 15,776,498 [ ..o Lo
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statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A Accounting Practices

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

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

03/31/2016 12/31/2015
(1) Net Income Ohio Basis $ 4,042,133  $ 10,849,005
(2) State Prescribed Practices -
(3) State Permitted Practices -
(4) Net Income, NAIC SAP $ 4042133 3% 10,849,005
(5) Statutory Surplus Ohio Basis $ 159,760,130 $ 153,610,631
(6) State Prescribed Practices -
(7) State Permitted Practices - -
(8) Statutory Surplus, NAIC SAP $ 159,760,130 $ 153,610,631

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

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

3.) BUSINESS COMBINATIONS AND GOODWILL - No significant change.

4.) DISCONTINUED OPERATIONS - No significant change.

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

are accounted for on a prospective basis.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2016.

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

period:
OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
12669GR45 898,213 852,796 13,628 884,585 884,585 03/31/16 :
47232DBA9 186,869 165,409 21,459 165,409 102,431 03/31/16
47232DBB7 - 101,148 ° 17,600 ° 83,548 17,600 - 153,797 : 03/31/16 -

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

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$76,098,610 $(1,603,378) $12,996,294 $ (388,520)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2016.
The Company has the intent to hold such securities until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending — The Company does not invest in repurchase agreements or engage in
securities lending.
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statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

F-H. No significant change

I. Working Capital Finance Investments — Not applicable
J. Offsetting and Netting of Assets and Liabilities — Not applicable

K. Structured Notes - The Company does not invest in structured notes.

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

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A - No significant change.

B. Detail of Transactions Greater than %% of Admitted Assets — The Company implemented a new intercompany pooling agreement
effective January 1, 2016 after receiving approval from the State of Ohio. As a result of the change, the Company will retain 100%
of the premium, losses and expenses of the pooled balances, ceding nothing back to Oklahoma Surety Company or Mid-Continent
Assurance Company as those Company’s participation changed from 3% to 0%. The Company received $8.5 million and $7.5
million in fixed securities and $2.1 million and $3.3 million in cash from Mid-Continent Assurance Company and Oklahoma Surety
Company, respectively, in consideration for the transfer of insurance liabilities.

C - N. No significant change.

11 DEBT

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

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

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

No significant change.

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

14.) CONTINGENCIES - No significant change.
15.) LEASES - No significant change.

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

No significant change.

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

A-B. No significant change.

C. The Company did not have any wash sale transactions involving securities with a NAIC designation of 3 or below or unrated
securities during 2016.

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

No significant change.

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

No significant change.
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statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

20.) FAIR VALUE

A.

1. Fair Value Measurements at Reporting Date

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ $ $ $
States, municipalities and political subdivisions
Foreign government - -
Residential MBS 308,592 308,592
Asset Backed Securities 2,431,406 2,431,406
All other bonds 1,992,290 1,992,290
Total bonds - 4,732,288 4,732,288
Non-affiliated preferred stock 22,871,289 794,000 23,665,289
Non-affiliated common stock 14,924,283 600 14,924,883
Other investments - - -
Total assets accounted for at fair value $ 37,795,572 $ 5526,888  $ $ 43,322,460
There were no transfers between level 1 and level 2
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains Total gains
Balance and (losses)  and (losses)
Beginning of ~ Transfersinto  Transfers out included in Net  included in Balance
Period Level 3 of Level 3 Income Surplus Purchases Sales End of Period
States, municipalities and political
subdivisions $ - $ - $ $ - $ $ -$
Residential MBS - - -
All other bonds
Non affiliated preferred stock
Non affiliated common stock
$ $ $ $ $ $

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

B. The Company has no additional fair value disclosures.
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statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

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

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

Assets:
Bonds:

U.S. Government and government agencies 311,295 311,373 301,453 9,842 -

States, municipalities and political subdivisions 187,019,693 182,702,124 179,823,493 7,196,200

Foreign government - - - -

Residential MBS 79,821,452 74,887,572 78,586,622 1,234,830

Commercial MBS 3,000,905 3,005,819 3,000,905 -

Asset backed securities 69,355,567 70,168,716 59,575,048 9,780,519

All other bonds 34,562,630 34,248,601 1,480,000 32,869,807 212,823
Total bonds 374,071,542 365,324,205 1,781,453 353,865,717 18,424,372
Non affiliated preferred stock 30,638,184 29,374,623 28,364,184 794,000 1,480,000
Non affiliated common stock 14,924,883 14,924,883 14,924,283 600 -
Mortgage loans - - - - -
Total financial assets $ 419,634,609 $ 409,623,711 $45,069,920 $ 354,660,317 $ 19,904,372

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

21.) OTHER ITEMS - No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to March 31, 2016, which may have a material effect on the financial condition of the

Company.

23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves as of December 31, 2015 were $271.3 million. As of March 31, 2016, $1.5 million has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $269.8 million as a
result of re-estimation of unpaid claims and claim adjustment expenses principally on General Liability and Commercial Auto lines of
insurance. Therefore, there has been $4 thousand in favorable prior-year development since December 31, 2015 to March 31, 2016.
The increase is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased as additional information becomes known regarding individual claims.

26.) INTERCOMPANY POOLING ARRANGEMENTS

The Company entered into a new pooling agreement on January 1, 2016 with Oklahoma Surety Company, Mid-Continent Assurance
Company, and Mid-Continent Excess and Surplus Company. The effect is to transfer all direct insurance business of these companies
to the Company who will retain 100% of the premium, losses and expenses of the pooled balances, ceding nothing back to the

subsidiaries.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

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

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

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 [Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/25/2013

6.4 By what department or departments?
Ohio Department of Insurance

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

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

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

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1

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

INVESTMENT

1.1
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

13. Amount 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 If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

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

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent included in Lines 14.21 to 14.26 above
15.1

15.2

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2

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

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

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

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

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

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

Yes[X]

No[ ]

0

Yes[ ] No

[X]

0

0

Yes [X]

Nof[ |

1
Prior Year-End
Book/Adjusted Carrying Value

2
Current Quarter
Book/Adjusted Carrying Value

$ 0

$ 0

0

0

52,258,378

53,330,910

0

0

0

0

0

0

$ 52,258,378

$ 53,330,910

$ 0

$ 0

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

Yes[X] Nol[ ]

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

Yes[ ] No
Yes|[ ]

[X]

No[ ]

1
Name of Custodian(s)

2

Custodian Address

The Bank of New York Mellon

One Wall Street, New York, New York 10286

17.2
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)

17.3

17.4 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

17.5

accounts, handle securities and have authority to make investments on behalf of the reporting entity:

Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment

1
Central Registration Depository

2
Name(s)

3
Address

161853

American Money Management Corporation

301 East Fourth Street, Cincinnati, Ohio 45202

18.1

18.2 If no, list exceptions:

Q07.1

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

Yes [X]

No[ ]



statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[X] No[ ] NAT]
If yes, attach an explanation.
See Note #26

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]

3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

4.2 Ifyes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1  Operating Percentages:
51 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Name of Reinsurer

7

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Ratin

NONE
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statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear CurrerA;t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccooeneineriniinnen. AL ... Levooe | o 118,430 [ oo 126,635 [RICR: X [ 1,412,559
2. Aaska... LAK Nuco | e ettt [ st nenns | sebee st esesses | ettt enes | sebrebee et
3. ANZONA..s AZ]... ISP O T | 6,033 147,036 [ oo 96,005
4. ArKanSas........cocomeeneiinniinees AR]..... Livooe | o 424970 | oo 574,317 | oo 277548 | v 53,381 | oo 696,756 | ..ovovereeririnnes 802,580
5. California.......cccoocunevenerencrennnens CAJ...... Noiit [ errerinerierierieniesissinees [ e | s [ e sesenss | s | s ees
6. Colorado......cccoovrumrvnrrrnirrnenene CO]J....... Levoor [ e 48,569 | oo 118,329 | oo 072 T RTINS ISV 1,682,095 | ..coovvinniinn 1,269,410
7. ConNECCUL......coveererrrrirris CT . Nouiit [ e [ e | s [ e esenss | s | s
8. Delaware.......ccccovvervinirnrinnn. DE]....... Nuco | [ | e | e | s | s
9. District of Columbia................. DC|.... Noiie [ e [ e | e [ e | e | s
10, Florida......c.ocveeeverierierieriens FL]....... [INUR [FRR 2,133,132 | oo 2,892,685 | ..o 3,990,545 | .o 3,688,876 | ....ocoovrnnne 81,052,702 | .ooovvvrrennes 81,429,383
11.  Georgia 198,788 | .oooovveveeeirs 185,887 | ..o 5,000 [ cvvreerirririeines 13,653 | v 1,009,319 | .oveveererins 1,137,982
12, HaWAi.ecccescncene HH e dN e | [ s [ | s | e
13. Idaho L L1277 . . ...236,531 167,202
14. L 119,708
15. L 121,852
16. ISP [P 17,898
17. L 1,455,304
18, Kentucky....oooovivvcvneriririnens KY |...... ISP PR 34,990 | coovvrirnenene28,215 [ | e | e T893 [ 617,086
19, LOUISIANG. .......vvverrrrirerierians LA]..... Levoor | oo 242,412 | e 183,872 [ o | e | s 00,859 [ i 283,904
20.  Maine.....coocveeeceeirerreiees
21, Maryland.....cccocovevvinrenrrninnn.
22.  Massachusetts..........cccouerruenn
23, Michigan.......ccccoermrnrennerninnenns
24, Minnesota.......cocvrerrerrerneenrennens
25, MiSSISSIPPI...crvurereererrereerrerens
26, MiSSOUIi. ..o
27, Montana.......ccooeveemeneerrereeenes
28.  Nebraska.......ccocovrvrrrrrnrennenns
29, Nevada.....ccommrnrirnenninnenns
30. New Hampshire....
31, New Jersey....nernernnenns
32, New MexiCO......cocrrerrerrernrenens
33, New YOrK...ooooerremreneirrineenes
34.  North Carolina.........cccccoeuunen. NC|....... Levoor | o 169,885 | ..oovveieirnn. 69,314 [ oo 1,872 | oo, 37,852 | oo 382,896 | .o 239,494
35.  North Dakota.........cccerverrenne. ND|...... Levoor | o 830,542 | oo 1,662,306 | .oooovvrerrrrinnn 156,889 | ..oooverrirriinnn 458,595 | ..cooovverinnee 2,142,488 | ..o 2,699,314
36, ONi0...cereeceeieieeeeeeiens OH|....... Levoor | o 123,075 [ oo 157,656 | oooovverrecirnne 36,057 [ | v, 118,332 [ o, 7,151
37.  Oklahoma.........cccovvvenrrenrennen. OK|...... Levoor | e 7,035,091 | oo 9,330,821 | oo 3,004,725 | cooovrinne 1434423 | oo 36,277,035 | oo 38,029,820
38, Oregon.....ccoocunevenreeeieeieeeens OR|...... Livoor | e 6,481 | oo 8775 | oo 3,750 [ e 63,921 [ oo 886,859 | ..ooveririinn 2,008,491
39.  Pennsylvania.........cccocovinrene PA[..... Nuci | erreirrieereineeeeesneeneses [ creerenensensessessseenssseees | vevneeessnssssesessessssssssessees | reesessnseneessssesssesessessnnses | cesesenssesestesssssessesssssees | sesteesessestens et senaa
40. Rhode Island.........cccocurriniuneenee RI....... Nuci e [ creieeeesesenesesiseenesseees | revneeessnssnseessesssesessessnes | ressessnsiseesessesssesessessnsnns | cesesenssesestess st essnetees | rsbeeses sttt
41.  South Carolina......c.c.coocrerenne. SCl...... Livoor | o 499,984 | ...oovvris 421,372 | oo ((EIREE) ] [— 14444 | 2,772,073 | oo, 1,653,113
42, South Dakota.........ccccosrenrenne SD|....... Lo | oo 41,895 [ oo A4913 [ o | e | s 42,837 [ oo
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... Lo | oo 81,672 | v 63,303 [ | s | e 432,521 | oo 268,771
44, L .54,144 575 61,254,345
45, L
46.
47.  Virginia..
48.  Washington
49, West Virginia.........ccoooeerrerenen. WV]....... Nuvis [ | e | e | s | s | e
50.  WISCONSIN.....crevuvrerireiririniines Wi ....... Nuci e [ e | rereessnsiesssesesesses | e | e esees | et
51, WYoming......cocoovevenererunernncnnne WY |....... Lecooe | e 270,746 | oo 495971 | oo TA% | e, 4,040 | oo 187,164 | oo 155,566
52.  American Samoa..........cc..cco.... AS ... Noiit [ et [ rrriressisssissisesi | sereesesssssesssssssisssees [ e sssssnsss | seessessenss st essesses | seseeiee s
53, GUAM..ciercecrecees GU]J....... Noiit [ e [ e | s [ e | s | st
54.  Puerto RiCO.......cccovevvrviirireinne PR{...... Nuco | e | v | e | s | e
55.  US Virgin Islands...........cccceoun... VIf....... Nucos | [ e senes | eeviesesssssssis s siessens | seesessssssesissesssesesessnsses | cosssessesessessssesessssens | sesseeseses e
56. Northern Mariana Islands......MP |....... Nuco | e | v | e | s | e
57. Canada........cnnrennens CAN |....... Novie [ e [ e | s [ e sesenss | s | st
58.  Aggregate Other Alien............. OT Lo XXX ] o (O RN (O (O I (] IR (0] IR 0
59, TotalS.....oouvivirrirnisiisiieiiniiens (@)...34 | oo 25,770,454 | ......co..cc... 30,599,171 | oo 9,478,632 | .covvvvennn 10,093,520 | ....ccoeucee. 208,017,188 | ... 216,975,743
DETAILS OF WRITE-INS
58001.
58002. .
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX o (01 OO (01 TN (01 O (0 R 0 [ 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX oo (1 (O (O R {01 TR 0 [ 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.

A

{

* Denotes insurer

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

MidMarket Capital Partners, LLC (65%)

PU Holding Company

American Premier Underwriters, Inc.

The Associates of the Jersey Company

Cal Coal, Inc.

Great Southwest Corporation

The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

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

Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Real Estate, Inc.

PCC Technical Industries, Inc.

PCC Maryland Realty Corp.

Penn Central Energy Management Company
Penn Towers, Inc.

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

Waynesburg Southern Railroad Company

GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited

Hangar Acquisition Corp.

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

Risico Management Corporation

HHHFFF'

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

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

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU 98-1073776
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
HKG
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »

L

L

I

AAG Insurance Agency, Inc.

Ceres Group, Inc.
Continental General Corporation
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 Hemingway's Restaurant, LLC (85%)

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GA Key Lime, 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.

Great American Holding, Inc.

o

* Denotes insurer

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *

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

Republic Indemnity Company of America *

Republic Indemnity Company of California *
Summit Consulting, LLC

Heritage Summit Healthcare, LLC

Summit Holding Southeast, Inc.

Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

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
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
OH 47-5618395
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




statement for March 31, 2016 ofthe. Mid-Continent Casualty Company

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

Americ

Part 1 - Organizational Chart

an Financial Group, Inc.

Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)

\

Brothers Pennsylvanian Corporation
Brothers Property Management Corporation

Crescent Centre Apartments »

Crop Managers Insurance Agency, Inc.

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.

El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)

Farmers Crop Insurance Alliance, Inc.

FCIA Management Company, Inc.

Foreign Credit Insurance Association @

GAI Mexico Holdings, LLC

GAIl Warranty Company

GAIl Warranty Company of Florida

GAIl Warranty Company of Canada Inc.

Global Premier Finance Company

Great American Agency of Texas, Inc.

Great American Alliance Insurance Company *

Great American Assurance Company *

Great American Casualty Insurance Company *

Great American Contemporary Insurance Company *

Great American E & S Insurance Company *

Great American Fidelity Insurance Company *

Great American Insurance Agency, Inc.

Great American Insurance Company of New York *

Great American Lloyd's Insurance Company * @

Great American Lloyd's, Inc.

Great American Management Services, Inc.

Great American Protection Insurance Company *

Great American Re Inc.

Great American Security Insurance Company *

Great American Spirit Insurance Company *

Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (51%)

* Denotes insurer

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

@ Company affiliated but not owned

# Participant in Lloyd'

s Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
" Total percentage owned by respective parent and other affiliated companies

Q11.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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.................................................................................. 31-1544320.. | ......cceo........ |0000944707 [NYSE........... | American Financial Group, Inc...........cccccccveevveveieene. |OH.c s sesssssssessesessessess | OWNEISAID.coiviiiis | coveieiieisieis [ | v
31-6549738.. American Financial Capital Trust Il . |DE....... American Financial Group, Inc Ownership.......... ....100.000 | American Financial Group, InC........... | cevevueee.

. | 16-6543606.. .. | American Financial Capital Trust Ill.. DE....... . | American Financial Group, Inc. . | Ownership ....100.000 |American Financial Group, Inc....
16-6543609.. American Financial Capital Trust IV.............cccccevnee. DE....... American Financial Group, Inc Ownership ....100.000 |American Financial Group, Inc
31-0996797.. American Financial Enterprises, InC.........ccccccovuevan. CT..... American Financial Group, Inc Ownership.......... ....100.000 |American Financial Group, Inc
. 131-0828578.. .. | American Money Management Corporation..... OH....... . |American Financial Group, Inc......... ... | Ownership ....100.000 | American Financial Group, Inc....

27-1577326.. American Real Estate Capital Company, LLC.......... OH....... American Money Management Corporation............ Ownership.......... | ...... 80.000 |American Financial Group, INC........... | vovreeneene
27-2829629.. MidMarket Capital Partners, LLC.............ccoccvcrreenncn. DE....... American Money Management Corporation............ Ownership.......... [ ...... 65.000 | American Financial Group, InC........... | ccceeenee.
41-2112001.. APU Holding Company...........cccoeereereereerneenceneeneenns OH....... American Financial Group, INC..........coouoveevenieneenn. Ownership.......... ....100.000 | American Financial Group, InC........... | cecovveeenee
23-6000765.. American Premier Underwriters, InC..........cccooveunne PA........ APU Holding Company............ccccevevererrereieereninnns Ownership.......... ....100.000 | American Financial Group, InC........... | cevevueee.
23-6297584.. | ..cvovvrercenns | e [ The Associates of the Jersey Company.................. NJ........ American Premier Underwriters, InC...........cc.cc.c.... Ownership.......... ....100.000 | American Financial Group, INC........... | ceveveeee.
37-1094159.. | .cooveerirnne Cal Coal, Inc. American Premier Underwriters, InC............ccco...... Ownership.......... ....100.000 |American Financial Group, InC........... | .ccceveueee
95-2802826.. | .....ccceovvrrene Great Southwest Corporation.... American Premier Underwriters, InC............c.co...... Ownership.......... ....100.000 |American Financial Group, InC........... | .cccoviveae
35-6001691.. [ .cvoveervierees | e | e The Indianapolis Union Railway Company.............. IN......... American Premier Underwriters, InC............ccco...... Ownership.......... ....100.000 |American Financial Group, InC........... | .cccoveunne
13-6400464.. | ....cvovrvverns [ v Lehigh Valley Railroad Company............ccccovureneene PA........ American Premier Underwriters, INC..........ccccoeueene. Ownership.......... ....100.000 | American Financial Group, INC.......c... | cerevreenc.
46-1665396.. [ ..ovevvereerees [ e Pennsylvania Lehigh Oil & Gas Holdings LLC......... PA........ NIA....ccoc... Lehigh Valley Railroad Company.............cccovreennne Ownership.......... ....100.000 | American Financial Group, INC.......c... | cecrevreence.
20-1548213.. | cooevvvereenee | e Magnolia Alabama Holdings, INC...........cccvcvevrinnenne DE....... NIA.....cccc... American Premier Underwriters, InC..........cccoeuvene. Ownership.......... ....100.000 | American Financial Group, INC.......c... | cecreveence.
20-1574094.. | ..o [ e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, INC..........ccccocuveveennee Ownership.......... ....100.000 | American Financial Group, InC........... | ceovveeenee
46-1852532.. | ..cvevvvieieens | e Michigan Oil & Gas Holdings, LLC.... American Premier Underwriters, Inc...........c..cc....... Ownership.......... ....100.000 | American Financial Group, InC........... | cecoevuee.
46-1480078.. [ ..ocoveeeeeeies [ eeeeeeeies | v Ohio Oil & Gas Holdings, LLC.........ccccouvvrvviereirenne American Premier Underwriters, InC...........cccovuee. Ownership.......... ....100.000 | American Financial Group, INC........... | cevevrenn.
13-6021353.. | .ccvevcererinae The Owasco River Railway, Inc American Premier Underwriters, InC...........cccovuee. Ownership ....100.000 | American Financial Group, Inc

. 131-1236926..
76-0080537..

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

. |PCC Real Estate, Inc..... . | American Premier Underwriters, Inc.... . | Ownership.
PCC Technical Industries, InC...........cccccoeviererrrnnen American Premier Underwriters, InC............c..co...... Ownership

31-1388401.. PCC Maryland Realty COrp.........cooeureurenreerienrnenns PCC Technical Industries, INC..........cccoevvurirrrnnne Ownership ....100.000 | American Financial Group, Inc
. 106-1209709.. . |Penn Central Energy Management Company.. DE....... . | American Premier Underwriters, Inc.... . | Ownership. ....100.000 |American Financial Group, Inc....

23-1537928.. Penn TOWErS, INC.....cevvevveeeecreeeeeeeeeeeeeeee e PA...... American Premier Underwriters, InC...........ccccvuee. Ownership.......... ....100.000 [American Financial Group, InC........... | .cccouienne
.................................................................................. 46-3246684.. Pennsylvania Qil & Gas Holdings, LLC.................... [PA....... American Premier Underwriters, Inc....................... | Ownership..........|....100.000 |American Financial Group, InC........... | cecvvereenee
......................... 23-6000766.. Pennsylvania-Reading Seashore Lines................... [NJ........ American Premier Underwriters, Inc....................... | Ownership..........|......66.670 | American Financial Group, InC........... | cecevevee.
......................... 23-6207599.. Pittsburgh and Cross Creek Railroad Company....... PA........|NIA............. | American Premier Underwriters, Inc...................... |Ownership..........|.....83.000 |American Financial Group, InC........... | .ccccveuueee
......................... 23-1707450.. | .ccooveerveveees | eoviveeeieieiens | ceveeeeneeennnn. | TEMminal Realty Penn Co......oovecveveeeccieiccveveeenen. | DCLils | NIALL.......... | American Premier Underwriters, Inc....................... |Ownership..........[....100.000 |American Financial Group, InC........... | ccceevueee.
......................... 23-1675796.. | .cccovvrrirrnne Waynesburg Southern Railroad Company............... |PA.......|NIA............. |American Premier Underwriters, Inc....................... |Ownership..........|....100.000 |American Financial Group, InC........... | ceceevuuce.
......................... 98-1073776.. | .cceeererernne GAl Insurance Company, Ltd...........cccccceevervvveeeee | BMULLL [ TAL.............. | APU Holding Company........c.cccccecovvveevereierensennen.. | OWnership.......... [ ....100.000 | American Financial Group, Inc........... | ccvveveaes
......................................................................................................... Great American Specialty & Affinity Limited............. |GBR..... [NIA............. |APU Holding Company...........c.ccccceceuvererrirererrenenne. | OWnership......... [ ....100.000 | American Financial Group, Inc........... | ccvvevenes
.................................................................................. 31-1446308.. | ...oovvevienee | erevevireieinns | eoveveiereneneen. | HaN@ar Acquisition Corp.......cvvcevveveeveviivneneenneenes |OH.eeos [NIALL........... |APU Holding Company..........ccccoecovvvercvenireeneenene. | OWNErship.......... | ....100.000 | American Financial Group, INC........... | cereveenc.

Premier Lease & Loan Services Insurance Agency,
.................................................................................. 91-1242743.. | coooeeveee | ceeieninienes | e | INCL WA.......INIA............. |APU Holding Company..........ccccceereurernenerreernernnee | OWNErship.......... | ....100.000 | American Financial Group, InC........... | ccovvreence
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...................................................................................... 91-1508644.. | .....ccooevevvereens | ceverreieieeeenns [ cevvierieinnnnn. | Premier Lease & Loan Services of Canada, Inc....... [WA....... [NIA.............. |APU Holding Company..........cccceververresiereernennnen. | OWNership.......... | ....100.000 | American Financial Group, InC............ | ceevevennes
...................................................................................... 31-1262960.. [ ..cooovrverereens | cerervereieniens [ eoveierisssennnn. | RiSiCO Management Corporation............cccovcveeveeenens | DE..co [ NIAL............. | APU Holding Company.........ccccocueevverieierineircnnenen. | OWnership........ | ....100.000 [ American Financial Group, InC............ [ coovvivenne.
........... 31-0823725.. Dixie Terminal Corporation..............cceeeeveeereereninnees |OHocl American Financial Group, Inc Ownership.......... | ....100.000 [American Financial Group, INC......c..c.. | ceveevereee.
........... 98-0606803.. GAl Holding Bermuda Ltd............cccocovveerverererecrennnne. | BMUL.... American Financial Group, Inc Ownership.......... | ....100.000 [American Financial Group, INC.........c.. | ccevvevereee.
...................................................................................... 98-0556144.. [ ..oovverrrnnns | cernrrrireirnenne [ ereerernereneens | GALIndemnity, Ltd....ovvvevisesvseiessseieisssesennen | GBR.LL [ [AL..........o.... | GAL Holding Bermuda Ltd..........cccocoveveeeivcerneneenne. | Ownership........ | ....100.000 [ American Financial Group, INC......coc.. [ ovvevrvrenne
........... Marketform Group Limited............cccoeoveurrrrnrrrrnnnnn | GBR..... GAl Holding Bermuda Ltd.........ccccccovrvrrvervireernnene. | Ownership......... | ....100.000 | American Financial Group, INC......cc.co. [ coververennnes
........... Marketform Holdings Limited..........c..cccccoveeereirenennene. | GBR..... Marketform Group Limited...........cccccoeverrrereinneene. | Ownership........ | ....100.000 [ American Financial Group, INC.......co... | oovrrunenns
........... Lavenham Underwriting Limited..............ccccccccoeeenen. | GBR.... [ IA................. [ Marketform Holdings Limited..............cccevevvevrneee. | Ownership........ [ ....100.000 [ American Financial Group, InC............ | coevvevrneee.
........... Marketform Hong Kong Limited...............c.cccecvevennen. |HKG..... Marketform Holdings Limited.................c..ccceuenneen. [ Ownership.......... | ....100.000 | American Financial Group, InC........... [ cooceveinne
........... Marketform Limited...........ccccocoveververerveiieriessereennen. | GBR.L.L. Marketform Holdings Limited.............c.cccceurvunnneene. | OWnership........ | ....100.000 [ American Financial Group, InC........... | cocoveucnnee
........... Gabinete Marketform SL..........ccccoceeveecveiiereeverieneens | ESP.ccc. Marketform Limited.............ccceeviveveieriseeesereniennnen. | OWNership........ | ....100.000 [ American Financial Group, InC............ [ oovvevennee
........... Marketform Australia Pty Limited............c..cccccovvevene. JAUS..... Marketform Limited Ownership.......... | ....100.000 [American Financial Group, INC............ | ceveeveveee.
........... Studio Marketform SRL Marketform Limited Ownership.......... | ....100.000 [American Financial Group, INC.........c.. | ceveevereee.
........... Marketform Management Services Limited............... | GBR..... [NIA.............. | Marketform Holdings Limited.............c..cccccersrrrennne. | OWnership........ | ....100.000 [ American Financial Group, INC.....c..co... | ovverrrrenne
........... Marketform Managing Agency Limited...................... | GBR..... [NIA.............. | Marketform Holdings Limited.............c..ccccceesuureunne. | Ownership.......... | ....100.000 [ American Financial Group, INC.......c.... | ovverrurenne
........... Sampford Underwriting Limited..........c..ccccoevesvevvenene. | GBR..... | IA................. | Marketform Holdings Limited............c..ccccceevreunnee. | Ownership.......... | ....100.000 | American Financial Group, InC.......c..c.. | covevverennnes
.......................................................................................................................................................................... Marketform Trust Company Limited..............cccoe..e... | GBR..... Marketform Group Limited...........ccccccovevvvrererrnneneee. | Ownership........ | ....100.000 [ American Financial Group, InC.......c.... [ covvveurnenns
........... 06-1356481.. Great American Financial Resources, Inc................. | DE........ American Financial Group, InC............cccccovvevenrnnene. | OWnership......... [ ....100.000 [ American Financial Group, InC......c..... | 1ooeoncece.
........... 31-1422717.. AAG Insurance Agency, INC........ccccccvevvereeverenreceenes [ KY i Great American Financial Resources, Inc................ | Ownership.......... | ....100.000 [ American Financial Group, InC............ [ ccecvevnnee
...................................................................................... 34-1017531.. Ceres Group, INC.......cccveveveerereerseriesessessessessnssenns | DB, Great American Financial Resources, Inc................ | Ownership.......... | ....100.000 [ American Financial Group, InC............ [ ccevvevennee
........... 47-0717079.. Continental General Corporation..............c.ccceeeveeenen. |INE..... Ceres Group, INC.....cvvevevvererceecesseeeesieseesneenen. | OWNErship.......... | ....100.000 | American Financial Group, InC............ | cooveveene.
........... 34-1947042.. QQAgency of Texas, INC.......cccoevverereereeeeereeersnenens | X Ceres Group, INC.....covevvevvvrerceeceeeeeeesieseesneeneen. | OWNErship.......... | ....100.000 | American Financial Group, InC............ | ceoveveene.
........... 31-1395344.. Great American Advisors, Inc..........ccccccecveveveereerenen. | OHuc Great American Financial Resources, Inc................ | Ownership.......... | ....100.000 | American Financial Group, InC............ | cecevvveenee
0084. 13-1935920.. Great American Life Insurance Company................. OH....... A Great American Financial Resources, Inc................ Ownership.......... ....100.000 | American Financial Group, INC.......c.c.. | cevrverernnee
...................................................................................... 45-2969767.. Aerielle IP Holdings, LLC..........cccocooeveinenecnerneeneene | OHuceeoe [NIAL............ | Great American Life Insurance Company................ |Ownership.......... | ......62.500 | American Financial Group, Inc............ | 2............
...................................................................................... 26-4391696.. [ ...ovvererrrnne | eenerrererrnennes [ evereencncneen. | AeTi€IE, LLC e | DE e  NIAL........... | Great American Life Insurance Company................ | Ownership.......... | ......62.500 | American Financial Group, Inc............ | 2............
0084...| American Financial Group, Inc.......... 93661...... 31-1021738.. | oo Annuity Investors Life Insurance Company............... OH....... A, Great American Life Insurance Company................ Ownership.......... ....100.000 | American Financial Group, InC............ | cecovevennes
...................................................................................... 27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC... |MD....... [NIA.............. | Great American Life Insurance Company................ | Ownership.......... | ......85.000 [American Financial Group, InC............ [ ccevorerrnnee
...................................................................................... 27-0513333.. [ .cooveeeriercveees | evveeveveiieiienns [ cevieiesienneen.. | Bay Bridge Marina Management, LLC..................... IMD....... INIA.............. | Great American Life Insurance Company................ | Ownership.......... | ......85.000 | American Financial Group, InC......c..... | ccooevrrerneee
........... 20-1246122.. Brothers Management, LLC.... Great American Life Insurance Company................ | Ownership.......... | ......99.000 [American Financial Group, InC.......c.... [ ccevverennee
........... 45-3988240.. FT Liquidation, LLC Great American Life Insurance Company................ | Ownership.......... | ....100.000 | American Financial Group, InC............ | cccovvreenee
........... 47-5618395.. GAKey LIme, LLC.....ovveeirerreernese e Great American Life Insurance Company................ | Ownership.......... | ......50.000 | American Financial Group, Inc............ | 2............
........... 20-4604276.. GALIC - Bay Bridge Marina, LLC... Great American Life Insurance Company................ | Ownership.......... | ....100.000 | American Financial Group, INC......c..c.. [ cevvvererenes
........... 45-5565693.. GALIC - Sorrento, LLC Great American Life Insurance Company................ | Ownership.......... | ......65.000 [American Financial Group, InC............ [ 2c...ceuc.e
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...................................................................................... 3113777 | oo | e [ eeveiveecsienee. | GALIC Brothers, INC....ovcvevcvcvicieveveeeeveesienneees | OHues [NIAL........... | Great American Life Insurance Company................ |Ownership.......... | ......80.000 | American Financial Group, InC............ | cecovevennes
...................................................................................... 45-1144095.. [ ....ocovveerveees | evverveverieiienns [ ceeveiieneeisenen. | GALIC Pointe, LLC......ouevcvevveveceiieeseseieiesseonns | FLue . [ NIAL........... | Great American Life Insurance Company................ | Ownership.......... | ......65.000 | American Financial Group, Inc............ | 2............
........... 26-3260520.. Manhattan National Holding Corporation.................. |OH....... [NIA.............. | Great American Life Insurance Company................ |Ownership.......... [ ....100.000 [American Financial Group, InC......c..... | cevrrrveee.
0084.. 45-0252531.. Manhattan National Life Insurance Company........... OH....... A, Manhattan National Holding Corporation................. Ownership.......... ....100.000 | American Financial Group, INC............ | ceovrveennes
........... 52-2179330.. Skipjack Marina Corp.........cevererrerrenesnreeesesnnesneeens Great American Life Insurance Company................ | Ownership.......... | ....100.000 | American Financial Group, INC......cc.c.. [ cevvverernnes
........... 42-1575938.. Great American Holding, Inc American Financial Group, InC...........cc.coerevnrenenneee. | OWNETShIP........... | ....100.000 | American Financial Group, INC......c.coe. | coorverrenne.
........... 27-3062314.. Agricultural Services, LLC Great American Holding, InC..........ccccccevevvrevnnenneee. | Ownership......... | ....100.000 | American Financial Group, InC......c..c.. [ covvvereuneee
0084...| American Financial Group, Inc.......... 35351...... 31-0912199.. American Empire Surplus Lines Insurance Company| DE........ A, Great American Holding, INC..........cccoevvererrivereinenns Ownership.......... ....100.000 | American Financial Group, INC............ | cecovevennes
American Empire Surplus Lines Insurance
0084...[ American Financial Group, Inc.......... 37990...... 31-0973761.. American Empire Insurance Company.............c........ OH....... A Company Ownership.......... ....100.000 | American Financial Group, Inc

.[59-1671722.. | .. American Empire Underwriters, Inc.... .. | American Empire Insurance Company. Ownership. ....100.000 | American Financial Group, Inc..

GAl Australia Pty Ltd.........ccoevvvevereriereeeieeesieenns Great American Holding, INC.......c.cccvvvevereereercieinnnes Ownership.......... ....100.000 | American Financial Group, Inc

[N [P DSOS PO AA-1784136..[ oo Great American International Insurance Limited....... IRL....... Great American Holding, INC.......cc.cocvvvrrrninrenrireinnns Ownership.......... ....100.000 | American Financial Group, Inc
0084...[ American Financial Group, Inc.......... [ 23418...... 73-0556513.. | .. Mid-Continent Casualty Company.................. . .. | Great American Holding, Inc.. ..| Ownership. ....100.000 | American Financial Group, Inc..
0084... [ American Financial Group, Inc.......... 15380...... 73-1406844.. Mid-Continent Assurance Company Mid-Continent Casualty Company..........cccocueureenne. Ownership.......... ....100.000 | American Financial Group, INC.......c.c.. | cevrvereunnee
Mid-Continent Excess and Surplus Insurance

0084...| American Financial Group, Inc.......... 137%...... 38-3803661.. | ..overerrrerens [ e [ Company DE........ (DS T Mid-Continent Casualty Company.........ccccccveverennee. Ownership.......... ....100.000 | American Financial Group, INC............ | cecovevennes
...................................................................................... 30-0571535.. [ ..ceceeververeens | cercerveveiveniens | coveiesisenennnnn | Mid-Continent Specialty Insurance Services, Inc...... | OK........[ DS............... |Mid-Continent Casualty Company................ccc......... | Ownership.......... | ....100.000 [ American Financial Group, InC............ [ ccecovrvcnne.
0084...[ American Financial Group, Inc.......... 23426...... 73-0773259.. Oklahoma Surety Company............cc.coeuevernrrererenns OH....... DS Mid-Continent Casualty Company..........cccccuevennee. Ownership.......... ....100.000 | American Financial Group, InC.........c.. | cevvevverneee
0084...| American Financial Group, Inc.......... 22179...... 95-2801326.. Republic Indemnity Company of America................. CA....... A, Great American Holding, INC..........ccevvvvvevrirnrnienne Ownership.......... ....100.000 | American Financial Group, INC............ | ceovevennee
0084...| American Financial Group, Inc.......... 43753...... 31-1054123.. | oo [ e [, Republic Indemnity Company of California............... CA....... A, Republic Indemnity Company of America................ Ownership.......... ....100.000 | American Financial Group, INC............ | ceeveveennes
........... 59-1683711.. [ .o Summit Consulting, LLC........c.covvevvvnrrernennrnrernns | Flucrinns Great American Holding, InC..........ccccccevevvreernennee. | Ownership......... | ....100.000 | American Financial Group, INC......cc.co. | coververennnes
........... 59-3385208.. [ ....covrrrrrrrnen. Heritage Summit Healthcare, LLC..........ccccocovvevvenenes | FL.ccc. Summit Consulting, LLC..........cccccccvsvivrnerernrrneenene. | Ownership.......... | ....100.000 | American Financial Group, InC......c..c.. [ covvvereunees
...................................................................................... 59-3409855.. [ ...coverreeeeens | ceereeneireireinee [ eveireereeneeneenen. | SUmmMit Holding Southeast, INC......ococvvercencncnsen | FLucnne Great American Holding, Inc..........ccccccceevvveunreneee. | Ownership.......... | ....100.000 | American Financial Group, InC.........c.. [ covveereennee
0084...[ American Financial Group, Inc.......... 10701...... 59-1835212.. Bridgefield Employers Insurance Company.............. | I A Summit Holding Southeast, INC..........cocoveviriereenne. Ownership.......... ....100.000 | American Financial Group, InC.......c..c.. [ cevrvereunnee
0084...| American Financial Group, Inc.......... 10335...... 59-3269531.. Bridgefield Casualty Insurance Company................. FL......... A, Bridgefield Employers Insurance Company............. Ownership.......... ....100.000 | American Financial Group, InC............ | cecovevennes
0084...[ American Financial Group, Inc.......... 16691...... 31-0501234.. Great American Insurance Company.........c..cc..eue... OH....... A American Financial Group, INC..........cccoevevvereerennns Ownership.......... ....100.000 | American Financial Group, InC............ | ceoevvenneee
........... 45-2969767.. Aerielle IP Holdings, LLC..........cccocvevveeiveivercesiseeen | OHc Great American Insurance Company....................... | Ownership.......... | ......37.500 [American Financial Group, Inc............ [ 2............
........... 26-4391696.. Aerielle, LLC.......coevevverrerrererseseiesssssssesssssssssessenes | DEiinnn. Great American Insurance Company....................... | Ownership.......... | ......37.500 [ American Financial Group, Inc............ [ 2....cuuc.c.
........... 31-1463075.. | coevevvverevereens | cervereeierceeenns [ ceveiceecienneen. | American Signature Underwriters, Inc...........c.oe..e... |OH....... [NIA.............. | Great American Insurance Company....................... |Ownership.......... | ....100.000 | American Financial Group, InC............ | ceeverernnee
........... 59-2840291.. Brothers Property Corporation Great American Insurance Company....................... | Ownership.......... | ......80.000 | American Financial Group, InC............ | ceeverveenee
........... 25-1754638.. Brothers Pennsylvanian Corporation Brothers Property Corporation.............cccccevereueenne. | OWnership........ | ....100.000 [ American Financial Group, INC.....c.coc.. [ ovverrvnenns
...................................................................................... 59-2840294.. Brothers Property Management Corporation............ |OH....... [NIA.............. | Brothers Property Corporation...............cccccccoseueenee. | OWnership........ | ....100.000 [ American Financial Group, InC............ | oveveurnenne
........... 20-4498054.. Crescent Centre Apartments............cccccoeeeeveeeiereenee. [OHuo Great American Insurance Company....................... [Ownership.......... | ....100.000 | American Financial Group, Inc............ [ 1............
........... 31-1277904.. Crop Managers Insurance Agency, Inc...........ccc....... | KS........ Great American Insurance Company...................... | Ownership.......... | ....100.000 | American Financial Group, InC............ [ cecoevrvnne




statement for March 31, 2016 ofthe Mlidl-Continent Casualty 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
Securities Type of Control
Exchange if (Ownership,
Public Domi- Board, If Control is
NAIC Traded (U.S. ciliary | Relationship Management, | Ownership
Group Company Federal or Locatio | to Reporting Attorney-in-Fact,| Provide Ultimate Controlling
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity Directly Controlled by (Name of Entity/Person) | Influence, Other)| Percentage Entity(ies)/Person(s) *
...................................................................................... 31-0589001.. | ..eververereriens [ eeverveeiieienns [ eeveieicinnn. | DEmpsey & Siders Agency, Inc.......coeeevecvicvieeen. | OH.ees [NIAL............ | Great American Insurance Company....................... |Ownership.......... | ....100.000 | American Financial Group, InC............ | cecovevennes
...................................................................................... 31-1341668.. [ ....cccoovvvereees | cerrerveeeieniens [ eoveriersenenennn. | EdeN Park Insurance Brokers, Inc...........cccocevveeeens | CAn..o. [NIAL............. | Great American Insurance Company....................... [ Ownership.......... | ....100.000 [ American Financial Group, InC............ [ ccevvrvenne.
........... El Aguila, Compaiiia de Seguros, S.A.de C.V.........|MEX.....| IA.................| Great American Insurance Company....................... | Ownership.......... [ ....100.000 [American Financial Group, InC............ | cevrvrreee.
........... Financiadora de Primas Condor, S.A. de C.V..........|MEX.....NIA.............. | El Aguila, Compafiia de Seguros, S.A. de C.V........ |Ownership.......... [ ......99.000 [American Financial Group, InC............ | cevveveereee.
...................................................................................... 39-1404033.. [ ..oovverrerrers | cevneveirernenns | wereireeenenennnnnn | Farmers Crop Insurance Alliance, Inc..........coccoeveeeee |KS........ [NIA.............. | Great American Insurance Company...................... | Ownership.......... | ....100.000 [ American Financial Group, INC.....c..c.... [ ceovrrvrenne
........... 13-3628555.. | ..oveverrrrnrenes FCIA Management Company, Inc.........cccccevvevecveee | NY.oooo. [NIA............. | Great American Insurance Company....................... | Ownership.......... | ....100.000 [ American Financial Group, INC.....c..c.... [ ceovrrurenne
............................... Foreign Credit Insurance Association.............c..ccc.... [NY........ [ OTH............ | Great American Insurance Company....................... |Management...... | .................. | American Financial Group, InC............ [ 3eeeeuevc
...................................................................................... 47-5618395... | c.ovveverveeriees | evveveererieeens | veerieriereeeneee | GA KEY LiIME, LLC o Great American Life Insurance Company................ [Ownership.......... | ......50.000 | American Financial Group, Inc............ [ 2............
........... 81-0814136.. GAIl Mexico Holdings, LLC Great American Insurance Company....................... [ Ownership.......... | ....100.000 | American Financial Group, InC............ [ ceecevruenee
........... 31-1753938.. GAIl Warranty Company. Great American Insurance Company....................... | Ownership.......... | ....100.000 [ American Financial Group, InC............ [ cceovruuennee
...................................................................................... 31-1765544.. | ..o | ceverineseieiiens [ eoveieeiienennnennn. | GAL Warranty Company of Florida...........ccoecveveieenens | Fluncnns GAl Warranty Company.........ccccceevevverrerssrnneeennnn. | OWNErship......... | ....100.000 [ American Financial Group, InC............ [ covvevennee
........... GAl Warranty Company of Canada Inc..................... [CAN..... Great American Insurance Company....................... | Ownership.......... | ....100.000 | American Financial Group, InC........c... [ cecvvevvrene
........... 45-5565693.. GALIC - Sorrento, LLC..........ccceeeevveveeeesreesnsieenieinnes | Floinns Great American Insurance Company....................... | Ownership.......... | ......35.000 | American Financial Group, Inc............ | 2............
...................................................................................... 45-1144095.. [ ...ovovrevveres | cerrrerniinnnnns [ cereierisenernienne | GALIC PoiNtE, LLC....oeecenreseiessneseienns | Flsinns Great American Insurance Company....................... | Ownership.......... | ......35.000 | American Financial Group, Inc............ | 2............
........... 61-1329718.. [ .o, Global Premier Finance Company............ccccoeevereneens | OHucc. Great American Insurance Company....................... | Ownership.......... | ....100.000 | American Financial Group, InC......c..c.. [ cevovvereunnee
........... 74-2693636.. [ ....covererrrrennn. Great American Agency of Texas, INC.......ccccoeveeeners | TXooon Great American Insurance Company....................... | Ownership.......... | ....100.000 | American Financial Group, InC......c..c.. [ cevvvereunnee
0084... [ American Financial Group, Inc 95-1542353.. [ .o [ e | e Great American Alliance Insurance Company.......... OH....... A Great American Insurance Company............c.ccceue... Ownership.......... ....100.000 | American Financial Group, InC.......c.c.. | cevrvereunnee
0084...| American Financial Group, Inc 15-6020948.. Great American Assurance Company..........c.ccoue.eee. OH....... A, Great American Insurance Company...........c.c.eeee.. Ownership.......... ....100.000 | American Financial Group, InC............ | cecovevennes
0084...[ American Financial Group, Inc 61-0983091.. Great American Casualty Insurance Company......... OH....... A Great American Insurance Company..............cc....... Ownership.......... ....100.000 | American Financial Group, InC.........c.. | ceoeevcnnnee
...................................................................... 31-1228726.. [ ..coevvercereees | cevverveeeiieniens | coveriesisenennennn | Great American Claims Services, Inc...........c.cvve.n. | DE....o. [NIA.............. | Great American Insurance Company....................... | Ownership.......... | ....100.000 [ American Financial Group, InC............ [ ccevvevennee
0084...| American Financial Group, Inc 36-4079497.. | oo [ e [, Great American Contemporary Insurance Company [OH....... A, Great American Insurance Company............c..c....... Ownership.......... ....100.000 | American Financial Group, INC............ | ceeverveennes
0084... [ American Financial Group, Inc 31-0954439.. Great American E & S Insurance Company.............. DE........ Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc
0084... [ American Financial Group, Inc.. 31-1036473.. | .. Great American Fidelity Insurance Company ..|DE........ ..| Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
...................................................................... 31-1652643.. Great American Insurance Agency, Inc..........c..c...... | OH....... Great American Insurance Company Ownership.......... | ....100.000 [ American Financial Group, Inc
0084...| American Financial Group, Inc 13-5539046.. Great American Insurance Company of New York... INY........ Great American Insurance Company Ownership.......... ....100.000 | American Financial Group, Inc
0084...| American Financial Group, Inc.. 31-0974853.. | .. Great American Lloyd's Insurance Company. ..| Great American Insurance Company.... Other....covvevnee. American Financial Group, Inc..
...................................................................... 31-1073664.. Great American Lloyd's, INC.......cc.coouvevererveerrcrerennn. Great American Insurance Company Ownership.......... | ....100.000 [ American Financial Group, Inc
...................................................................... 31-0856644.. Great American Management Services, Inc.............. Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc
0084...| American Financial Group, Inc.. 31-1288778.. | .. Great American Protection Insurance Company.......|OH....... ..| Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
...................................................................... 31-0918893.. Great American Re InC.........c.cccovcveveeveeeeeseeeevseeenenns | DEcn Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc
0084... [ American Financial Group, Inc 31-1209419.. Great American Security Insurance Company.......... OH....... Great American Insurance Company.........c.coe.evenn. Ownership ....100.000 | American Financial Group, Inc
0084...[ American Financial Group, Inc.. 31-1237970.. | .. Great American Spirit Insurance Company ..|OH....... ..| Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
...................................................................... AA-1120817.. Insurance (GB) Limited.........ccccoeovvrrurrrneneenerenennene | GBR..... Great American Insurance Company Ownership.......... | ....100.000 | American Financial Group, INC........c... | ccveerrenne.
...................................................................................... 59-1263251.. | coeverveeverecn | eeveeeeiieeeens [ veeieccsieee | K@y Largo Group, INC.eevveevcvcvevcvcceisiesesieeennns | Flian, Great American Insurance Company....................... | Ownership.......... | ....100.000 | American Financial Group, InC............ [ cccoevrunene
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statement for March 31, 2016 ofthe Mlidl-Continent Casualty Company

SCHEDULE Y

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

1 2 3 4 5 6 7 1 12 13 14 15
Name of
Securities Type of Control
Exchange if (Ownership,
Public Domi- Board, If Control is
NAIC Traded (U.S. ciliary | Relationship Management, | Ownership
Group Company Federal or Locatio | to Reporting Attorney-in-Fact,| Provide Ultimate Controlling
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity Directly Controlled by (Name of Entity/Person) | Influence, Other)| Percentage Entity(ies)/Person(s) *
...................................................................................... 34-16073%.. | ...........ee...... | 0001301106 [ NASDAQ...... | National Interstate Corporation..............ccccecveeveenee. | OH..oo. [NIA............. | Great American Insurance Company....................... |Ownership.......... | ......51.000 | American Financial Group, InC............ | cecovvevennee
...................................................................................... 34-1899058.. [ ....eeverereens | cerrerverreieniens | coveiersenennno. | American Highways Insurance Agency, Inc.............. |OH....... [NIA.............. | National Interstate Corporation..............c...cc.ceuveeen. | OWnership........ | ....100.000 [ American Financial Group, InC............ [ coovvivennee
........... 31-1548235.. Explorer RV Insurance Agency, Inc..........c.cccceceveenee. | OH..oo.. [NIA.............. [ National Interstate Corporation.............c..ccceveveeeee.. | OWRETShIp........... | ....100.000 [ American Financial Group, InC............ | oeveevereee.
........... 98-0191335.. Hudson Indemnity, Ltd..........ccccccoeveverveveencerceeeneees | CYMLLL | A.................. | National Interstate Corporation.............c..ccceeeveeeeee.. | OWnErShip........ [ ....100.000 [ American Financial Group, InC.........c.. | coeveeveeeee.
...................................................................................... 66-0660039.. [ ...oovrerrrrrns | cerrrereireireenne [ ereereeeneinennnnnns | Hudson Management Group, Ltd.........cccocovvvevvennnens | VIR....... [ NIA.............. | NatiOnal Interstate Corporation..............ccccoeevvennenen. [ OWnership........ | ....100.000 [ American Financial Group, INC.....c..co... [ ovverrurenne
...................................................................................... 34-1607396.. [ ...ccovrerrnrnrrs | cevrmrreirereenns | wreirennenenennn | National Interstate Insurance Agency, Inc................. |OH....... [NIA.............. | National Interstate Corporation..............cccccervvennenen. [ OWnership........ | ....100.000 [ American Financial Group, INC.....c..co... | oeverrurenne
Commercial For Hire Transportation Purchasing
...................................................................................... 36-4670968.. [ ....cvervrrrereens | cerrrerreireiinenns | creerneireirennnnne. | GrOUP SC.......|NIA.............. | National Interstate Insurance Agency, Inc................ |Management...... | .................. | American Financial Group, Inc............ | 5.ceeeeneec.
0084...| American Financial Group, Inc.......... 32620...... 34-1607395.. | .ooververererens [ e [, National Interstate Insurance Company.................... OH....... A, National Interstate Corporation............cccccovevererennnn. Ownership.......... ....100.000 | American Financial Group, INC............ | cecovevennes
National Interstate Insurance Company of Hawaii,
0084...[ American Financial Group, Inc.......... 99-0345306.. Inc. National Interstate Insurance Company................... Ownership ....100.000 | American Financial Group, Inc
............... .. |43-1254631.. | .. TransProtection Service Company. .| National Interstate Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
0084...| American Financial Group, Inc.......... 95-3623282.. Triumphe Casualty Company.........c.cccecvvereerrererenn. National Interstate Insurance Company................... Ownership ....100.000 | American Financial Group, Inc
0084...[ American Financial Group, Inc.......... 86-0114294.. Vanliner Insurance Company.........cc.cocveveerenrerreneenes National Interstate Insurance Company.................. Ownership ....100.000 | American Financial Group, Inc
..|20-5546054.. | .. Safety, Claims & Litigation Services, LLC.. o [MT........ . | National Interstate Corporation .| Ownership. ....100.000 | American Financial Group, Inc..
46-4570914.. Safety, Claims and Litigation Services, LLC.............. OH....... National Interstate Corporation Ownership ....100.000 | American Financial Group, Inc
871850814.... PLLS Canada Insurance Brokers Inc............c..cc....... CAN..... Great American Insurance Company.............c...... Ownership.......... | ... 49.000 | American Financial Group, Inc
.131-1293064.. | .. Professional Risk Brokers, Inc. . | Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
31-0686194.. One East Fourth, INC......c.ocvcveieericceeccce e American Financial Group, INC........c.cccoeveeveveerennne Ownership ....100.000 | American Financial Group, Inc
31-0883227.. Pioneer Carpet Mills, INC........c.cc.cvvveivercrerircircins American Financial Group, Inc Ownership ....100.000 | American Financial Group, Inc
.131-1119320.. | .. TEJ Holdings, Inc........ .. | American Financial Group, Inc... ..| Ownership. ....100.000 | American Financial Group, Inc..
31-0728327.. Three East Fourth, Inc American Financial Group, Inc. Ownership ....100.000 | American Financial Group, Inc
Asteris 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 by not owned.




statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

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

N
COWEmDUTAWN =

11.1.

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial multiple peril
. Mortgage guaranty.......

. Ocean marine......
o INIANA MAMNE ...t neeen
. Financial QUaranty.........ccoeeieeeiesieesssee st

. Medical professional liability - claims-made
. Earthquake.......
. Group accident an
. Credit accident and health...
. Other accident and health
. WOrKers' COMPENSALION. ..ottt ssteess st sessessnens | setseesessssisesestessss s ssesssssssenns

, 19.2 Private passenger auto liability...

. Auto physical damage.........
. Aircraft (all perils).....

. Burglary and theft....
. Boiler and machinery...
. Credit....
. International.
- WaImanty.....cocceccse s

. Reinsurance-nonproportional assumed property....
. Reinsurance-nonproportional assumed liability.............ccocoveevirrieiierrerniennns
. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business.......

Medical professional liability - occurrence...

ea

Other liability-occurrence.....
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence

Products liability-claims made.

19.4 Commercial auto liability.

1,072,270

443985 | .

(20,888)
(957,164) | .
155,600 | ..

Sum. of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Earthquake
. Group accident and health
. Credit accident and health...
. Other accident and health...
. WOrKers' COMPENSALION. ...ttt ess s ssessssasnenns

. Burglary and theft....
. Boiler and machinery...

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability..........

. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business.......
o TORAIS et nees

. Allied lines.........ccouvenee

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial MUIIPIE PETl.......cvvveieiereieie et
. Mortgage guaranty.
. Ocean marine......
. Inland marine.......
. Financial guaranty...

Medical professional liability - occurrence...
Medical professional liability - claims made

Other liability-occurrence
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made.
19.2 Private passenger auto liability...

13,347,765
2,323,269

1,747,106

.2,323,269 |..

W A3347,765 | 16,185,667

...2,144,803

3401.
3402.
34083.
3498.
3499.

Sum. of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ovourriirsresrsnenresseseressesseeenns
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10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
2 3 4 5 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE LAE Reserveson | Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which IBNR Loss and Payments on Claims | Payments on Claims Claims Reported and [Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior....oo. | oo 102,374 [ 59,692 |..oooiiiieiaas 162,066 [..ccoovireirernnne. 1,557 | 1,914 | 3AT [l 97,295 | .o, 3,987 [ 64,252 [ 165,534 | .o, (3,522)] cooveerieiieiann 10,461 [ 6,939
2. 2014 Lo 19,897 | 30,315 | .o 50,212 | oo, [(IVS10) ] 582 | .iiieisreeieeeneen(668) [ oo 19,213 [ 1,377 {27,250 | s 47840 [ (1,934) ] oo (1,106) ] oo (3,040)
3. Subtotals
2014 + Prior...c.o. oo 122271 |, 90,007 |.oooirireiinnnes 212,278 | .o 307 | 2496 [ 2,803 [ 116,508 | .o, 5364 [ 91,502 [ 213374 | [CILTS) | I 9,355 | .o 3,899
4, 2015 s [ 14,308 [ 44709 [ .o 59,017 |, (2,125)] oo 845 | .o (1,280) [ 14,674 [ 1,820 [ .oiiiieneeenen39,900 | i 56,394 | ..o, (1,759)] oo (2,144) ] oo (3,903)
5. Subtotals
2015 + Prior......o. | eeoveierienennne 136,579 | oo, 134,716 | .o 271,295 |, (1,818)] oo 3341 | 1,523 [ 131,182 | oo 7184 [ 131,402 f 269,768 |...ccooiererininns (VA1) 7211 | (4)
6. 2016, eererereeee e XXX i | e, 2.0, SR IS ) 0.0, ST I D00, OIS IR 564 | .o 964 [ D, 0, SRR [ R 2,258 [ 12913 [ 15171 [, ) 0.0, ST [ .0, SR IS XXX
7. Totals......ocoorceer | orierririinnee 136,579 v 134,716 | ... 271,295 | oo [WKNE) ] 3,905 [ 2,087 | 131,182 | 9,442 | .o 144315 | 284,939 | .o (VA1) 7211 oo (4)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders
| S (5.3)%] 2. oo 54 %] 3. . (0.0)%

Col. 13, Line 7

Line 8

4 i (0.00%
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

Bar Code:

* 2 3418 201649000001 *
* 2 3418 20164550000 1 *
* 2 34182016 36500001 *

Q15
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Overflow Page for Write-Ins

NONE
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o NSO w

- o

Book/adjusted carrying value, DECEMDEr 31 Of PHIO YEAI.........cvvirerercirrire ettt ssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..o
2.2 Additional investment made after acquisition............ccccoeoeerrrrernienneen. A
Current year change in €NCUMDIaNCES..........ovvuererrerernrerriersnsessesesnneeseneens
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)....

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior Year...........ccccevevevveeeeereeseeeeseeeeeseeis
Cost of acquired:

2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other............cocovvrveeinneienineseesinnd
Accrual of discount

Unrealized valuation increase (decrease)....
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)............

Total valuation allowance

Subtotal (Line 11 plus Line 12)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECembEr 31 Of PHIOT YEAN.........covvviieeeireecee et s e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.............cccceeeevereieireinnnns
Capitalized deferred interest and Other...........cccocvveevcieerceeeeees e \
Accrual Of dISCOUNL.........cuvverrrirrieierisresesssseeiesesseessrenssssessessssssessessesss e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9
Deduct total nonadmitted amounts

Statement value at end of current period (Ling 11 MinUS LiNE 12). ...t sneses

SCHEDULE D - VERIFICATION
Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

N o ©®NO O AWN

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)....
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value....
Deduct current year's other-than-temporary impairment recognized

392,439,575
116,368,332
............................... 2,492,084
.............................. (4,026,721)
.................................. 394,221
............................. 77,770,084
............................... 2,149,521

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

QsSI01
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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

NAIC 1 (8):-rvvrrseresseeeesseerssseeesssssessssseessssesssssessssssssssssssss s sssssesssssesssssesss | sesssssesssssssssssaeees 316,262,682 | ....oooevveereririnns 73,086,570 | ..oouveermererrceeennne 49,381,625 | ....cvvvrrrrrirrcriennane (1,237,873) [ oo 338,729,754 [ ..oooevverereerneerinsercessnensnseeens | srsseeesssessssessssssesssssssssssesssnns | eiseess s sessees 316,262,682
2. NAIC 2 (). evvevrererrrieireensieseseseessssesssssnessssssessssesessssessssssssssesessssssssseness | srssssessssnesssssesesssens 30,370,174 | cooevveeerrireriiinennns 1,666,936 [ ....ooovvererrrircriinennns 508,750 | ..ocvvveerrrrireriiennens 1,201,666 [ ...oovoorvrrercriiiens 32,730,026 | ....ooverrrrrerriierriierieineensieees | s | s 30,370,174
3. NAIC 3 (8).eruureerreeereresseeesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sessssssssssmssssssssssssans 3,235,874 | evveerrernnerernneesnnesesnssssns | seesesinssesnesessssssis 239,399 [ oo (172 I— 2,990,023 | vveorrreererrernneeesnrsssnessssns | eesesnsssssessssssss s sssssssness | sesssssssssnnsssssssssens 3,235,874
4. NAIC 4 ():evevrreeeereresineesssseeessseesssesssssssssssssesssssssssssassssssssssssssssssssssssnssssss | sosessssssssssssmmssssssssssnns B11,946 [ oovooeeeeeerrerneeeeressnens | s snssnes | st sssse s (3,354) | orrverrreeerrnererineeeens 308,592 [ vvvrureerereerercerneeessssessineees | reesesne s sesss st sssssssssssnns | snseesesnesss et 311,946
B INAIC 5 (8).eruuveveuueresmseeeesneesssseessssseessssse et sss s ses s sss s sess b sssssessssnees | £xseessssnesssssssess e ssssssessssnessssas | snesesssseessssnesssseeesssseessssseessssnes | cesssesssssseessseessstseesss e sstssessss | fenseess e ses e st et snt st | frnesese sttt 0 [ eoeeeerrererineenmseeessseesssessssees | e ssesss e ssssssnenens | st
B NAIC B ()..urvvereerermcresineenssesesssseessssessessssesssssessssssssssssessssssesssesssssessssnensss | onsesssinsssessssssssasssesosssssssssssesnses | evesnsessesnssssssssssenssssssssssensssses | consesesosssssesnsesssssssssssssssssessssssns | sossesnsssseossssss s sssss s | snisesssssse s 0 | [ |
7. TOtAl BONGS. .. .veeuurressssressssnesssssesssssssssssssssssss s sssss s sssssssssssssssssssssssns | sosssssssssssssssssasees 350,180,676 | ...ocooorrreerssrririnnies 74,753,506 | .oovveernirriianriiennes 50,129,774 | oo [CLH0LK) ] I 374,758,395 [ oo 0 | i (O] ST 350,180,676

PREFERRED STOCK
8. INAIC Tttt ettt s st | eesssnesss st 4175578 | oo 2,209,880 | ..ooveererernreerineens 2,676,686 | ...oorveererrernrrennenns (PALIAL:) | 3,502,974 | oooooeeeeeecineeeeeseennessnn | e ssssss s | sesesnesest s nsseeans 4,175,578
9. NAIC 2.ttt st | resis s 20,459,197 [ covooreerirerieineenmieeeinsensssenes | neeesssesss s sssnsnes | cnssssne s 52,452 | covvorerienerirneninen 20,511,649 | .covooierrierrineerieseeiseensinees | s | e, 20,459,197
100 NAIC 3ottt sssti | sererissesesi e 4,715,000 | ovvvoreerermerriieenmiereissesssseees [ e | s 645,000 [ .ovovomerrereriiiceeens 5,360,000 | ...vvverrrirmereiieenniseeinennin [ | e 4,715,000
110 NAIC st sss st sssss st ssss st ssssssesssstnns | sessssnesssssnsssssnnssssneed B40,000 [ .vvovroverrureeererressnreessneeessneees | ereessssnesessssssssssssssansssssssssssns | sessnesssssnessssnsssssannees (640,000) | cvvvevrereerreererneeereeeesneeeens 0 [ eorveererreerneeeesseessseessssssssssnes | cesssneeesnseesnnssssssssssssssssnneses | serneeesesnsesss e 640,000
12, INAIC Bttt s st ss st s st | £ee8senees st ess st s st eenees | 1seee Rt e et et s st ss s | Seeess iR R RS e e st et | £etsnees s ee s st nss st nnnntes | Sebsieesst ettt 0 [ eoeeeereeeerineeeseeeessneesssseessssees | cessseesss s ssesss s ssssssenesens | sreesees sttt
13, INAIC Bttt ess st seess s ss st ss st | enitssnsssssnssssssssssss s ssssnssnnses | onssssssssessosssssssssssssssssssssenssnas | sosesssssssssossesssssssssssssnsssasssssnssens | cessssnssnsssssssssssssossnsssssssnsssssees | sesoissssssssses st 0 | [ | s
14, Total Preferred SHOCK........comrrvmrreemrrrierisneerisesisiseesisessssneessssesssnesssens | s, 29,989,775 | oo, 2,209,880 | oo, 2,676,686 | ..ooocvocriiiiis (148,346) | ..o, 29,374,623 | oo 0] i (O 29,989,775
15. _Total Bonds and Preferred StocK.......oonirrrisiiiniiiicsscii s | v, 380,170,451 | oo, 76,963,386 | ..ooovvcvviiriiienne, 52,806,460 | ...oooooooovciiriiis (194,359) ] oo, 404,133,018 | oo, 0] i 0] 380,170,451

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:
NAIC18§...9,434,189; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S......... 0; NAICGS.......... 0.




statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Ac?ual Interest A(;ollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......cieirie i | e 9,434,189 | ..o D80 TR [P RRN 9,434,189 | oo 5,084 | .ovvoiereisaeni i
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YBAI.........ccvvveveeiiiieieieie ettt st s ssssesseaes | eveesississessesssssessesessas 21,453,451 | oo 37,544,782
2. Cost of short-term investments acquired 23,322,988 | ..o 71,946,639
3. ACCIUAL OF GISCOUNL........couuieriiiiei ittt siens | sebbre st s bbbttt enbes | Hbeesbseese bbbttt
4. Unrealized valuation iNCrEASE (ECIEASE)...... .. ruuruururrereeeireeseeeeesesseessetseesesssessee e stesesessess s sse e st esssessess st essessassssssessnssns | setasssessesssssssssnssassssssestassasssessesssnssne | estssssssassssssessesssssssssessssssssestassnnens
5. Total ain (I0SS) ON QISPOSAIS..........cvvevieicrrieieieiiissie st ettt b st bbbt s s b b s s st st st s s snsnns | absessesisssstessessssessessessesssssssessessntenses | sebessessesissestes e s st es s b s sn s ss st ante
6. Deduct consideration received ON dISPOSAS............cciiueiiiiveiieieiciee ettt st b s s s ssnsesaens | evsessssesssssessssssesses e 35,342,250 | .cvovereirereieeieeerereienns 88,037,970
7. Deduct amortization Of PrEMIUM............ccccviiirieicicteie ettt bbb ss s bense e bt ssessssnans | avsessesssssstessessssessesse s sssssssessessntenses | sebessessesissestes e st es s bt n s sse s s anee
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cviuivriieieiieieieie st sssen s | ssesessesssssssessessssensessssssssssassessssansens | stossessesssssssossesssssssessessesansensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nNonadmitted @MOUNES............ciiiiriiiciii bbb sesiens | ettt sesssnssniiss | crosssissse st
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....viviiiiiiiieiieieeeeiesesisiseesesnessessessensssssnsssssnsssnssnsesseses | cossssssesnsssessssssssnssssasees 9,434,189 [ ..o 21,453,451

QsI03




statement for March 31, 2016 ofthe  Miid=-Continent Casualty 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

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03



statement for March 31, 2016 ofthe Mlidl-Continent Casualty Company

SCHEDULE D - PART 3

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

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P ions
419791 VT 2| HAWAII ST SER DT 5.00 11/01/2017....covivmirinirssnisrisssisenisninnas | ........... | 03/31/2016..... | Payment on INtercompany BaAlANCE. ........cvu. i sssssns s ensssness | sosnssenssssssesssssssssnsssnsesssssssssnes | ossssessssssssensssssssssens 1,066,580 | ..o 1,000,000 | oo 20,833 |1FE. .o
1799999. Total Bonds - U.S. States, TEITHOMES ANA POSSESSIONS............v.cveieiieeieeriiitessesetesesssessessetessessesssssssessessessssessessssssssssessessssassessessessssas | s4essessessessssessessessssassessesssssssassessesassessessessssessessesassessessessesassessesssessessessesassessesssssssessessesassessessessesessessessssassessesssssssessessnsansessesssssssassessnss | esiessssessessesssssnsassense 1,066,580 | ..o 1,000,000 | oo 20,833 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P:
075549 CE 3|BEAVERTON OR SCH 5.00 06/15/2017 .1 03/31/2016.... | Payment on INtercompany BaIANCE. ............c.uurimrimeirrieiiieriesisseesseisesssessssssssessessssssssssessssssns | sesssesssesssssssssssssssesssesssnsssnnnss | oosssesssssssesssssssssens 1,051,540 | .ooovercrierieriens 1,000,000
421722 R6 8|HAZELWOOD SD-A-PREREF-MO 5 20 3/1/20 03/31/2016.... | Payment on Intercompany Balance.. 181,932 175,000
421722 S2 6 |HAZELWOOD MO SCH DIST UNREF 5.00 3/1/20 .1 03/31/2016.... | Payment on Intercompany Balance.. 338,029 325,000
702333 4U 6| PASADENA TX 5.00 02/15/2022........cc0rumeieriereiieeineiseesssesssssesssessssesssssisssssssssessssssssssssssnsss. | soeesseses 03/31/2016.... | Payment on INtercompany BaAlANCE..............cc.iuurirrieniieiieeieeiseiissieeisesiss st esseeens ettt | e 1,295,794 | oo 1,130,000
799017 KR 8| SAN MATEQO HSD-B 1.523 09/01/2017.......ovurrirririreeisiensssiseisessssesesssssssssssssssssssssessesssssessesns | sesennenes 03/31/2016.... | Payment on Intercompany BaIANCE. ............viriririiririrneiieissse s sssssessesssesense 755,768 | oo 750,000
864813 WB 2| SUFFOLK VA SER A 5.00 08/01/17...cccuivuriiuirsssissensiensseesssnsssssssssssesssessssnsssesssnssensssssssnssssssnns | sesenenenes 03/31/2016..... | Payment on Intercompany BaAlANCE. ... ens s enssnsssns st snsnens R RRTPPTORS [ POTTROOROR PPN 1,057,010 | .o 1,000,000 [ .oooovrvvniiniines 8,333 | 1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and PoSSeSSIons.............c.ccccovrveernaee. eeeetetietetettebeetestesaases | eedessessessesessessesesesessesiesstastessetatteteessesehestes et et e s es s e s e E e A e s Ao R A et e Ao s bR e A b s R A et s b A et b A s et e s skt et s st et et entebetentensensesensentenetens | sebestestessesesnteneessens 4,680,072 | ..o 4,380,000 | ..oovovvereererereen, 33,310 XXX
Bonds - U.S. Special Revenue and Special A t
48542K P9 4| KS ST DEV 4.00 11/01/19.....cuuiieuiireiieiseieiissise i ssse st ssessssssssssnes. | soessineees 03/31/2016.... | Payment on INtercompany BaAIANCE.............cc.iuurirriiieieiieeissiseiiseissisessss st essseens ettt | eeries e 1,099,370 | oo 1,000,000 | oooorvrrcerrrireiineieiies 16,667 [1FE.....ccnvvrerrcrin
60535Q LZ 1|MISSISSIPPI HOME CORP 3.05 12/01/2034.........coovvuiriiriiririeiniinniierierineesssissssessesssenins | seeesiones 03/31/2016.... | Payment on Intercompany Balance. 872,098 864,447 | oo 2,197 | 1FE
60637B GM 6| MO HSG DEV B-14.00 11/01/2045. .1 03/31/2016.... | Payment on INtercompany BaIANCE. ............c.urirrireerrieiieriesisseeseeisesssssssssssesessssssssssenssssens | sesssesssesssssesssssssssessesssssssnness | oosssesssmsssesssnessasssns 1,077,650 | .oovererrierienieens 1,000,000
64988R GY 2|NEW YORK ST MTGE AGY 52 3.50 10/01/2030.... 03/31/2016.... | Payment on Intercompany Balance.. 530,495 500,000 7,729 | 1FE
67756Q NQ 6|OH HSG FIN AGY A 2.80 03/01/2046 .102/17/2016.... | GEORGE K BAUM & COMPANY. 2,000,000 | ....... 2,000,000 1FE
67756Q NR 4 [OH HSG FIN AGY B TXBL 3.25 03/01/2046.............covuumerierireereeinsinsersesisneessessssissessessssssssssnee | sevinsianes 02/17/2016.... | GEORGE K BAUM & COMPANY..........cccovvemnenn. SO POTOTURUOOTUPPUR ORIt 3,000,000 | .ooererrienereereenns 3,000,000 | .ooorernrrrrireirniinnas 1FE
684545 WW 2| ORNG CNTY FL TOURIST 5.00 10/01/2019.......ccevvirrirrirereieererisisssnssessssssssessssssssesssssssnsess. | sesennens 03/31/2016.... | Payment on Intercompany BalANCE. ... sssssssessessssssenses e | e 1,062,460 | ...oocvevicicin 1,000,000 | oooveevrieiriiercerieeeas 25,000 |1FE.....ccooiiiiiiinns
717817 MQ 0| PHILADELPHIA ARPT REV 5.00 06/15/2018.........cocueemerinermerieriseeseessssssessesssssessssssssssessesens | seeereenes 03/31/2016.... | Payment on Intercompany BalANCE.............cc.reurermriirieiieriseseessesssssessss e ssesssesens 542,325 500,000 | .oooovererierinnee 7,361 | 1FE
721901  JB 3| PIMA CNTY AZ 5.00 12/15/2036........cccoovrererirererieeeieierercisessieeiesessisessessesesesassssssessesssesssssesssssens | evvesesenas 03/31/2016.... | Payment on Intercompany BalAnCe.............uiueeririiirireiisiieesssisiesssessssse s et seneninns | cerereeee et res 1,002,573 | oo 975,000 | ovoveveeeeeeeeeeee 14,354 [1FE......ccovveiieenns
88275F NV 7|TEXAS ST DEPT OF HSG 3.125 03/01/2046.......cocviviireiriiiiisiissrienisssesssnssssssssssesssssessensssessens | coessnenns 03/31/2016..... | Payment on Intercompany BalanCe. ... enssnens 999,970 | ....... 1,000,000 [ oooovvvniriirirs 2,604 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment ettt ttetetotuetetesuetetatattetterastetetsseetessaetessastesanssuetesasasees | e4ebessssesessssesesesssiesesssetetasstetasateetetasastetesseetesassetesesaseetes s setesesseeeseseAetetsaet et s etet et s aet et s eAetesseet et s etetetnsetesansetetesnsetesansetetessnsetasanses | erieteterenieteraneeteninees 12,186,941 | .ooovvveecieeice 11,839,447 | oo 92,579 XXX
Bonds - Industrial and Miscellaneous
059522 AA  0|BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.. 02/25/2016.... | BANC OF AMERICA SECURITIES
202795 GX 2|COMMONWLTH EDISON 6.95 07/15/2018, .103/31/2016.... | Payment on Intercompany BalanCe..............cvureriiivriiieiiieresisiesisisesse s ensees
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.........cooeverierrienirierierissesseissssesssessseessenines | cevnsiones 02/19/2016.... | CANTOR FITZGERALD & CO......ccorvverrrrrriririerirenes
362341 FN 4| GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035..........ccomivmerirrerceinsineesesssssssessssessessssssssssssnsns | sonereenes 03/16/2016.... | BANC OF AMERICA SECURITIES
362341 XC 8| GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035........ccvvueriririernireirerinsissesessesssssseessssssssesssssns | oesensens 02/26/2016.... | BANC OF AMERICA SECURITIES 832,424 967,935 | ...... T4 [1Z.oeiiieriiens
362341 XG 9| GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035..........ccorvmmerirrerieiinineesessnssssessesessssssssssssssenins | svereenes 02/22/2016.... | BANC OF AMERICA SECURITIES SOOI ISP 1,040,155 | .oovereeirerieriens 1,002,743 | oo 2,076 | 1FM...cooivirircicrinns
362341 XG 9| GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035..........ccoiimmiirrercinnsineisssisesissessssessessssssssssensins | eeereenes 02/25/2016.... | BANC OF AMERICA SECURITIES 117,631 125,140 | oo TFM.eens
59020U ZE 8| MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035...........vuoreemieeirierierireressesssiesesiessesesssesssssensses | nevesneenns 02/25/2016.... | BANC OF AMERICA SECURITIES et | e 4786,716 | ooooverrceirieris 5,134,928 | ..cccovvvnnnee 503 [1AM
62942Q AF 0 [NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48.........cccoomermerimrircrieineiserissesessssissesssssssssesssns | sevenseanes 03/31/2016.... | Payment on INtercompany BaAIANCE..............c.reuermrriieieiieeieeiseesssissisesses st ensseens OO OTOTURURTRPUR ORI 1,004,994 | ..o 1,000,000 | coovveerrrncirns 1,468 [1FE
65251U AN 2| NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28 . .102/12/2016.... | WELLS FARGO BROKERAGE SERVICES ...2,499,932 1FE
68268L AA 5| OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28.. .1 03/15/2016.... | BANC OF AMERICA SECURITIES ..1,948,750 1FE
69915V AC 4|PARL 2015-1A A CLO SSNR FLT 07/20/2027.... .| 02/22/2016.... | BANC OF AMERICA SECURITIES 965,938 | ....... 1,000,000 2,070 | 1FE
758202 AK 1|REED ELSEVR CPTL 3.125 10/15/2022..........cccmvvumrrierirrereeseeissriesiesessessessssssessessssessssssness | seevenenes 03/31/2016.... | Payment on Intercompany BalanCe.............cccreureerreirmerierisiseeissisessessesesssesessesssssessenssesens 559,531 563,000 | ..ovoovercriiniinns 8,113 | 2FE
761118 FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35.........ceeuueeurierieriseeeseessesssssesssesssessssssssssssins | soeeeeeses 02/24/2016.... | CS FIRST BOSTON......cvuumrirmrimrirerieiineisenisesessssssseesseseseenns OO OTSTURUOTURPUR EOTORTOPRRRRTON 1,085,704 | .ooooooeeieierins 1,292,986 | .cooovverricrins 3,364 | 1FM...oviivricicis
863579 UL 0|SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35.......c0ueureriiiirinieinnisississiessssisssesssssssssssessens | oesensens 02/16/2016.... | CANTOR FITZGERALD & CO........cvcvvvirerirrirerininns . 2,526,730 | ....... 3,138,795 | e 3,709 [1FM...cviiiriiciae
863579 VH 8| SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035...........cvvemrvmerircrirrerneessnssseriessesessessssesssssnenes. | severenenes 02/26/2016.... | CANTOR FITZGERALD & CO......coovvvrrreirinrrierirenes 763,826 858,834 | ...... 63 | 1Z.eieeecris




statement for March 31, 2016 ofthe Mlidl-Continent Casualty 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

CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......cceeiveirererieiriesieieissessieisssssiesssessssssssssses | sesesnes 03/04/2016.... | AMHERST SECURITIES CORP........cooviriiiiiiiiierinsieiesisissssssssssssss s isessessssssssssssessssssessesss | ssesssessosssssossessssssssessssssssensne | oessssssssssemsssensnes 2,188,303 | ..o 2,563,166 | .....coucne 588 | 1Z.eieviieeiiiieinn

915328 AL 2| UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28..........ccovvvreririrereiisiineriesiesssssesessssssssssesssssessees | severenenes 03/23/2016.... | CITIGROUP.........couuvirrereesmiisiriesieseeees sttt snne | eebtestsensssees s st ssssnnns | eebssesssesssenssssesnesens 1,000,000 | .ooverneenrrierieneienns 1,000,000 [ ..oeomrererrerirnereeieeeerieneeeens 1Zeeereenne

929227 4T 0| WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033...........cccvviiiieriiiiiisiissiiiesiiiesissississsssissiins | veverienes 03/03/2016.... | CITIGROUP.........ccevvrrrnec. 702,744 699,901 | .covovrinnee 321 [1FMeciiis

92990G AG 8|WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37 02/17/2016.... | AMHERST SECURITIES CORP......cottuuiiirririiiieiriieiiesiessiessessssssesssesssessesisssssssisesssesssens | ceesisesssessssssssssssnsssesssesssssssnnss | orsssessssssesssssessnssenn 3,245,890 | oo 4,356,899 6,098 | TFM.....ovveirirrirerinns

94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 .| 02/24/2016.... | BANC OF AMERICA SECURITIES 836,309 903,813 1,928 [1FM...cvvrrerenne.

94984L  AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36......cccviivrinriririnnisiirenississsssessnsnsssesensssesssensnee | onsensenes 02/23/2016.... | BANC OF AMERICA SECURITIES.....ccottiiiiiiiriiiseenisisssssssensssssss s sisnssssssnsssssesensssssnsssssssns | sossssesssssosssassossssnsssesensanssnssenses | siemssssssossssssssessnes 1,453,850 | .o 1,539,484 2,924 [1FM.....cocvvrrrrnnnnn
3899999. Total Bonds - INAUSHTIAl NG IMISCEIIBNEOUS. ... ...ttt E e eE e E R0 E SR eh e oeEeEfeEE o8 EhE o e et e 8o EE R eEE£EEEE o E 8oL £EE R E e E 08 o o0 f SR £ E e E S8 E e o0 E eS8 33,496,925 | ... 37,283,755 | .o 54,431 XXX
8309997, TOtAI BONAS = PAI ...ttt ittt es st 8 e E8 8o E o888 E 848 E £ ££EEeEE 408 44EEoEEfooEE 10840 £E8e0EE 4oL EoEE oA 8 4oEEeEERoEEE 14 £E8EEEooEEeLEEoEEEHeEEfoEEE4EEE oL HEEE LA E 84 A8 oL oEEE L8 1EEE 4L E e EE 1L EoLE 48 4HEE L L8 L8 4EE 144 E L8 eLE 1A E L E LR bbbt 51,430,518 |......... 54,503,202 201,154 XXX
8399999, TOAI BOMAS.... ... vveoiesiesiesetess stttk s 00 EE L E o056 £ e0EeLEfoEEE oL E 0k eEEf1Ee € eLEoEEE Lk EE oL E 0L oEE L L E L E R R f LR EE 0L fEE LR 0L 51,430,518 |......... 54,503,202 201,154 XXX
Preferred Stocks - Industrial and Miscellaneous

369604 BQ 5|GEN ELECTRIC CO 5.00 D. | . | Exchanged 2,209,880 2,188,000.00 P1UFE
8499999. Total Preferred Stocks - INAUSTTIAI @NA MISCEIBNEOUS. ...tttk E e oeEEE 80 E o8 eEE o E Rt £ E SR E SR E LR EE SR £E R E o0 f SR E L8 E L0 E S8t 2,209,880 XXX XXX
8999997 TOtAl PreferT@a SIOCKS = PAIt 3...............oiviiieitiiicieteeeccteeeee ettt ettt st te e saetesesesaetessaetesesess  etesssssesasesseessissssesasesaes  tessesesesasessesassesesesesessesaeseeesesssssseseesesesesessesesesesesessesesesnsee et s setesesesseeesesetessaesesee s aetes e s eeee s et et s eneet et s et et et anaetenne et et s entetenneetetenertetann 2,209,880 XXX e 0 XXX
8999999, TOtAl PrEfITEA SHOCKS. ... vueiueeisertetiss it tisss ettt EE kR E ek SEE18EE kR E oL E 0k LR E SRk 0L EE  SeEEHEEf oL E S L L o0EfHEEE L4 E LR R E Lo L EfEEE L E L EE LA E L0t 2,209,880 XXX 0 XXX
9899999. Total Preferred @nd COMMON STOCKS. ...........c.cciiuiiieeterctiietietetee ettt ettt ettt seete st stetetesaetesesseaesessas  etessssesessssesesasassessssssesess  esesessssesesessssesessssesesassssesassssesesassesesassesesesssesesassesesessssesesassesesessesetessseses s sesetesasset et e sesetessesesesseset et sass et s et et et sassesansntetesneesetansstesesanen 2,209,880 XXX [ 0 XXX
9999999. Total Bonds, Preferred @nd COMMON SEOCKS..........ccviueiuiiieiiiieieieciiiessieistseie ettt s st sss e s st essssessesse s4sessssessessesassessesssssssesses  S4assssesssssessssessessesessessesseseesee s e s s e s e s e s se s s et es s e s se s e s e s e s s S esee s e s s b e e bS8 E e b s e b b s s e s e s s 1o b A e E b s s b e s h b h st s st bbb s s bbb s s 53,640,398 XXX 201,154 XXX




6030

statement for March 31, 2016 ofthe Mlidl-Continent Casualty 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
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
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Bonds - U.S. G t
83162C  HH 9| SBAP 1997-20C 1 7.15 03/01/2017.....ovvoiriinniininins ‘ . | 03/01/2016. | MBS Paydown 4,966 4,966 4,966 4,966 0 4,966 | .o [ [0 [ 178 |03/01/2017.... [ 1.....
0599999. Total Bonds - U.S Government 4,966 4,966 4,966 4,966 0 0 0 0 4,966 0 {0 [N o I [ 178 XXX XXX
Bonds - U.S. Special Revenue and Special A
041083 VB 9|[ARSTDEV FIN SFM A 3.10 07/01/2043....................... . 103/01/2016. | MBS Paydown. 70,339 70,339 70,339 70,339 0 70,339 384 |07/01/2043.... | 1FE..
047856  ET 2| ATLANTA SFM A GA 5.25 12/01/2039.. .| 03/01/2016. | Partial Call (3,179) (3,179) 12,847 988 | 12/01/2039....
130333 CA 3 |[CAHSGFINAGY A2.9002/01/2042.........c.cocvverrreenes .| 03/01/2016. | MBS Paydown 30,353 30,353 30,353 30,353 0 30,353 [ oo | s | cveenennisneeen0 | 150 | 02/01/2042.... | 1FE..
130333 CB 1| CAHSGFINAGY B 2.90 02/01/2042..........cccooorevrverenne . 103/01/2016. | MBS Paydown. 21,7119 21,7119 21,665 21,672 4 4 21,719 91 [02/01/2042.... | 1FE..
130575  Z7 1| CA RURAL HOME MTG 5.30 02/01/49.........ccccoeoeeeecccc . 01/01/2016. | Partial Call...........cccooovevveerecerecereeeeererees | iiiiisiimiimmsmsssisininnnns | coveeesesenees 110,000 | .ooovovevenen 110,000 | wooovevevenen 112,338 | oo 111,364 (1,364) (RIS R IS 110,000 391 [02/01/2049.... | 1FE..
19647P  BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044............... | . | 03/01/2016. | MBS Paydown 7,951 7,951 7,951 7,951 0 7,951 42 | 02/01/2044.... | 1FE..
246395 MC 8| DEHSG AUTH D 4.30 07/01/2017......cocvovvveeevevivriirinnnnns .101/01/2016. | Sinking Fund Redemption................... | ccccccccccviccvcvivcvcviviviin | covvveveieiens 115,000 | .ooovevevenen 115,000 | cooovevevene 113,103 | oo 114,125 327 K7 [ 115,000 ....2,473 | 07/01/2017.... | 1FE....
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029 . 101/01/2016. | Sinking Fund Redemption. 30,000 30,000 31,188 30,740 (715) (715) 30,000 735 | 07/01/2029....
296122 US  1|ESCAMBIA CNTY FL SFM B 3.125 08/01/2044........... . 103/01/2016. | MBS Paydown. 13,302 13,302 13,302 13,302 0 13,302 69 |08/01/2044.... | 1FE..
34074M  JB 8| FL HSG FIN CORP A 2.80 07/01/2041.........covevvrerevcrenes . 103/01/2016. | MBS Paydown. 63,874 63,874 63,874 63,874 0 63,874 272 |07/01/2041.... | 1FE..
45201Y YK  7|ILHSG DEV AUTH A 2.4506/01/2043..........cccccoeuvenere | . | 03/01/2016. | MBS PaYdOWN......coomrienriicriineriieriins | e | oeriieniins 101,414 | oo 101,414 97,358 97,529 3,158 3,158 | e | e 101,414 389 | 06/01/2043.... | 1FE..
458840  6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM................. .| 01/01/2016. | Paydown 851,694 930,000 699,825 864,388 e (12,894) [ o ....(12,694) 851,694 07/01/2017.... | 1.....
462583 BC  8|IASTVISION SPL F 5.50 02/15/2016........c..ccoreseunnennne | . | 02/15/2016. | Maturity. 2,000,000 2,000,000 2,311,300 2,006,338 (6,338) (6,338) 2,000,000 55,000 |02/15/2016.... | 1FE..
49130T PR 1|KY STHSG CORP A4.2507/01/2033..........ccoovvrvrevrnenns . | 02/11/2016. | Partial Call 40,000 40,000 41,820 41,181 (1,181) (1,181) 40,000 855 | 07/01/2033.... | 1FE..
49130T  PS 9 |KYHSG CORP A 3.00 11/01/2041 . | 03/01/2016. | Partial Call 15,000 15,000 15,000 15,000 0 15,000 75 [ 11/01/2041....
49130T  PT 7 |KYHSG CORP B 3.00 11/01/2041.........ccoovvvevmrerecienenns . | 03/01/2016. | Partial Call 40,000 40,000 40,000 40,000 0 40,000 238 | 11/01/2041.... | 1FE..
546270 BV 2|LOUISIANA HSG CORP A 3.05 12/01/2038.................. | . [ 03/01/2016. | MBS Paydown...........cccoovvemmmmervmnmeerns | covmrvrieseveriescverrisenes | ovevvriinnns 17873 | oo 17873 | oo 17873 | oo 117,873 (0) ((0) ) ST I, 117,873 561 |12/01/2038.... | 1FE..
57419R GH  2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043............ . 103/01/2016. | MBS Paydown. 29,592 29,592 29,592 29,592 0 29,592 | .o [ [0 [ 196 | 07/01/2043.... | 1FE..
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039................ . | 03/01/2016. | Partial Call 70,000 70,000 75,026 74,355 (4,355) (4,355) 70,000 9 |06/01/2039.... | 1FE..
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044......................... |. | 03/01/2016. | MBS Paydown 26,949 26,949 26,949 26,949 0 26,949 | ...oooooivviiriiiiiiiiinns | s | o0 | i 149 | 11/01/2044.... | 1FE....
60416Q GC 2| MINNESOTA ST HSG FIN A 2.80 02/01/204: .| 03/01/2016. | MBS Paydown 47,846 47,846 47,846 47,846 0 47,846 274 | 02/01/2045....
60416Q GD  0|MINNESOTA ST HSG FIN 3.00 04/01/2045.................. | . | 03/01/2016. | MBS Paydown 24,619 24,619 24,619 24,619 0 0 24,619 99 |04/01/2045.... | 1FE....
60416S  BU 3 |MNHSG FIN AGY A 3.00 07/01/2031............coeuevveeneene | . | 03/01/2016. | Partial Call, 55,000 55,000 57,769 57,095 (2,095) (2,095) 55,000 827 | 07/01/2031.... | 1FE..
60535Q LY  4|MS STHOME CORP SF MTGE 2.75 12/01/2032.......... .| 03/01/2016. | MBS Paydown 53,943 53,943 53,943 53,943 0 53,943 245 |12/01/2032.... | 1FE..
60637B  GC  8|MO HSG DEV A 3.75 05/01/2038..............ccccoeeesceeeencccee | . | 01/01/2016. | Partial Call 25,000 25,000 27,113 26,990 (1,990) (1,990) 25,000 2 |05/01/2038.... | 1FE....
647200 2H 6 |NMMTGE FIN B TXBL 2.75 12/01/2035..........ccocoevvvuneee .| 03/01/2016. | MBS Paydown 27,451 27,451 27,451 27,451 0 27,451 | oo [ [0 [ 143 | 12/01/2035.... | 1FE..
647200 3H 5| NEW MEXICO MTGE FIN A 3.25 03/01/2045................ .| 03/01/2016. | Partial Call 35,000 35,000 37,127 36,934 (1,934) (1,934) 35,000 569 |03/01/2045.... | 1FE....
647200 3M 4 | NEW MEXICO ST MTGE C 3.00 09/01/2041 . | 03/01/2016. | Partial Call 50,000 50,000 50,000 49,980 20 20 50,000 250 [09/01/2041....
647200 3N 2| NEW MEXICO MTG FIN D 3.125 02/01/2037................ .1 03/01/2016. | MBS PaydOWN.........ccvveuirerriineiineiis | covrerirseinesieseineiies | onseieniaens 169,354 | ..cooveneen 169,354 | ...ccooeneee 169,354 | ...coooeneee 169,354 0) {(0) ) ST IS 169,354 974 | 02/01/2037.... | 1FE..
647200 P5  7|NMSFMBCL15.00 03/01/2028..............cccccoeeccerececcccc .| 01/01/2016. | Partial Call 15,000 15,000 15,776 15,470 (470) (470) 15,000 4 103/01/2028.... | 1FE....
647200 P5 7 [NMSFMBCL15.00 03/01/2028...........onevrrermerrrirncrenns . | 03/01/2016. | Sinking Fund Redemption. 60,000 60,000 63,105 61,880 (1,737) (1,737) 60,000 1,514 | 03/01/2028.... | 1FE..
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043...............cocccoee. | . | 03/01/2016. | MBS Paydown 21,884 21,884 21,337 21,358 107 107 21,884 | oo [ e | e [ 120 | 02/01/2043.... | 1FE..
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647200 X4 1| NMMTGE FIN CL1B-12.8507/01/2043....................... | . | 03/01/2016. | MBS Paydown 74,434 74,434 73,829 73,922 (472) (472) 74,434 0 352 |07/01/2043.... | 1FE........
649883 F2  6|NYMTGE AGY 191 3.50 10/01/2034...........cc.ccoeeueuuweer | . | 03/17/2016. | Partial Call 60,000 60,000 63,521 62,845 (2,845) (2,845) 60,000 0 61 |10/01/2034.... | 1FE........
658207 FB 6 [NCHSG FINAGY 4.6507/01/23........ccoovvveveverrererern . | 02/01/2016. | Partial Call 30,000 30,000 29,850 29,906 94 94 30,000 0 701 |07/01/2023.... | 1FE........
658877 DZ  5|NDAKOTA ST HSG 4.50 01/01/2028..........ccooovvververenes . 101/01/2016. | Partial Call 230,000 230,000 245316 238,796 (8,796) (8,796) 230,000 0| .5, 175 | 01/01/2028.... | 1FE........
658909 EV 4 [NDSTHSG FIN A3.50 07/01/2043..............ccccoeuuceeneee | . | 01/01/2016. | Sinking Fund Redemption. 60,000 60,000 62,487 61,930 (1,899) (1,899) 60,000 0 .....1,050 [07/01/2043.... | 1FE.......
677377 Q3 0| OH HSG FIN AGY 4.00 11/01/202: . | 02/01/2016. | Partial Call, 45,000 45,000 42,975 43,523 1,477 1477 45,000 0 37 | 11/01/2025....
67756Q NP 8| OHIO ST HSG FIN AGY B 2.70 03/01/2036.................. .| 03/01/2016. | MBS Paydown 84,940 84,940 84,940 84,940 0 84,940 0 358 | 03/01/2036.... | 1FE........
686087 SU 2| OREGON HSG & CMNTY A 3.50 07/01/2036................ .| 01/01/2016. | Paydown 5,000 5,000 5,290 5272 0 5,000 0 58 |07/01/2036.... | 1FE........
83712D UH  7|SOUTH CAROLINA HSG A-2 4.00 07/01/2037.............. .| 01/01/2016. | Paydown 65,000 65,000 67,452 67,211 0 65,000 0| .1,257 | 07/01/2037.... | 1FE.......
83755G  5R 4 |SDHSG B HMOWNRSP 5.75 05/01/2028..................... | . [ 03/15/2016. | Partial Call............cccooooiomrrviirnrriiieniis [ o | v 140,000 | .coovvoeneee 140,000 | ..o 141,750 | o 140,426 (426) (426) | oo | v 140,000 0 2,046 | 05/01/2028.... | 1FE........
83755N  EU 2| SDHSG DEV SFH 2 4.25 5/01/2032...........cccc0eeeccecccce. .| 01/01/2016. | Partial Call 65,000 65,000 67,477 66,503 (1,503) (1,503) 65,000 0 47 |05/01/2032.... | 1FE.......
88045R  B7 6| TN HSG DEV AGY A 3.50 07/01/204 . 101/01/2016. | Paydown 100,000 ...100,000 ...106,461 ...105,704 0 00,000 0 2,071 | 07/01/2045....
88045R  B7 6| TN HSGDEVAGY A 3.50 07/01/2045...............cccoeueeee. | . [ 03/01/2016. | Partial Call...........covvveeerviircricincnins [ o | v 100,000 | oo 100,000 | oo 106,461 | ..ooovovvve 105,704 (6,004) (6,004) | cooooeecrins | v 100,000 0 2,085 | 07/01/2045.... [ 1FE........
88271H  CV 9| TX ST HSG 5.50 12/01/2039.......cccccvvvvvvvvvvvevivvierieinennnnns .| 03/01/2016. | Partial Call 37,820 37,820 40,089 39,024 (1,204) (1,204) 37,820 0 285 |12/01/2039.... | 1FE........
88275F MT 3| TXDEPT HSG SF 5.25 09/01/2032.........coosvvveerernriens . | 03/01/2016. | Partial Call 70,000 70,000 71,225 70,242 (242) (242) 70,000 0 758 |09/01/2032.... | 1FE........
88275F MV 8| TXDEPT HSG B 5.30 09/01/2039.........ccocvvvevvvvrirrirnennns .| 03/01/2016. | Partial Call 45,000 45,000 45,675 45,128 (128) (128) 45,000 (U [ 185 | 09/01/2039.... | 1FE.......
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044..........ccoouvvververrrrrnerenns . 103/21/2016. | MBS Paydown. 54,304 54,304 57,095 56,793 (1,763) (1,763) 54,304 0 244 | 08/21/2044.... | 1.......ccc..
97689Q BZ 8| WIHSG & ECON A 4.00 09/01/2045..........cccooovceneenneee | . [ 03/01/2016. | Partial Call.........oocooovvvviisvvcisinicnnenis | o | covsvviiennnns 130,000 | .o 130,000 | .o 138,788 | ...cccocceen. 138,188 (8,188) JCIEEE:) Y [P 130,000 0 2,398 | 09/01/2045.... [ 1FE........
3199999. Total Bonds - U.S. Special Revenue and Special A 5,849,502 5,927,808 6,082,687 5,921,927 0 (66,334) 0 (66,334) 0 5,849,502 0 0 0 XXX XXX
Bonds - Industrial and Miscell:

00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017................ . | 03/01/2016. | Sinking Fund Redemption. 73,231 73,231 73,231 73,231 0 73,231 (V[ [ 439 | 11/01/2017.... | 1FE........
00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.............. . 1 03/25/2016. | MBS Paydown. 20,155 20,155 15,381 15,489 (825) (825) 20,155 0 19 | 12/25/2036.... | 1FM........
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.......... .1 03/25/2016. | MBS PaydOWN.........cvvveurrererinererenins | cevrerinsesnesssseineesnes | oveeserienns 103,680 | ..o 103,680 87,091 90,468 2,335 2,335 | oo | e 103,680 (VI I 112 | 11/25/2036.... | 1FM........
05530M  AA 7 [BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............ . | 03/25/2016. | MBS Paydown 47,571 47,571 36,465 36,939 (19) (19) 47,571 0 48 |01/25/2037.... | 1FM........
05530M  AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. . | 03/25/2016. | Pass-Through Loss 7,721 5,957 0 7,721 (7,721) (7,721) 01/25/2037....
05530M  AA 7 [BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............ .| 03/31/2016. | Book Value Adj 1t 0 (7,721) 7,721 7721 01/25/2037.... | 1FM.......
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.................. | . | 03/25/2016. | MBS Paydown 7,876 7876 7,847 7,849 2 2 7876 0 84 [12/25/2018.... | 1FM........
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047............ . | 03/20/2016. | MBS Paydown 3,767 3,767 3,240 (2,660) (2,660) 3,767 0 2 |05/20/2047.... | 1Z..........
11042A  AA  2|BRITISH AIRWAYS 4.625 06/20/2024.......................... | R| 03/20/2016. | Sinking Fund Redemption. 11,199 11,199 11,199 11,199 0 11,199 (U [ 129 | 06/20/2024.... | 1FE........
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027............cccccoeveveenee | R 03/25/2016. | MBS Paydown 47,875 47,875 47,965 47,960 (4) (4) 47875 0 277 | 10/25/2027.... | 1FE........
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..............ccccccee00. .| 03/26/2016. | MBS Paydown 8,585 8,585 5,988 6,490 1,620 1,620 8,585 0 87 |09/26/2037.... | 1FM........
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37. . | 03/26/2016. | Pass-Through Loss 691 482 0 (708) 708 708 09/26/2037....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........c.ccoeuvrue .| 03/31/2016. | Book Value Adj it 0 708 (708) (708) 09/26/2037.... | 1FM........
12641Q  AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............ . | 03/26/2016. | MBS Paydown 41,702 41,702 41,702 41,518 70 70 41,702 0 518 |07/26/2037.... [ 1FM.......
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.................... | . | 03/26/2016. | Pass-Through Loss 23,038 20,007 0 179 (179) (179) 07/26/2037.... | 1FM........
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12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..................... | . | 03/31/2016. | Book Value Adjustment 0 (179) 179 179 07/26/2037.... | 1FM........
12641Q BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36...........cccoeuuuunece . | 03/26/2016. | MBS Paydown 9,958 9,958 8,266 4,822 2,292 2,292 9,958 0 51 |05/26/2036.... | 1FM........
12641Q  CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36...............ccouven.. . 103/26/2016. | MBS Paydown. 18,410 18,410 18,410 18,410 0 18,410 (V[ [, 143 | 01/26/2036.... | 1FM........
12641Q  CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.............cc.o...... | . | 03/26/2016. | Pass-Through Loss 200 200 (0) (0) 0 01/26/2036.... | 1FM........
12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37........... | . | 03/26/2016. | MBS Paydown 52,122 52,122 52,122 52,122 0 52,122 0 503 | 06/26/2037.... | 1FM........
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37... .| 03/26/2016. | Pass-Through Loss. 9,263 7,538 (24) (24) 0 06/26/2037....
12641Q DF 6| CSMC 2009-7R 14A4 SUB 5.75 4/26/37..........ccccouuuuuueee .| 01/26/2016. | MBS Paydown 17,200 17,200 17,200 8,489 8,711 8,711 17,200 0 52 | 04/26/2037.... | 1FM........
12641Q DG 4| CSMC 2009-7R 14A5 SUB 5.75 4/26/37.............ccccouve... . 1 03/26/2016. | MBS Paydown. 26,290 26,290 26,290 25,938 306 306 26,290 (V[ [, 145 | 04/26/2037.... | 1FM........
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... . | 03/25/2016. | MBS Paydown 10,104 10,104 9,761 6,061 1,084 1,084 10,104 0 79 | 05/25/2036.... | 1FM........
126670 NY 0 [CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... . | 03/25/2016. | Pass-Through Loss 13,444 12,989 0 0 05/25/2036.... | 1FM........
126673 Y7 1| CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035.............. . | 03/25/2016. | MBS Paydown 96,886 96,886 98,461 97,704 283 283 96,886 0 711 | 10/25/2035.... | 1FM........
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035... . 1 03/25/2016. | MBS Paydown. 10,442 10,442 10,364 8,991 (485) (485) 10,442 0 11/25/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035....................... | . | 03/25/2016. | MBS Paydown 86,558 86,558 81,041 82,079 1,441 1,441 86,558 0 790 |08/25/2035.... | 1FM........
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035............cccoceer. | . | 03/25/2016. | Pass-Through Loss 11,503 10,804 0 0 08/25/2035.... | 1FM........
161546 JG 2| CFAB2004-2 1A4 SEQ 5.323 02/25/2035............ccooceuee .1 03/25/2016. | MBS PaydOWN.........ccvvurrerriineiieiis | covrerineeinesieseinenies | oveeieniiens 119,445 | .ccoveene 119,445 | .ccooens 119,442 | oo 117,866 1,344 1,344 | s | s 119,445 0 ...1,062 [02/25/2035.... | 1FM........
16165L AC 4| CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36................ . | 03/25/2016. | MBS Paydown 52,696 52,696 52,691 52,696 0 52,696 0 364 |06/25/2036.... [ 1FM........
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036................ | . | 03/25/2016. | MBS Paydown 7,253 7,253 7,253 3,388 1,757 1,757 7,253 0 45 |03/25/2036.... | 1FM........
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.................. . 1 03/25/2016. | MBS Paydown. 53,218 53,218 53,216 43,532 4,565 4,565 0 368 |08/25/2035.... | 1FM........
19624H AA 6| COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050... . 103/20/2016. | MBS Paydown. 0 0 334 | 04/20/2050....
233046 AC 5 |DNKN 2015-1A A2| ABS SNR 3.262 02/20/46............... . 102/20/2016. | MBS Paydown. 0 0 20 | 02/20/2045.... | 2AM...
251563  FY 3 |DMSI2004-5 A3 SEQ 5.59 07/25/2034.......................... | . | 03/25/2016. | MBS Paydown 50 50 0 672 |07/25/2034.... | 1FM........
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028................... R| 03/14/2016. | MBS Paydown. (2) (2) 52,150 0 331 | 07/14/2028.... | 1FE..
25755T AD 2| DPABS 2015-1A A2l ABS SNR 3.484 10/25/45............. | . | 01/25/2016. | MBS Paydown 0 6,250 0 57 |10/25/2045.... | 1AM..
26208L AA 6| HONK2015-1A A2 ABS SNR 5.216 07/20/2045............ .| 01/20/2016. | MBS Paydown 1,250 1,250 1,250 1,250 0 1,250 0 16 | 07/20/2045....
26827E  AC 9| ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. .| R| 03/15/2016. | MBS Paydown, 8,828 8,828 8,828 8,828 0 8,828 0 06/15/2040....
32051G  EZ 4| FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35......... | . | 03/25/2016. | MBS Paydown............cccooocusuuumicscicciinss | covvvvvvvnvenvnnvnnennennenenes | v 185,932 | w.oovovevene 185,932 | w.oovevevere 158,042 v 18,562 | o 218,562 | o | i 185,932 0 355 |02/25/2035.... [ 1FM........
32052K AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36............. | . | 03/25/2016. | MBS Paydown..........coceerveeuerrerinenns | woveereiseessesneesssnnes | cevsnensennns 144,842 | ...ccoccceeee 144,842 | ....c.ccco.ee 122,314 | e 124,003 | .o rerirenneeenn 15,203 | 215,203 [ | e 144,842 0 336 |07/25/2036.... | 1FM........
32052K AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36............. | . | 03/25/2016. | Pass-Through Loss. 26 22 0 26 (26) (26) 07/25/2036.... | 1FM........
32052K AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR07/36............. | . | 03/31/2016. | Book Value Adjustment 0 (26) 26 26 07/25/2036.... | 1FM........
36159G AV 9| GEBL 2004-2A A SEQ SNR FLT 12/15/2032............cc... | . | 03/15/2016. | MBS PaydOWN........coervvuriirnriinriieriins | o | ovviieniins 130,928 | ..ccooveneen 130,928 | ..ccovreneen 127,983 | oo 126,741 1,847 1847 | oo | e 130,928 0 82 | 12/15/2032.... | 1FE..
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34................... | . | 03/25/2016. | MBS Paydown 41,130 41,130 41,130 19,153 3,594 3,594 41,130 (U [ 411 | 09/25/2034.... | 1FM........
362341 4F 3| GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036... . | 03/25/2016. | MBS Paydown 56,450 56,450 51,922 51,648 0 56,450 0 219 |01/25/2036....
362341 4F 3| GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036........ . | 03/25/2016. | Pass-Through Loss (105) 0 0 01/25/2036.... | 1FM........
362341  XG 9| GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035............ . | 03/25/2016. | MBS Paydown 35,311 35,311 33,612 0 35,311 0 75 | 11/25/2035.... | 1FM........
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046................. | . | 03/25/2016. | MBS PaydOWN...........ccoveerevemerrirnreneens [ covervrimneeniisseriniinsenns | oveeriinnens 159,269 | ..ccoovveneen 159,269 | ..ccovvienene 152,251 | oo 149,022 1,890 1,890 [ oo [ e 159,269 (VI N 168 | 05/25/2046.... | 1FM........
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18............ccoervrerenene . 1 01/20/2016. | Make Whole Call 264,676 239,731 239,731 239,399 0 239,399 25,277 25,277 1,550 |08/20/2018.... | 3FE...
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39678W AA 6| GCSP 2005-1 A SEQ CSTR9-25-34............cccoovevcuunenene | . | 03/25/2016. | MBS Paydown 11,695 11,695 11,571 11,518 114 114 11,695 (U [ 110 | 09/25/2034.... | 1FM........
40442L  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.......... . | 03/24/2016. | MBS Paydown 12,507 12,507 12,507 12,507 (0) 0) 12,507 0 43 | 06/24/2049.... | 1FE..
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/36............... | . [ 03/19/2016. | MBS Paydown 43,042 43,042 30,237 27,757 4,697 4,697 43,042 0 50 [11/19/2035.... [ 1FM........
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.......... | . | 03/19/2016. | MBS Paydown 25,581 25,581 17,971 18,540 (5,035) (5,035) 25,581 0 31 [08/19/2045.... | 1FM........
46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... . 1 03/25/2016. | MBS Paydown. 26,821 26,821 26,856 18,697 0 26,821 (V[ [ 106 | 03/25/2036.... | 1FM........
46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/3 . | 03/25/2016. | Pass-Through Loss 10,629 10,642 0 0 03/25/2036....
46631B  AD  7|JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049............... | . | 02/15/2016. | MBS Paydown 2,392,550 2,392,550 2,392,887 2,386,468 1,021 1,021 2,392,550 (V1 19,177 | 06/15/2049.... | 1FM........
46637U AA 5| JPTEP 2012-3 APT 3.0 10/27/2042.............cccoooccnenene | . | 03/27/2016. | MBS Paydown 29,947 29,947 28,899 28,955 50 50 29,947 (VI I 183 | 10/27/2042.... | 1....
46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42..........cccoovvvvvvvenenene | . | 03/17/2016. | MBS Paydown. 67,050 67,050 66,757 66,767 (54) (54) 67,050 0 256 |09/17/2042.... [ 1.....
46639A AA 7| JPTEP 2012-5 APT 2.50 12/27/2042............cccooeuuueneee | . | 03/27/2016. | MBS Paydown 51,738 51,738 49,668 49,728 789 789 51,738 0 298 | 12/27/2042.... | 1....
472320 AW 2 [JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36............. .| 02/26/2016. | MBS Paydown 8,352 8,352 8,497 8,352 0 8,352 0 336 |01/26/2036.... [ 1FM........
47232D  AX 0| JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36. . 1 03/26/2016. | MBS Paydown. 7,626 7,626 7,758 7,558 (124) (124) 7,626 0 67 |01/26/2036....
47232D  BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37............. . | 03/26/2016. | MBS Paydown 33,623 33,623 33,623 31,531 152 152 33,623 0 329 | 07/26/2037.... | 1FM........
472320 BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37............. | . | 03/26/2016. | Pass-Through Loss. 31,743 19,296 (206) (206) 15,872 covveeeeneei(18,872) [ i (15,872) | oo | 07/26/2037.... [ 1FM........
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37............. | . | 03/31/2016. | Book Value Adj 1t 0 (K772 (RN I 15872 | oo 15,872 . 07/26/2037.... | 1FM........
47232Q  AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE..........c........ .| 03/26/2016. | MBS Paydown 20,340 20,340 19,768 18,603 41 41 20,340 (U [ 146 | 11/26/2037....| 1FM........
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.............. | . | 03/26/2016. | MBS Paydown 47,412 47,412 47,412 46,262 (80) (80) 47,412 (VI [ 458 | 07/26/2037.... | 1FM........
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37............... . 1 03/26/2016. | Pass-Through Loss 11,331 7,615 0 0 07/26/2037.... | 1FM........
47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36. . 103/26/2016. | MBS Paydown. 36,388 36,388 36,526 36,251 16 16 36,388 0 294 |02/26/2036....
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.............. . | 03/26/2016. | Pass-Through Loss 409 408 0 409 (409) (409) 02/26/2036.... | 1FM........
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.............. . 1 03/31/2016. | Book Value Adj 1t 0 (409) 409 409 02/26/2036.... | 1FM........
525221 EM  5[LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035........... | . | 03/25/2016. | MBS Paydown. 46,007 46,007 33,700 36,132 (5,416) (5,416) 46,007 0 47 [12/25/2035.... | 1FM........
543190 AA  0[LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045............ . | 03/15/2016. | MBS Paydown 64,016 64,016 64,012 63,945 2 2 64,016 0 318 |01/15/2045.... | 1FE..
59020U  ZE 8| MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035............. .| 03/25/2016. | MBS Paydown 80,487 80,487 75,029 384 384 80,487 0 46 |08/25/2035.... | 1AM...
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46. . | 03/25/2016. | MBS Paydown 40,970 40,970 40,970 20,127 5,097 5,097 40,970 0 10/25/2046....
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037..........ccocvvrvnnens .| 03/25/2016. | MBS Paydown 72,066 72,066 67,562 69,982 402 402 72,066 0 62 |03/25/2037.... | 1FM........
63860L AC 4 [NSTR2007-B 2AV2 SEQ FLT 04/25/2037..........ocvvoenennr . 103/25/2016. | MBS PaydowN...........ccerrvemerrernnennins [ oveereiinersninsesnsinnnenes | oveeveinnees 3714 | s 3714 | s 101,347 | o 107,049 882 882 [ oo [ s 113,714 (V1 [ 120 | 04/25/2037.... | 1FM........
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35....................... | . | 03/25/2016. | MBS Paydown 70,927 70,927 70,927 70,927 0 70,927 0 541 | 08/25/2035.... | 1FM........
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036.................... .| 03/25/2016. | MBS Paydown 61,988 61,988 59,508 61,846 141 141 61,988 0 74 |02/25/2036.... | 1FM........
65535A  AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036..........cccouuue. . | 02/25/2016. | MBS Paydown 3,300 3,300 3,300 367 1,581 1,581 3,300 0 11 [10/25/2036.... | 1FM........
67085E  AF 3| OFSI 2006-1A D CLO MEZ FLT 09/20/19...................... | . | 03/20/2016. | MBS Paydown 500,000 500,000 | ............. 482,969 500,000 0 500,000 0 2,932 |09/20/2019....
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34.. . 1 03/25/2016. | MBS Paydown. 6,053 6,053 6,053 5,640 44 44 6,053 0 45 |06/25/2034....
76110V TE 8| RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36.................. .1 03/25/2016. | MBS PaydOWN.........ccvvurrerrrineiieeiis | covrerirseinesieseinesies | oneeieriinns 112,246 | oo 112,246 | .ooovvn 103,673 41,298 0 [ e | e 112,246 0| ...1,019 | 02/25/2036.... | 1FM........
76110V TE  8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36.................. .| 03/25/2016. | Pass-Through Loss. (252) 2,179 0 0 02/25/2036.... | 1FM........
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. . 1 03/25/2016. | MBS Paydown. 15,579 15,579 13,082 1,264 1,264 15,579 0 44 |08/25/2035.... | 1FM........
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761118 FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. .| 03/25/2016. | Pass-Through Loss. 896 753 0 896 (896) (896) 08/25/2035.... | 1FM........
761118 FM 5| RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. .| 03/31/2016. | Book Value Adjustment 0 (896) 896 896 08/25/2035.... | 1FM........
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccevvverenene . | 03/25/2016. | MBS Paydown 16,227 16,227 16,217 11,747 14 14 16,227 (V[ [, 139 | 02/25/2036.... | 1FM........
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccevvverenene . | 03/25/2016. | Pass-Through Loss 5,186 5,182 0 0 02/25/2036.... | 1FM........
850228 AC  1|SCFT2014-AA AABS SEQ SSNR 2.7 05/25/23............ | . | 03/25/2016. | MBS Paydown 203,728 203,728 203,715 203,719 0 0 203,728 0 932 |05/25/2023.... | 1FE..
85172E  AA  0|SLFT 2013-BA A ABS 3.92 01/16/23. .| 02/15/2016. | MBS Paydown 2,000,000 2,000,000 1,999,095 905 905 2,000,000 0 01/16/2023....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . | 03/25/2016. | MBS Paydown 7,565 7,565 (835) (835) 7,565 0 19 |07/25/2035.... | 1FM........
863579 UL 0 [SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . 1 03/25/2016. | Pass-Through Loss (257) 0 0 07/25/2035.... | 1FM........
863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036..........coc0vvvvvverereee . | 03/25/2016. | MBS Paydown 42,669 42,669 36,802 36,836 (1,853) (1,853) 42,669 0 43 | 06/25/2036.... | 1FM........
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31.........ccccvuvrus . | 03/25/2016. | MBS Paydown 9,727 9,727 8,283 9,005 (254) (254) 9,727 0 55 |08/25/2031.... | 1FM........
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34................... .| 03/25/2016. | MBS Paydown 52,759 52,759 44,449 50,172 1,558 1,558 52,759 (U [ 499 | 05/25/2034.... | 1FM........
872225 AD 9 |TBW 2006-5 A3 SEQ STP 11/25/2036.. . 1 03/25/2016. | MBS Paydown. 81,457 81,457 71,987 72,035 (1,879) (1,879) 81,457 0 623 | 11/25/2036....
872227 AK 9 [TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37.............. . 103/25/2016. | MBS Paydown.............ccovvveemrveeinnnnies [ overvviiserivicsereiissenes | v 156,208 | .............. 156,208 | .............. 118,718 | v 110,423 8,309 8,309 | oo | e 156,208 0 1,210 |07/25/2037.... | 1FM........
87407P  AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/2039.................... | . | 03/20/2016. | MBS Paydown 25,000 25,000 25,000 25,000 0 25,000 (VI I 146 | 02/22/2039.... | 1FE..
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . | 03/25/2016. | MBS Paydown 13,574 13,574 11,589 (2,623) (2,623) 13,574 0 7 |01/25/2038.... | 1Z.....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . | 03/25/2016. | Pass-Through Loss (53) 0 0 01/25/2038.... [ 1Z.....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... . 1 03/25/2016. | MBS Paydown. 7,672 7,672 5,716 (1,870) (1,870) 7,672 0 16 | 05/25/2037.... | 1FM........
92990G  AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... . 1 03/25/2016. | Pass-Through Loss 13,304 9,912 0 13,304 en(13,304) | v (13,304) | oo | 06/25/2037 ... [ 1FM........
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. . | 03/31/2016. | Book Value Adjustment 0 (13,304) 13,304 113,304 . | 05/25/2037....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 03/25/2016. | MBS Paydown 25,834 25,834 23,905 836 836 25,834 0 59 |09/25/2036.... | 1FM........
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 03/25/2016. | Pass-Through Loss 5,202 4,814 0 5,202 (5,202) (5,202) 09/25/2036.... | 1FM........
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 03/31/2016. | Book Value Adjustment 0 (5,202) 5,202 5,202 09/25/2036.... | 1FM........
94984L  AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36........ . 1 03/25/2016. | MBS Paydown. 37,981 37,981 35,868 0 37,981 0 87 | 10/25/2036.... | 1FM........
94984L  AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36........ .| 03/25/2016. | Pass-Through Loss. 61 58 0 61 (61) (61) 10/25/2036.... | 1FM........
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36. .1 03/31/2016. | Book Value Adj 1t 0 61) 61 61 10/25/2036....
95058X  AB 4| WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45.............. .| 03/15/2016. | MBS Paydown 5,000 5,000 5,000 5,000 0 5,000 0 51 | 06/15/2045....
96033B AA 2| WESTR 2015-1A A ABS SNR 2.75 05/20/2027.............. | . | 03/20/2016. | MBS Paydown 65,199 65,199 65,176 64,614 25 25 65,199 0 297 | 05/20/2027....
3899999. Total Bonds - Industrial and Miscellaneous. 8,958,333 | ........9,077,368 | ........8,779,881 | ...........8,158,291 w0 e 71029 |0 <o 11,029 .0 ..........8,933,056 0 25277 25277 | oo 55,435 XXX XXX
8399997. Total Bonds - Part 4. ...14,812,801 | .......15,010,141 | ........14,867,534 | ........ 14,085,184 0 4,695 0 4,695 0|.....14,787,524 0 25277 25277 | .....142,870 XXX XXX
8399999. Total Bonds. ...14,812,801 | ........15,010,141 | ......14,867,534 | ......... 14,085,184 0 4,695 0 4,695 0[.....14,787,524 0 25,277 25,277 | ......142,870 XXX XXX
Preferred Stocks - Industrial and Miscell
369604 BP 7 [GENELECTRICCO4.20C... . 1 01/20/2016. | Exchanged 2,209,880 | ...... 2,188,000.00 1,969,200 2,177,060 ..(207,720) | .. ...(42,654) (250,374) 1,926,686 283,194 283,194 XXX P1UFE...
486606 50 2 | KAYNE ANDERSON MLV INV E 4.25 04/01/2019......... | . | 01/15/2016. | Partial Call..........c.ccoocverreriverirrericncnns | vernecenr 15,000,000 375,000 375,000 374,557 443 443 375,000 0 XXX RP1LFE.
486606 50 2| KAYNE ANDERSON MLV INV E 4.25 04/01/2019......... | . | 02/12/2016. | Call <. 15,000.000 375,000 375,000 374,557 443 443 375,000 0 XXX RP1LFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneous 2,959,880 XXX 2,719,200 2,926,174 (207,720) | ............(41,768) 0 (249,488) 0 2,676,686 0 283,194 283,194 XXX XXX
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statement for March 31, 2016 ofthe Mlidl-Continent Casualty 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
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
8999997. Total Preferred Stocks - Part 4. 2,959,880 XXX 2,719,200 2,926,174 (207,720) | .............(41,768) 0 (249,488) 0 2,676,686 0 283,194 283,194 | ....... 15,727 XXX XXX
8999999. Total Preferred Stocks. 2,959,880 XXX 2,719,200 2,926,174 (207,720) { .............(41,768) 0 (249,488) 0 2,676,686 0 283,194 283,194 | ........ 15,727 XXX XXX
9899999. Total Preferred and Common Stocks 2,959,880 XXX 2,719,200 2,926,174 (207,720) | .............(41,768) 0 (249,488) 0 2,676,686 0 283,194 283,194 | ... 15,727 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks v 17,772,681 XXX v 17,586,734 | ... 17,011,358 (207,720) (37,073) 0 (244,793) 0f.....17,464,210 0 308,471 308,471 | .......158,597 XXX XXX

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




statement for March 31, 2016 ofthe  Miid=-Continent Casualty Company

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



statement for March 31, 2016 ofthe  Miid=-Continent Casualty 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
Mabrey Bank Tulsa, Oklahoma cevenerns.0.380 3,582,977 4,495,012 5,762,449 [ XXX
Prosperity Bank. Tulsa, Oklahoma 0.350 524,660 524,323 376,981 | XXX
The Bank of New York Mellon...............ccccccoouevrrernnnnn. New York, New York 0.010 5,080 25591 2,171,081 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 4,112,717 5,044,926 8,310,511 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 4,112,717 5,044,926 8,310,511 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 600 600 600 | XXX
0599999. Total Cash, XXX XXX 0 0 4,113,317 5,045,526 8,311,111 [ XXX

QE12
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statement for March 31, 2016 ofthe Mlidl-Continent Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE




supplement for March 31, 2016 of e Mlil-Continent Casualty Company

NAIC Group Code.....84
Company Name: Mid-Continent Casualty Company

If the reporting entity writes any director and officer (D&O) business, please

1. Monoline Policies

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1
2.2

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

* 2 3418201650500 10 1 *

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2016

NAIC Company Code.....23418

provide the following:
1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
.................... 205,209 | ... 215,282 | ... (54,151)

Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POIICY? ......c.vvevrveviereeieieeesce e sssvesee s sesssses s sesas s

Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e

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

Yes[ ] No[X]

Yes[ 1 No[X]

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

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

24

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

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

Q505
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