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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS o | ereeneennins 215,241,564 | ... | cerireniinens 215,241,564 | .cooovvvennnes 203,789,599
2. Stocks:
2.1 Preferred StOCKS. ......cvwirircriseiceiecsiesreess s nesen | sesesniesssenns 4,000,007 | cvvoorrireeenerirerinenenens [ e 4,000,007 | cooovvrerrirnn 4,000,007
2.2 COMMON SHOCKS.....vouurvereceeraeriseeiseriseesiessssestssssestsesssse s esss s ssesstssssssssssessssssssesssnes | sesesssssesnnens 8,898,271 | ..oveoeerierereerisecinerines | cereerieeinnens 8,898,271 | oo 11,366,594
3. Mortgage loans on real estate:
Bl FIESEIENS . covveeeecrictce sttt | e 1,144,699 | ..ooovocrcceeins | e 1,144,699 | ..o 1,252,165
3.2 Other than firSt IENS.........cvueieeerieiscerreie ettt sttt ssessestsnes | seessesessssssssessessssssessessans | eeesssessassnsssnssessassssnnsss | stesssssessasssssssssessessnens (01
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......coevevevictriesetesiessesss et st ss et b s ses e sss s s s s st s bssesssssssessssssssssssseses | ersessessssssessessssessesssossess | svessssssessesissessessssesssssens | srvesesssssesissssessssssssnns (01 U
4.2 Properties held for the production of income (less $
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....3,953,719), cash equivalents ($.......... 0)
and short-term investments ($.....8,390,919)........ccceririrrinriieiieieereseseeses s sesssssessssins | evveeeiiesienns 12,344,638 |...coovvevvreereeeeienins [ e 12,344,638 | ....ccovvnve. 11,979,187
6. Contract loans (including $.......... 0 PremMiUM NOLES).....vvvvriviveieieiie et seaes | creresisisnienans 2,783,354 | ..o | e, 2,783,354 | ...covvvnee 2,796,194
T. DEIIVALIVES. ...ttt sttt nsesesnsenns | nessssesseenstensesnntnnsesesnsens | neressesnetsnrenesestenenstnnnens | sereeetesten et tnnns (01
8. Other iNVEStEd @SSBLS.........ccuuiiiii s | e 178,433 [ | il 1,178,433 [ 1,178,229
9. Receivables for securities 186,316 [ oo | e 186,316 | e, 262
10.  Securities lending reinvested COlAEral @SSELS...........c.curirieriiiieieeee s sssiesiens | ceviesesssssisse s sessens | resressessessssesesssssesesies | sressessessssssssesessessssas (01 R
11, Aggregate write-ins fOr INVESIEA @SSELS.........ovururiereeireieeie et ssessenees | ressssssssss s snesesssssaneses 0 [ (O I {01 R 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccvverrreinrnrreenisnisessssssssssesessnnses | sevveseeinnes 245,777,282 | oo (] I 245,777,282 | ...oveuvee. 236,362,237
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY).......c..coiueieieiirieieeisseiieeeieies | ceereiiessiesessiesessienens | coeseisssessessssssses s ssssessens | sresisssssessssssese s (01 O
14. Investment income dug and @CCTUBM............cccvuevivrereieiereee et saes e ssssae s | ereveesssssaeses 2,809,075 | ..o | e 2,809,075 | ..covevrreee 2,617,504
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccceeceveis| ovveververeirninen 112,293 [ oo 8,910 | v, 103,383 [ oo 88,150
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums)..........cccoceeerveeeveeces | ceverreieeiennes 1,129,836 | oo 22470 | coevrerere. 1,107,366 | ..cooevvvreenee 1,059,520
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0) ettt en st en s enasensan | erseessesssenssesssssssessssnsssnses | seresenssenssenss s enssanssans | sreessrense et nseas L0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUIETS..........c.vurreirirerieriesiesiesiesiessessensessesses | cersessessessssssessessessiens | cresseseessesesseseenienins | seeessseseesseseesseseeees (VN
16.2 Funds held by or deposited with reinSured COMPANIES...........eirerririrriereininseeisiens | sersrereinsssesnsenssssnes | e | e (1 R
16.3 Other amounts receivable under reinsurance CONracts.............cccveveveveeerieveeenesecseenes | covverieisiennns 3,687,877 | oo | e 3,687,877 [ cooeverrnen 4,358,357
17.  Amounts receivable relating to UNINSUIEA PIANS...........ccevevcveieieieeesie et tesresssesees | cevseresesissesesessessesssesssns | sevessesissessesessessessssesssssess | svesisssssesissessessssssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon
18.2 Net defermed X @SSEL. ...ttt sesientenes | cestesisesssestsensestessenteens | seresieniesineni st s enienine | sereeee s (01
19.  Guaranty funds receivable or 0N depOSit...........ccceueierrciieieiseieee s sesssssesens | sessesiesenins 1,548,950 | .o | v 1,548,950 | .coovvvrvrrnns 1,613,676
20. Electronic data processing equipment and SOfWAIE...........ouewrurirrinririreineineeesieesseeeessssssees [ reesessssenssessessnssssesssseses | eenesessssssssssesssesssssssssesss | seeneeesssssssssesssesssssnnes 0 [
21.  Furniture and equipment, including health care delivery assets (§.......... 0)eerieerersrneereresiesiees | e | s | e (1 [T
22. Net adjustment in assets and liabilities due to foreign exchange rates............ccocvveveveeiieeen [ oo [ e [ e (11 O
23. Receivables from parent, subsidiaries and affiliates............ccccveeerrieieiiisieiiereeeeeeee s [ eerere s | eresee s sesessesees [ ereesessess s sesesssnees (01 U
24. Health care (§.......... 0) and other amOUNtS FECEIVADIE...........c.ccuuiverieieiieisetee st sessesieses | cevesesssssss e ssesssssessssens | eesiessessssssssesesssssssssas | sressisssessssssssessssesssens (01
25. Aggregate write-ins for other than invested assets............ocvieeiceiriieiecieeee s | e 8,952 | oo 1,686 [ oo 7,266 | oo 28,549
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........ccecveeririireieerenesssessiessssssiesesssesssssessesssnenes | soeeseseneens 255,074,265 | ..o 33,066 | ..ooouvnn. 255,041,199 | ..ooovvveenens 249,339,385
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS...........ccoeueverees [ orrerercinesieiesieeeies [ e [ e (01 R
28, Total (LINES 26 ANA 27)......covverreerreerrecereeesseeesssesseessssssssesssssessssesssssssssssesssssssssssssssssssssssnsssss | sesssssssanees 255,074,265 | ...ovovvrererens 33,066 | ..ooooc..n. 255,041,199 | ..oovvverneee 249,339,385
DETAILS OF WRITE-INS
1107, ettt Rttt enennnnnns | nesessensti et enesnesssenssnnes | ertsnene et s st nenss st | freeess et nent s (0
T102. ettt ettt | cennienen et | ceteeeni s | et (U R
1103, ettt nant st | seeeseents et en st enstenes | ertinene ettt nentas | ettt (U
1198. Summary of remaining write-ins for Line 11 from overflow page............ccouveevrrrrninrnnrninsinnns [ eorrrnrnnnnnsinsinsinnineens0 |0 [ (0] I 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 @DOVE)........cvvevivreirerriieiieereeeeeisieereeneees Lo (01 R (U R (L R 0
2501. MiSCENIANEOUS IECEIVADIES............vecveeieeiecieeccc ettt ssessenas | evesessssaesesssssenens 8,952 | oo 1,686 [ oo 7,266 | oo 28,549
2502, R Rt | Hbsenst et s nentes | nereseene ettt nens [ artenes e (U RN
2503, ettt | wtseeesenetsaes et esssenensns | seeesnest st st et ssnens | crteren sttt (0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page.........c.ccceveveierneiieissnsiseiiens | ceverssiesessssssessesenens (VN RN (U1 DR (0] 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 8DOVE).......cociveuiieiciesinisieessiesssiessisssisees | evesseessnesssssesnens 8,952 | .o 1,686 [ v, 7,266 | .o, 28,549




Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $
included in Line 6.3 (including §..........0 MOACO RESEIVE)............orvveevveeeercrieretisessese s ssssssses st ssssssssssssesssssssssssssessnns | avvssossssssssssssenns 61,713,760
2. Aggregate reserve for accident and health contracts (including $......... 0 Modco Reserve).. 154,750,272
3. Liability for deposit-type contracts (including §$.......... 0 MOACO RESEIVE)......oveevvieieve ettt sassns | evvenes ....894,210
4.  Contract claims:
B0 LSRR 1,574,372
42  Accidentand health.... 1,270,659
5. Policyholders' dividends §..........0 and coupons $..........0 dUE 8N UNPAIG..........c..ovveruerueceeceeceeeeeceeceeceee s ssesssesssesseas | censeesssesssesssesss s e e seenseas
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $.......... O MOACO).....coucirieiciiieie sttt sssessessssenses | sbessessssessessessssessesssssssassesnsans | sntessessssessesesssssssesessnsessessntas
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies NOt INCIUAEA IN LINE B..........vuurieierrerirrineireieiscereissiseeesesssstesesssseseesessesssssses | eseseessssessssessssesssssssssessssensns | ressessssssessssessssssssessesssnssnenns
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....150,767 accident and health PremiUmS.............cc.cocuueveeveeevereeeeeeee et ssssssssesssessens | cvesssesseesseesseesseenies 158,110 [ cooveveereerceercren 121,874
9.  Contract liabilities not included elsewhere:
91 Surrender values 0N CANCEIEA CONITACES. .........cuurururrirrierieireieeci ettt s sttt et bbb st s st eessnes | enbsnesessessasssesseessstanssnssestessns | freeseesastssssessestesssessessensenssnenn
9.2  Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act
9.3 Other amounts payable on reinsurance, including $
9.4  Interest Maintenance Reserve...
10. Commissions to agents due or accrued - life and annuity contracts $.. 0, accident and health $.
and deposit-type contract funds §.......... 0 s
11.  Commissions and expense allowances payable on reinsurance assumed..
12, General EXPENSES AUE OF ACCTUBH.........cuuevuerireseiseisesssssessessessss s ss s s bbb bbb bbb bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, Net Of FeINSUIEd @lIOWANCES).........c.evcvieerieieieis et seses s es s sssss e ssssssesssssssessesssssss | sressesisssssesiessssessesssesssssesnsans | sevesessssessesssssssssesssssssessesnsas
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes ...2,065,365
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (I0SSES).........cceveeverrrrerereeesieseeeresresesesessennes | ceereeeriereeienreneeren 3,019,142 [ i
15.2  Net deferred tax lAbility..........cc.cocveieieiiciceesee sttt ssesssssse s ssesssssssssessssssssesssssessssssessessssssessessens | svessssnessesssssesneens 16,131 | i 4,521,825
16.  Unearned investment income 114,464 ....99,781
17.  Amounts withheld or retained by company as agent or trustee....
18.  Amounts held for agents' account, including $.....150,869 agents' credit DAlANCES...........c..ovvvevverveeeeeereeeeeeeeeeeeeeeeeeeeeeeee e 150,869 | o 112,853
19.  Remittances and items not allocated . 300,813 194,109
20. Net adjustment in assets and liabilities due to foreign EXChANGE FALES...........cvciiiieiicce et snes | ctresiesesses e snaes
21.  Liability for benefits for employees and agents if NOt INCIUAEA @DOVE...............cccurieereiireie ettt e ssessssnas | eeresississesssssssssssssessssssessssnses | sevsesssisssssessssssessessnsessesssenes
22. Borrowed money §.......... 0 and interest thereon §......... (S
23. Dividends to stockholders declared and UNPAIG............ovuruurerrerirnirnrisnirisissessee s sssssssssss e ssess s ssesssssssssessesssssessessesssnssessessnsens
24, Miscellaneous liabilities:
24.01 ASSEE VAIUALION TESEIVE..........oeveeiececicttete ettt a et a bbb bt a ettt s s b s se st stesans e
24.02 Reinsurance in unauthorized and certified ($ 1:0) COMPANIES.....uveriricticiesies sttt stensnes | ssessssssessessessssestessssssessessansas | sbsessessesssssssssessasssesessanssnsseses
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) FEINSUIETS..........oovvvvrvvcriieeiieseieciessiissias | s sssssssessssssns | crsesssssssssssesssss s
24.04 Payable to parent, subsidiaries and affiliates.....
24.05 Drafts outstanding......
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held under coinsurance.......
24,08 DBIVALVES.......vveveeveeteieeicieesie ettt e s st s bbb s s s b et et b sttt s e bt s e s s s st bbb s et b en s sa s s stenansntes | sbaesstestes et entes et aena st nean
24.09 Payable for securities.....
24.10 Payable for securities lending....
2411 Capital notes §......... 0 and interest thereon $
25.  Aggregate write-ins for liabilities .
26. Total liabilities excluding Separate Accounts busingss (LINES 110 25).........cuuruiierierineiiisieissisiesesiessesessesssssssessessessssssessessssssessenss | sosssesssssssssesses 235,847,257 | .o 230,839,791
27. From Separate Accounts statement
28. Total liabilities (Lines 26 and 27)....
29. Common capital stock
30, Preferred CAPItAl STOCK.........o.eiuririreiiiisieisissis sttt
31.  Aggregate write-ins for other-than-special surplus funds..
32, SUIPIUS MOTES....ueueeceecereiseesei sttt ess st se st es et s s8££ eS8 et
33, Gross paid in and CONLHDUIEA SUMPIUS........c..cvuiuiicieieits ettt sttt bbb bbbttt
34. Aggregate write-ins for special surplus funds .
35, UNGSSIGNEA fUNGS (SUMPIUS).....cvurveireiereseiseisesssstseisessestss et ess s es sttt s st ss st sttt
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0.ttt ettt st es e es s snsnntens | sressesssestes s st es et es s ssesnans | srtesessten e st es st et
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0)...couruecueeeeeeececececes ettt
37. Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement)..........cccccceevvereverereereeeeeennen, ,997,383 .14,303,035
38, Totals Of LINES 29, 30 @NA 37......ouuiiiiiiiieiieiieiieitesi ittt sb bbbk 219,193,942 | o 18,499,594
39. Totals of Lines 28 and 38 (Page 2, LiNg 28, COL. 3)....... oottt ssnsssssssnsenns | snssssssssssssssnsens 255,041,199 | .o, 249,339,385
2501.
2502.
2503. ...
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).....
B0, oSSR RS8R R RS R RS R R RS R bbbt st st st enten | sbirstestest sttt en st sents | eestestns sttt ettt
3102.
3103. ...
3198. Summary of remaining write-ins for Line 31 from overflow page..
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).
3401. ...
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page.. .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34 @D0VE).. ..o iuuiieireireersarsssesesessasessssessesssnsssssssses st st ses s ans sttt es st sss s enssnsas
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

PN wWN =

51.

52.
53.
54.

. Change in asset valuation reserve
. Change in treasury StOCK...........ccuevreuererneiisiieissiesse e

. Surplus (contributed to) withdrawn from Separate Accounts during period.
. Other changes in surplus in Separate Accounts Statement.
. ChanGe iN SUIPIUS NOES.......cucuieiieiiiiieicie ettt sttt bbb sttt
. Cumulative effect of changes in aCCOUNtING PHINCIPIES.........vererirrirrrireierriseisissssieee st ess s sessessenssnenns
. Capital changes:

Premiums and annuity considerations for life and accident and health contracts..............ceoevveveieiceesieccseeee s
Considerations for supplementary contracts with life contingencies....
Net investment iNCOME...........c.ccviveirirrveieieeee e
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses....
Commissions and expense allowances on reinsurance ceded............co.coevvvvrrrnnne.
Reserve adjustments 0N reiNSUIANCE CEART. ..ottt ettt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATALE ACCOUNES.......veererirircesisriseississe e ss st s s s bbbt n s s st
8.2 Charges and fees for depoSit-type CONMIACES..........cciveiiiiieiicce et
8.3 Aggregate write-ins for miscellaneous income
TOAIS (LINES 110 8.3) ..ttt sttt bbbt

. DA DENETIES........cviveicet bbb bbb bbbttt
. Matured endowments (excluding guaranteed annual pure endowments)
o ANINUILY DENETILS. ...ttt bbb R £t
. Disability benefits and benefits under accident and health CONTaCES............cccvvveveirieiece e
. Coupons, guaranteed annual pure endowments and similar benefits.
. Surrender benefits and withdrawals for life contracts
. GOUD CONVEISIONS.......cvvuveitssiscisesssessessssessssesses b ss s s b s sse s st ettt s bR bbb st s bbb s s bbb sttt
. Interest and adjustments on contract or deposit-type contract funds...
. Payments on supplementary contracts with life contingencies.........
. Increase in aggregate reserves for life and accident and health contracts..
. Totals (Lines 10 to 19)
. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........cc.cccccevunece.
. Commissions and expense allowances on reinsurance assumed
. GENETAl INSUIANCE EXPENSES. .....uvuiveieisiisitesseietes st ssssebses st sttt st e bbbt bbb s bbb b st en s bbb st s bbbt
. Insurance taxes, licenses and fees, excluding federal income taxes
. Increase in loading on deferred and uncollected premiums
. Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate Write-iNS fOr ABAUCHIONS...........ccueiueirieiciciese ettt bbbttt en

. Totals (Lines 20 to 27)
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
. Dividends t0 POIICYNOIAETS..........ouvuivieiieictcteie ettt bbbttt b s naes
. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...
. Federal and foreign income taxes incurred (excluding tax on capital Gains).........ccceveveurerrierieiireieesee e
. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (I0sS€s) (LINE 31 MINUS LINE 32).......cocuiiiiieieieiesee ettt bbbttt
. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....559,906 (excluding taxes of $.....(59,302) transferred t0 the IMR).........c...ccervreeemrieeieeee e
. NetinCome (LINE 33 PIUS LINE 34)........u ettt

CAPITAL AND SURPLUS ACCOUNT

. Capital and surplus, DECEMDET 31, PHOT YEAT.........ciiereeeeieissiseie sttt sttt sttt
. INEEINCOME (LINE 35)......euiviieieiiteieie ettt sttt bbb bbbttt s bbbt en
. Change in net unrealized capital gains (losses) less capital gains tax of $.....
. Change in net unrealized foreign exchange capital gain (10SS).........cccccoverrirrrrennnnn.
. Change in net deferred iNCOME taX........ovververrvrrrnrenrerreneennennens
. Change in nonadmitted aSSetS...........ccivueireieieiseiceisee e
. Change in liability for reinsurance in unauthorized and certified companies.......
. Change in reserve on account of change in valuation basis, (increase) or decrease..

50T PAIA IN.eeiteiteiieiisiie ittt sttt s bbbt 8 SRRt
50.2 Transferred from surplus (Stock Dividend)..
50.3 TranSEIMEA 10 SUMPIUS.......cveiiviieietcisie ettt ettt et b s sttt
Surplus adjustment:
BT PAIA MMttt
51.2 Transferred to capital (SLOCK DIVIENG).........c.cveuieiiieeiesetee ettt st seenas
51.3 Transferred from CAPIMAL...........cceiiuiie ettt
51.4 Change in surplus as a result of reinsurance..
DiVIENAS 0 SIOCKNOIAETS.........oocoetuiaiiiie bbbt
Aggregate write-ins for gains and 10SSES IN SUMPIUS.........ccuvurerurrirrireerrireie et ssesse sttt snes
Net change in capital and surplus (Lines 37 through 53)..

............... 3,578,896

............... 2,004,898

............. 13,294,084

............... 1456171
L (#2113)

...................... 4,132

- 1,084,804 | ..........(1,952,067)] ..

............... 2,943,350 | ..oooen(1,342,757)

.............. (1,858,546) | ....0c.....(609,310)

................. (889,883) ...occorrerece(53,268) | covrvrnen(1,769,753)

.............. 2,748,429 oo 862,578) | oo 32,555,430

............. 18,499,594 | ...........21,500,135 | ...........21,500,135

.............. (2,748,429)| oo (662,578) | ...........32,555,430
87,684 ..(45,272)

...(289,658)] ...

.(126,358)| ...

55. Capital and surplus as of statement date (Lines 36 + 54).
DETAILS OF WRITE-INS
08.301.  MiISCEIIANEOUS INCOME........uvuueruermreseeseeseesees s bbbt [ seenieninentsentsenteninentes | coresssssnsessines 1,342 | oo, 2,384
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from oVErfloW PagE..........ccevevcieireieiiesie e
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)....
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Ling 27 from OVErIOW PAGE.........cu ettt eessenena
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LiNE 27 @D0VE)......oueriiuiriiriseiseieeseesesssssssssssssssessesssssesssssssssssssssssssessesssssssssnes
5301.  Dividend of current tax receivable related to the tax benefit from the sale of CGIC...
5302.  Surplus adjustment - COrrECHON Of AN EITON..........c.evrrurrieirrirrieie st ss s nsensas
B0, bbb bbb R RS R
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........covuireiieerieiieeiiiieeessseeteeisssisssssssnssssessssnsesssssesssssssnens

Qo4



Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE............ccuuiiiiiiii bbbttt sbaenias | soesinesiesiaes 3,555,507 | oo 2,029,085 | ....coovunue 13,502,533
2. NEtiNVESIMENTINCOME. .......vveureeriirreeseeeseeetees ettt sest s sssesssnnns | seesssnessneenns 2941471 | o 3,217,054 | ..o 13,914,138
3. MISCEIIANEOUS INCOME........ouiumiiiiiiiiri s | enrssissiissies 1,144,252 1,330,914 4,755,640
4. Total (Lines 1 through 3) 7,641,230 ..6,577,053 32,172,310
5. Benefit and loss related payments 4,113,952 5,433,884 22,693,072
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvvrireieieiieiieisierisiesies | crreieieieissssesssseseses | snsesessssssssesssssssessessns | sossesssssssesessssesesessssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevveveeeercviereieeeesce e sesenes | eveeveniesesanes 2,827,314 | oo 2,696,855 | ..ccoovvnee. 10,542,274
8.  Dividends paid to POIICYNOIAETS.........ciuriieirciiieieicisis et b sttt sssnsensesesenns | svssessesssssssessesnes AA32 [ o AA5T [ e 14,935
9. Federal and foreign income taxes paid (recovered) net of $.....500,604 tax on capital gains (I0SSES)............ovvvrerrverrens [ ooririssiins (3,942,486) ...ooovovreinnnns 707,280 | oo 344,535
10, Total (LINES 5 HrOUGN 9).....ccuuiiriirciiiieeierieeei sttt sensssnnines | oeesisenesseees 3,002,912 | ..o 8,842,176 | ....cccoonnvn 33,594,817
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10)........ceuiurireieiieieiieieieeisie et et sessesssnes | oevessessessesns 4,638,318 |....cceeone. (2,265,123)| ...ovevvrennn (1,422,507)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONMAS.eouvereeeeseesseeeseeeseeeseessssesseess e ss s8Rttt | seneseeensnnenas 6,092,625 | ....occovvvernne 2,419,780 | ..ovvvernnen 22,212,373
12,2 SHOCKS. . cveeurirevtrei ittt | seni s 3A470,715 | e [ e 2,021,681
123 MOIJAGE [0BNS.......ucveieieiecieieet ettt bbb bbbttt s s b s s st st s sntenns | evesssessesaneaes 107,466 | ...ccovvvvvrernnne 142,454 | ..o, 1,454,259
124 REAIESIALE. ... | srien s | s
12.5  Other iNVESIEA @SSELS........couiiuiiiiiiiiririerer ettt eniesienes | ettetississ s snes | ceerinesi e sesb st
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS...........covvrrirnrnininnneieensnnins | creensnsrseesssssesnns | seneeneessssssesssssssesenns
12.7 Miscellaneous proceeds ...32,216 |..
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cei ittt ssses s sssssssessssnnes | sessessssenens 13,682,890 2,594,450 | ..ocvernee. 26,688,313
13.  Cost of investments acquired (long-term only):
131 BOMAS. oottt | eeeneeneiiees 17,706,375 | ovvvrvrernens 9,817,953 | ..oovvvern 23,625,477
132 SHOCKS. cevvvvevereieseie iRttt | cbeens e 496,080 | ...ooovvvrenne 1,581,542 | oo 9,503,844
13,3 MOIJAGE 0BNS......oucvuiviiiiciiisieie sttt s bbbt bbb bbb s s b s st essessntenss | esstensesesssessessessnsansenns | sesessessesnssstesessstessessnses | setessesssessessessnsentenses et
134 REAIESIALE. ... ettt | sebseee st | st sttt ettt | fbreet et
13.5  Other INVESIEA @SSELS........cvuuervirecreriiiciiieriie ittt sss s enentes | wriensssnensensssesnisseessensss | seessensseesssensseesssesssees | coneesienss st
13.6  MiSCEIIANEOUS APPIICALIONS.........uvereerereiriieeireieiseeissie sttt ss st st s s st ensnssessenssnsnnes | srssssesssssssssens 186,054 | .o 33,742 | oo 360
13.7 Total investments acquired (LINES 13.110 13.6).......cccirueieiieicesesee et sessesssssens | aees ...18,388,509 ....11,433,237 .33,129,681
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES.........cu et esseessessesssssssseeens | cresssesssessssnsens (GPR:710) | I (16,458) (13,361)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14).......ccvviveerrieierieseeeeseeeesee s seesesssseesssssensnees | ervesessessenes (4,692,778)| ...oevverrernn (8,822,329) .....c0evee (6,428,007)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOLES........ovceeciiiiicic ettt sss st | avsessssessessesssssessastssans | sessestesssssssssessestsssessestas | esssssessesssssssessestenseses
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SIOCK.........c.riirrerieeirriireireieiscissessie et ssessssssssesssssssssnes | sesnssssssessesssssssssesssssnssns | seesessssssessessessssssessessnnsns | seeesnsesssesens 7,813,661
16.3  BOMOWEH fUNDS.......oouiveeriiieisciiriie sttt sttt nens [ wrsensssnensensssessssenessensss | sresssesssnesssensssessssesssnes | coseessseessensssesssessssessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cocoreerireninenrnennieennenees | e (T AGT 15 | (R TN (343,887)
16.5 DivIdeNdS t0 STOCKNOIAETS. .......ccuuivuieiiciicrie ittt ntenins | sttsstisseesness e sssesses | restestent st ententenssentas | cbreebseeseesesb s
16.6  Other cash provided (APPHEA)........cueiuiieieieirie sttt bbb s sse s st s sessnsensesnns | sesessssssessesses 557,557 1,708,841
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)... ...419.911 ..1,708,841
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevrerrnrons | cevrreeneereireinnns 365,451 | oo (9,378,612) ovooveeererenne (326,008)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAI.....vvuiiriireirrieetiecis sttt | oeenisseinens 11,979,187 | v 12,305,195 | ..ccvvrrenne 12,305,195
19.2  End of period (Line 18 PIUS LINE 19.1).......cceuverrreereceereesecerseeeseeeceeersseeesseeeseeessseessseesseesssessesnesssessssnessssssssnsssss | eeeesneeeesnces 12,344,638 | ................. 2,926,583 | ............... 11,979,187

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

20.0001  Exchanges.......
20.0002  Contribution from parent..
20.0003  Capitalized interest
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year PriorZYear PriorsYear
To Date To Date Ended December 31
1o INAUSHHAITIT....vevoveeeeeeresciie it eni | ieessness s ss s esssensenenes | sresiesssnnes et enes et | crieest et
2. Ordinary life INSUFANCE..........cvueveiciece ettt bbbt s e sssnns | sevsessssessessesssessesaesas 2,314,790 | oo 2,459,456 | .oooveeieee, 8,841,018
3. Ordinary iNdiVIAUAl @NNUILIES. ........cvucvevereeiciesee ettt s st es s bessssaess | ervessesssssssessessesessesssnes 103,023 | oo 135,042 [ oo 395,809
4. Creditlife (Group and iNAIVIAUA)..........ccccvererieeicieiesseice st sessessssssenss | ressesssssesessesses e ssessessssssesessessas | sessesssssessesssssessessessssessessessssses | sessessesssssssessessssssssessasssssssssessens
5. GrOUP lIfE INSUFANCE ... ooreureeerieceeieiieeineise et ssess s ssess st essesssssssssessesssssssssnssessnssnss | sesessassasssessessassassssssessasssnsnessessasss | ssessssssessmssssssssessessssnnssessesssssnens | ressessessnssssssessassssssessessnsnssnssesens
6. GIOUD ANNUILIES. ...v.vviveeieceieesetsetes ettt sse st st es s b s ssssse s st s s sssessessssessesassans | aetessesissessesissensesssssssssssssnssssessesns | sesesissessesssessessesssssssessesssessesnss | sessesiessssessessssesssssesssssssesssssssessesas
T AEH = GIOUD.... oot | seese et 58,670 [ .ovovveererercrirerireerieninns 51,818 [ oo 236,004
8. A&H - credit (Group and INAIVIAUAI). .......curverrreririeierireieiessssses st ssessssessssessesssssssssnsses | sesessesssssssssessasssssssssessasssssssssessases | ssessssssessessasssnssnssessassnssessessasssnsss | ressessesssnssnssessasssssssssassnsnssesseseas
9. ABH = ONBI .ottt | s 18,894,510 | .oovvververerrieriienns 18,611,500 | coooovevrrerrcrercrinns 75,427,424
10.  Aggregate of all other lINES Of DUSINESS...........ccveveeiciiicieiciceese et | bt 0 ] 0 ] i 0
110 SUBLOTAL ..ottt enssnns | e 21,370,993 [ oo 21,257,816 [ oo 84,900,255
12, DEPOSIH-YPE CONIACES.......cvivieeiieiieiciseieiie ettt ettt b st sse s ssntesses | setessesssssssessesssssssessessssensessnsensessns | cesmsesessnsessessnsassessessssessessesensesess | testessesssensessessnsassessnssssessesansassasas
13, TOtAl ettt | et sneas 21,370,993 [ .o 21,257,816 | oo, 84,900,255
DETAILS OF WRITE-INS
100, ettt bbbttt | Seeb iRttt nent s | Hhieee ettt | ettt
1002, oeoeeeeeereeer e eee sttt RS8R R et nsssens | seessee s aees s st ettt s s ernstes | seseeesnest sttt stenessensnnens | Senestaees sttt
1003, ettt | seeti ettt reni s | crienes et | ettt e
1098. Summary of remaining write-ins for Line 10 from overflow Page.........ccoveveeveeieiierciieiciies | oo 0 | o O [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE)........coviverriiiiiiiiiiieiiisiiesecisisseiesiens | erisiessessssessessssssssssessssessessnead 0 e 0 ] i 0

Q06




Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

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

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

State of

Net Income Domicile March 31, 2016 December 31, 2015
(1) State basis Ohio $ (2,748,429) % 32,555,430
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ (2,748,429) _ $ 32,555,430
Surplus

(5) Statutory surplus state basis Ohio $ 19,193,942 $ 18,499,594
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 19,193,942 _ $ 18,499,594

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Erro rs

No significant change.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

M

@

®
4)

®)

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

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

The Company does not have any securities with a credit-related OTTI charge recognized during the period.
The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $126,076
2. 12 months or longer 66,863

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $9,973,784
2. 12 months or longer 3,130,335

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 securities in an unrealized loss position until they recover in value or mature.

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

F.  Real Estate — Not applicable.

G. Low Income Housing Tax Credits — Not applicable.

H.  Restricted Assets — No significant change.

. Working Capital Finance Investments — Not applicable.

J.  Offsetting and Netting of Assets and Liabilities — Not applicable.

K.  Structured Notes — Not applicable.

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

Not applicable.
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Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

Not applicable.

Note 9 — Income Taxes

A. Deferred Tax Assets and Deferred Tax Liabilities

(1) The components of the net deferred tax asset/(liability) at December 31 are as follows:

March 31, 2016 December 31, 2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 16,450,977 $ 683,855 $ 17,134,832 $ 15,871,959 $ 99,939 $ 15,971,898 $ 579,018 $ 583,916 $ 1,162,934
b. Statutory valuation allowance adjustment - - - - - - -
c. Adjusted gross deferred tax assets 16,450,977 683,855 17,134,832 15,871,959 99,939 15,971,898 579,018 583,916 1,162,934
d. Deferred tax assets nonadmitted - - - - - - -
e. Subtotal net admitted deferred tax asset 16,450,977 683,855 17,134,832 15,871,959 99,939 15,971,898 579,018 583,916 1,162,934
f.  Deferred tax liabilities 2,478,680 16,072,283 18,550,963 4,420,640 16,073,083 20,493,723 (1,941,960) (800) (1,942,760)
g. Netadmitted deferred tax assets/(net deferred tax liability) $ 13,972,297 $ (15,388,428) $ (1,416,131) $ 11,451,319 $ (15973,144) $ (4,521,825) $ 2,520,978 $ 584,716 $ 3,105,694

(2) Admission calculation components, SSAP No. 101:

March 31, 2016 December 31, 2015 Change

rdinan apital otal rdinal apital otal rdinal apital otal
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federal income taxes paid in prior years

recoverable through loss carrybacks $ 287,831 $ _ $ 287,831 $ 90,915 $ - $ 90,915 $ 196,916 $ - $ 196,916

=

Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from 2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below) - - - 90,915 - 90,915 (90,915) - (90,915)
1. Adjusted gross deferred tax
assets expected to be realized
following the balance sheet
date
- - - 90,915 - 90,915 (90,915) - (90,915)
2. Adjusted gross deferred tax
assets allowed per limitation
threshold XXX XXX 3,142,250 XXX XXX 2,928,917 XXX XXX 213,333
Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b)
above) offset by gross deferred tax liabilities

o

16,163,146 683,855 16,847,001 15,690,129 99,939 15,790,068 473,017 583,916 1,056,933
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $ 16,450,977 $ 683,855 $ 17,134,832 $ 15,871,959 $ 99,939 $ 15,971,898 $ 579,018 $ 583,916 $ 1,162,934
(3) Other admissibility criteria:
March 31, 2016 December 31, 2015

a. Ratio percentage used to determine recovery period
and threshold limitation amount

481% 455%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 20,519,615 $ 19,526,114
(4) Impact of tax planning strategies:
March 31, 2016 December 31, 2015 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a.
Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax
character as a percentage
L Adjusted gross DTAs amount from Note 9A1(c) $ 16,450,977 $ 683,855 $ 15,871,959 $ 99,939 $ 579,018 $ 583,916
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 0% 0% 0% 0% 0%
Net admitted adjusted gross DTAs amount from Note 9A1(e) 16,450,977 683,855 15,871,959 99,939 579,018 583,916
4. Percentage of net admitted adjusted gross DTAs by tax character admitted
because of the impact of tax planning strategies 0% 0% 0% 0% 0% 0%

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ ] No [ X]

B. The Company has recognized all of its deferred tax liabilities.
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Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Current income taxes incurred consist of the following major components:

(1) Current income tax expense (benefit):

March 31, 2016 December 31, 2015 Change
@ Federal 2,943,350 (38,672,023) $ 41,615,373
(b) Foreign - -
©  subtotal 2,943,350 (38,672,023) $ 41,615,373
(@ Federal income tax on net capital gains 500,604 351,515 149,089
(®) utilization of capital loss carry-forwards - -
® other - -
(9) Federal and foreign income taxes incurred 3,443,954 (38,320,508)  $ 41,764,462
Deferred tax assets:
March 31, 2016 December 31, 2015 Change
@) Ordinary
(1) Discounting of unpaid losses - $ -
(2)  Unearned premium reserve - -
(3) Policyholder reserve 15,317,001 15,340,331 (23,330)
(4)  Investments - R R
(5) Deferred acquisition costs 623,254 24,326 598,928
(6) Policyholder dividends accrual - -
(7) Fixed assets - -
(8) Compensation and benefits accrual - -
(9) Pension accrual - -
(10) Receivables - nonadmitted 11,573 17,090 (5,517)
(11) Net operating loss carry-forward - -
(12) Tax credit carry-forward - - -
(13)  Other 499,149 490,212 8,937
(14)  Accruals - -
(15)  Amortization of intangibles - -
(16)  Underwriting expenses - -
(99) Subtotal 16,450,977 15,871,959 $ 579,018
(b) Statutory valuation allowance adjustment
(c)  Nonadmitted - - -
(d) Admitted ordinary deferred tax assets 16,450,977 15,871,959 $ 579,018
(e) Capital
(1) Investments 683,855 8,456 $ 675,399
(2)  Net capital loss carry-forward - -
(3) Realestate - -
(4) Other - 91,483 (91,483)
(99) Subtotal 683,855 99,939 $ 583,916
(f)  Statutory valuation allowance adjustment - -
(@) Nonadmitted - - -
(h) Admitted capital deferred tax assets 683,855 99,939 $ 583,916
(i) Admitted deferred tax assets 17,134,832 15,971,898 $ 1,162,934
Deferred tax liabilities:
March 31, 2016 December 31, 2015 Change
(@) Ordinary
(1) Investments $ $
(2) Fixed assets - - -
(3) Deferred and uncollected premium 427,991 408,311 19,680
(4) Policyholder reserves - - -
(5) Guaranty fund accrual & Accrued Dividends 113,398 147,874 (34,476)
(6) Policy loans & other assets 1,937,291 3,864,455 (1,927,164)
(7) Other - - -
(99)  Subtotal $ 2,478,680 4,420,640 $ (1,941,960)
(b) Capital
(1) Investments $ 16,072,283 16,073,083 $ (800)
(2) Real estate -
(3) Other - - -
(99)  Subtotal $ 16,072,283 16,073,083 $ (800)
(c) Deferred tax liabilities $ 18,550,963 20,493,723 $ (1,942,760)
Net deferred tax assets/(liabilities) $ (1,416,131) (4,521,825) $ 3,105,694
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Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the statutory federal
income tax rate to income before income taxes. The significant items causing this difference are as follows:

March 31, 2016

December 31, 2015

Provision computed at statutory rate (operations and realized gains/losses) $ 243,433 $ (1,847,920)
Permanent differences:
Ceding commission (78,858) (423,115)
Dividend exlusion (814) (5,703)
IMR adjustment (41,894) -
Provision to return adjustments - (2,027)
Other (4,973) (15,949)
Total permanent differences (126,539) (446,794)
Timing adjustments:
Investment differences 202,018 44,715
Reserves (42,979) (1,186,934)
DAC tax adjustment 598,928 (1,288,271)
Book/tax realized gains 675,399 -
Provision to return - 86,706
Change in premiums - 51,428
Policy loans & other assets 1,927,164 267,509
IRC Section 338(h)(10) election - (34,079,481)
Other (33,471) 78,534
Total timing adjustments 3,327,059 (36,025,794)
Federal income tax expense (benefit) on operations and realized gains/losses $ 3,443,953 $ (38,320,508)
Gross change in deferred tax asset:
Timing adjustments - Current year activity $ (3,403,912) $ 1,946,303
Impact of 338(h)(10) - 33,143,144
Unrealized gains/losses - (24,378)
Impact of non-admitted assets 5,517 (17,718)
Basis differences on investments contributed by HC2 - 998,010
Other - 248,855
Total change in deferred tax asset recorded directly to surplus (3,398,395) 36,294,216
Total statutory income tax expense (benefit) $ 45,558 $ (2,026,291)

The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net income subject
to federal incomes taxes.

E. ()

(2) The following are income taxes on operations and realized gains incurred in the current and prior years that will be available for
recoupment in the event of future net losses:

Period Ordinary Capital Total
2016 $ 2,943,350 $ 500,604 $ 3,443,954
2015 171,188 - 171,188
2014 - - -

(3) The Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.

F. The Company will file separate, non-consolidated federal income tax returns at December 31, 2016.
G. Federal or Foreign Federal Income Tax Loss Contingencies

The Company does not have any tax loss contingencies.

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

No significant change.
Note 11 — Debt

Not applicable.

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

Plans

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases

Not applicable.

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

Not applicable.
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Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date

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

Level 1 Level 2 Level 3 Total

Assets at fair value

Bonds:
U.S. Government and government agencies $ -3 - % -3 -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential mortgage-backed securities - - - -
Commerical mortgage-backed securities - - - -
All other bonds - - - -

Total bonds - - - _

Non-affiliated preferred stock - - - -
Non-affiliated common stock - R - -
Affiliated common stock 5,549,887 - 3,348,384 8,898,271
Total assets accounted for at fair value $ 5549887 $ - $ 3348384 $ 8,898,271

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

Total gains Total gains

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

balance at into out of included in included in balance at

12/31/2015 Level 3 Level 3 Net Income Surplus Purchases Sales 3/31/2016
States, municipalities and

political subdivisions $ -8 -8 -8 - 8 -8 -8 -8 )

Residential mortgage-backed securities - - - - - - - -
All other bonds - - - - - - - -
Preferred stock - - - - - - -
Non-affiliated common stock - - - - - - - -
Affiliated common stock - 3,348,384 - - - - - 3,348,384
Total $ - $ 3348384 % - $ - $ - 8 -8 - $ 3,348,384

(3) Fair Value Recognition of Transfers between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

(5) Derivative Assets and Liabilities

Not applicable.

B. The Company has no additional fair value disclosures.
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Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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

Type of Financial Instrument value Admitted Assets Level 1 Level 2 Level 3
Bonds:
U.S. Government and
government agencies $ 6,774,370 $ 6,478,091 $ 2,554,530 $ 4,219,840 $ -
States, municipalities and
political subdivisions 57,471,097 52,619,229 - 57,471,097 -
Foreign government 1,699,644 1,493,569 - 1,699,644 -
Residential mortgage-backed securities 36,346,782 32,778,407 - 17,391,568 18,955,214
Commercial mortgage-backed securities 18,708,128 17,776,700 - 3,695,545 15,012,583
Asset-backed securities 14,159,636 14,046,535 - 5,620,400 8,539,236
All other bonds 100,956,117 90,049,034 1,888,890 98,967,227 100,000
Total bonds $ 236,115,774 $ 215,241,565 $ 4,443,420 $ 189,065,321 $ 42,607,033
Preferred stock $ 3,870,200 $ 4,000,007 $ 1,065,200 $ 2,805,000 $ -
Non-affiliated common stock - - - - -
Affiliated common stock 8,898,271 8,898,271 $ 5,549,887 - 3,348,384
Mortgage loans 1,144,201 1,144,699 - - 1,144,201
Policy loans 2,783,354 2,783,354 - - 2,783,354
Total financial assets $ 252,811,800 $ 232,067,896 $ 11,058,507/ $ 191,870,321 $ 49,882,972

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

Note 21 — Other Items

No significant change.

Note 22 — Events Subseqguent

No significant change.

Note 23 — Reinsurance

No significant change.

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

Not applicable.

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

Reserves as of December 31, 2015 were $37,370,800. As of March 31, 2016, $2,356,458 has been paid for incurred claims and claim adjustment
expenses attributable to insured events of prior years. Reserves remaining for prior years are now $34,884,646 as a result of re-estimation of
unpaid claims and claim adjustment expenses principally on the long term care line of insurance. Therefore, there has been a $129,695 favorable
prior year development since December 31, 2015 to March 31, 2016.The decrease is generally the result of ongoing analysis of recent loss
development trends. Original estimates are increased or decreased as additional information becomes known regarding individual claims.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — Reserves for Life Contracts and Annuity C___ontracts

No significant change.

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

No significant change.

Note 33 — Premiums and Annuity Considerations Defer __red and Uncollected

No significant change.

Note 34 — Separate Accounts

Not applicable.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE 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.

Not applicable
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), attorey-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] NAJ]

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). 10/26/2012

6.4 By what department or departments?

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 If yes, give full information:

8.1 s 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[ ] No[X]

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 0oCC FDIC | SEC

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] NoJ ]

QO

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

o

Compliance with applicable governmental laws, rules and regulations;

= 5 T &

o

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

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.

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

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).

FINANCIAL
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

11.2

13.

14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 7,813,661 8,898,270
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 7,813,661 $ 8,898,270
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
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] Nof ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

3.1
3.2
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

1T FAIM MOMGATES. .. ovecveocvecieeiecseees et b bbb bbb bbb bbb bbbt G
112 RESIAENHAI MOMGAGES. .....voocveeererecriieseites s s sttt s st s s s e s bRttt G
1,13 COMMETCIAl MOMGAGES. .. ..uvvrerciseiieristeiie st ss et s sttt s b s s st s E s8R b sS4 8RR s 2 bR A bbb s bbb st en B 1,144,699
1.14  Total MOortgages in JOOU SEANGING. ........c.eveviveie ettt et et b bbbt b s s s b s st e b st b s b bbb e e s s st st n b s bt en s san s s ens G 1,144,699

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tEIMS.........c.iiieieiieieic e bbb bbbt G

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

1,31 I MOMAGES. .. veoieoieieiteie et s sS85 G
1.32  RESIABNLAI MOMGAGES. .......eveeeeeeeeeeeee et e e s s s e s e bbbt s s et s ses st s st s saessees s sann e G
1.33  COMMEICIAl MOMGAGES. ... cvevueiiteiteiieieistie ettt ittt s bbbt s st b s bbb s s eS8 s b4 4 b e s s s h bbb bbb s bbbttt B
1.34  Total mortgages with interest overdue more than three MONTNS............c.cieiiiiiec et s G 0
Long-term mortgage loans in process of foreclosure

TA1 I MOMGAGES. . .vvoieeieeieeiseieeise e s sS4 sssesssssesnsnten G
142 RESIHENGAI MOMGAGES. .. .vvrvveereireiieeisee sS85t G
143 COMMETCIAl MOMGAGES. ... e veurereureesiteeseiseiseetseesetseessetseasee st et et ees e s e s b e se S £ eS8 E o8 b s e84 E e84 2 84 E 842 £ b £ E e E R bbb bbb b breen B
1.44  Total MOrtgages iN PrOCESS O FOTECIOSUNE.........cuuriuieeeri ittt bbb b b st bbb s bbb G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) .ottt sttt sssssssesssssnenns B 1,144,699

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

T =41 1 4T (o T T OO T PSR
1.62  RESIAENTAI MOMGAGES. .. rvvurieirireiseiseie ettt ettt s s bR s8R R8s 8RR s bbb n s
1.63 Commercial mortgages....

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABHIOSS PEICENL........oocivieicieeitiictc ettt ettt bbb a4t b s 2 bbb e s 4 s b2 b sS4 b bR s s s bR b e bR e AR b e sRe_eebiehiestssstiessestestssessentans

2.2 A&H cost containment percent...........coccoveereverrieieicninns

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for Nalth SAVINGS BCCOUNES?...........cruiuerireieeeiireeeei ettt es et ss bbb £ E bRk s s bbb Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting Aate............ccciiieiiiriecce bt G
Do you act as an administrator for health savings accounts?............ccceveviererrennnn. Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date............c.cveeieieiiec s G
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMAL......co s AL]|...... L.
2. Alaska..... LA L.
3. Arizona.... LAZ L.
4.  Arkansas. AR L.
5. California .CA|.... L.
6. Colorado..... CO]l...... L.
7. Connecticut. .CT]..... L.
8. DEIAWAIE ..ot s DE]|..... L.
9.  District of Columbia. .DCJ..... L.
10.  Florida......cccoovvencecn. LFL L.
11.  Georgia... LGA[...... L.
12. OO OO OO OO OPOTUOPPPURTURTRPRRPURRPROON o | | IO L.
13, 1dah0 ...l D | e L.
14, MNOIS....ooveeeieeeeieiesiesiesiesiesiesisssesssssssesssesssesssenssesssssenne L | oo L..].
15, INAIANA. ... N | s L.
16, JOWA..ciecieeeeeeeierieriseiseissississssssssssssssssssssssssssssssenssenss A | e L..].
17, KaNSAS.....iioiicieeieeeeseeeesesesssssssisssssesssssssssessnsssnssnnnen KS | e L.
18, KENMUCKY ...t nsennes KY[...... L.
19. Louisiana LLAL L.
20. Maine...... ME|...... L.
21.  Maryland......... MD...... L.
22. Massachusetts.... WMA]...... L..|[.
23.  Michigan..... WM L.
24.  Minnesota... MN ... L.
25.  Mississippi... .MS{..... L..[.
26, MISSOUI......oucveivrireieicieessee st MO]|..... L.
27, MONEANA. ... MT|...... L..].
28, NEDIASKA.......oveciecieiicii ettt NE]...... L.
29. NV L..].
30. New Hampshire.. NH]...... L.
31.  New Jersey..... NJ L..|.
32.  New Mexico NM]...... L.
33.  NewYork.... NY|...... N...
34. North Carolina. .NCJ...... L.
35, NOMh DaAKOLA......coveeeeeecicte e ND]|...... L.
36, OO OHf...... L.
37, OKIANOMA.....cooieerirriiieieeeeee ettt OK]...... L.
38.  Oregon........ .OR]...... L.
39. Pennsylvania.. LPA|...... L.
40. Rhode Island.. ~RI...... L.
41, South Carolina............cceeurivereiererece e SC|...... L.
42, SOUth DAKOtA......cevvrieririreiiesisise s SD|...... L.
43. Tennessee...... JINY L.
44,  Texas...... LTIX L.
45.  Utah........ WUTH L.
46, VEIMONL.......cooiviieevecieecieicsste ettt VT|...... L.
A7, VIFGINIA.ccicirieieiseie st VA[...... L.
48.  Washington. WA ... L.
49, WSt VIrGINI8......eveeecreieirireireireiseeeise e WV ... L..].
50. Wisconsin.... LW L.
51.  Wyoming......... WY ... L..[.
52.  American Samo VASH L N...
53.  Guam.............. GU|...... N...
54. Puerto Rico..... .PR]..... N...
55.  US Virgin Islands......... WV L.
56.  Northern Mariana Islands WMP{...... N...
57.  Canada.......cccoevmuminrunens CAN|...... N... o
58.  Aggregate Other Alien .OT .. XXX 0
59, SUBOAL....ooieeee e .. ..103,023
90. Reporting entity contributions for employee benefit plans.............. XXX
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES...........c.ceveerrrerrieierersee s esesneees e XXX | e [ | e | | e (U IR
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........owwererrerrerereseesesssseseessssessssesessessensnes e XXX | e [ | e s | e (01 I
93.  Premium or annuity considerations waived under disability
or other contract Provisions..............cceeeveveeereueeesiesse s XXX 1,840 [ | v 635,764 | ..covevereverereeees | e 637,604 |,
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct BUSINESS).........ovvrrueerrerreereireineenas
96. Plus Reinsurance Assumed ..
97.  Totals (All BUSINESS).......covureeieieieie s
98. Less Reinsurance Ceded........coumminrnenninsssensiessseessseseseens XXX ] 1,179,685 el 16,600 16,584,635 |..ooovivrsneeieninns [ o 17,780,920 | ..o
99. Totals (All Business) less Reinsurance Ceded............ccccoeverernnnee XXX ] 1,167,045 | ...............88,811 | ........... 2,289,653 | ..covvirerriirinand 0 3,545,509 | .ovvvveieiriiinnns 0
DETAILS OF WRI
0
0
. 0
58998. Summary of remaining write-ins for line 58 from overflow page.....|.... .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... 0
. 0
0
. 0
9498. Summary of remaining write-ins for line 94 from overflow page.....| ... 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R)

(@)

Q11

d - 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.



Statement as of March 31, 2016 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

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

HC2 Holdings, Inc.
HC2 International Holding, Inc.
Arbinet Corporation
PTGi International Carrier Services, Inc.
Arbinet - thexchange Ltd
PTGi-ICS Holdings Limited
PTGi ICS Limited
HC2 Europe BV
PTGi AG
HC2 Srlin Liquidation
PTI Telecom GmbH
Delta One America Do Sul
HC2 International, Inc.
Primus Telecommunications El Salvador SA de C.V.
The St. Thomas and San Juan Telephone Company, Inc.
STSJ Overseas Telephone Company, Inc.
Schuff Merger Sub, Inc.
Schuff International, Inc.
Schuff Premier Services LLC
Schuff Holding Company
Addison Structural Services, Inc.
Quincy Joist Company
On-Time Steel Management Holding, Inc.
Schuff Steel Management Company - Southwest, Inc.
Schuff Steel Management Company - Colorado L.L.C
Schuff Steel Management Company - Southeast L.L.C
Schuff Steel Company
Schuff Steel - Atlantic, LLC
Schuff Steel - Gulf Coast, Inc.
Schuff Steel Company - Panama, S de RL
HC2 Holdings 2, Inc.
Pansend Life Sciences, LLC
Genovel Orthopedics, Inc.
R2 Dematology Incorporated
Benevir Biopharm, Inc.
DMI, Inc.
Continental Insurance Group Ltd.
Continental Insurance, Inc.
United Teacher Associates Insurance Company
Continental General Insurance Company
ANG Holdings, Inc.
American Natural Gas, LLC
Global Marine Holdings, LLC
Bridgehouse Marine Limited
Global Marine Systems Limited
Global Marine Systems Oil and Gas Limited
Global Marine Systems (Vessels) Limited
Global Marine Systems (Vessels II) Limited
GMSG Limited
Global Marine Systems (Depots) Limited
Global Marine Systems (Bermuda) Ltd.

Vibro-Einspultechnik Duker- und Wasserbau G.m.b.H

Global Marine Cable Systems Pte Ltd
GMSL Employee Benefit Trust Limited
Global Marine Systems Pension Trustee Limited
GMS Guernsey Pension Plans Limited
Global Marine Systems (Netherlands) BV
Global Marine Search Limited
Global Marine Salvage Limited
Global Cable Technology Ltd
Global Marine Systems (Americas), Inc.
Red Sky Subsea Limited
Global Marine Systems (Investments) Ltd.
Cwind Limited

Note: Entities owned less than 50% are not shown

Domiciliary Location FEIN NAIC Co. Code % Owned
DE 54-1708481 100%
DE 20-0346064 100%
DE 13-3930916 100%
DE 26-1851410 100%
UK 100%
UK 100%
UK 100%
Netherlands 100%
Switzerland 100%
Italy 100%
Austria 100%
Brazil 100%
DE 95-4606096 100%
El Salvador 100%
usvi 66-0446921 100%
Puerto Rico 66-0465791 100%
DE 47-2196364 100%
DE 86-1033353 91%
DE 36-4752531 100%
DE 45-4483357 100%
FL 58-2178447 100%
DE 58-1921954 100%
DE 71-0907546 100%
DE 86-1034262 100%
DE 41-2052699 100%
DE 20-2212372 100%
DE 86-0318760 100%
FL 59-0900504 100%
DE 76-0114030 100%
Panama 100%
DE 46-4830394 100%
DE 32-0433659 100%
DE 46-5140882 77%
DE 47-2464622 61%
DE 45-0674059 60%
DE 30-0852152 72%
DE 37-1781514 100%
DE 47-3724069 100%
TX 58-0869673 63479 100%
OH 47-0463747 71404 100%
DE 47-3266698 55%
NY 45-2920498 100%
DE 36-4793625 97%
UK 100%
UK 100%
UK 100%
UK 100%
UK 100%
Guernsey 100%
Canada 100%
Bermuda 100%
Germany 100%
Singapore 100%
UK 100%
UK 100%
Guernsey 100%
Netherlands 100%
Isle of Man 100%
UK 100%
UK 100%
DE 100%
UK 100%
UK 100%
UK 60%
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgr?ﬁaee _ Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
........................... 54-1708481.. | ...ccvovreene. HC2 Holdings, INC.........ccovvrveierencicrnnnerecireennseirenennenes | DB [UIPcc | SDA@hOIAENS.......cceccecncceeneiecenennnes | OWNBISAID. s | i | s | e
........................ 20-0346064.. | ....ccoovvvvrenee HC2 International Holding, INC.........ccocoovenevvennerncninincnees | DB [NJALLe. |HC2 HOIAINGS, INC.ovcccecceeeseiseiecennes | OWRETShID........... | ...100.000 |HC2 Holdings, Inc
........................ 13-3930916... | .oevvevvrerrenen Arbinet Corporation...........cc.cceeeereercrenereneeneienenenseneneens | DB [NIA............ [HC2 International Holding, INC........cccocovvvvcincinicicrrceneeee. | Ownership......... | ...100.000 |HC2 Holdings, Inc
................................................................................ 26-1851410.. | .eovvvcrvcen | vevvevererveinee | cevvervenenenenneenee. | PTG International Carrier Services, INC.......covvveceveriveenens | DEnecicncs [NIAe.ie. | Arbinet COMPOTation.........coevcercercerceneneeeneinninienneneennens | OWNErShip......... | ...100.000 |HC2 Holdings, INC......covvvevies | evrirrennne
............................................................ Arbinet - thexchange Ltd Arbinet Corporation Ownership......... | ...100.000 |HC2 Holdings, Inc
............................................................ PTGi-ICS Holdings Limited Arbinet - thexchange Ltd Ownership......... | ...100.000 |HC2 Holdings, Inc
................................................................................................................................................................... PTGi ICS LIMited.......cccvveveieieierieiesiceeiee e PTGi-ICS Holdings Limited.........ccccccccevvrvvrireericrnnenen. | OWnership......... | ...100.000 |HC2 Holdings, INC.......cccovvvves | cervrreninee
.................. HC2 Europe BV PTGi-ICS Holdings Limited Ownership......... | ...100.000 |HC2 Holdings, Inc
.................. PTGi AG HC2 Europe BV Ownership......... | ...100.000 |HC2 Holdings, Inc
..................... HC2 Srlin Liquidation..........c.cueerieriirieineseeeneieeeenenne HC2 EUrope BV......c.coevivvinivenncrenencncnieeneenneene | OWNErShIp........ | ...100.000 |HC2 Holdings, INC....c.vcvvevies | e
.................. PTI Telecom GmbH HC2 Europe BV Ownership......... | ...100.000 |HC2 Holdings, Inc
.................. Delta One America Do Sul HC2 Europe BV Ownership......... | ...100.000 |HC2 Holdings, Inc
95-4606096 HC2 International, INC..........cooevevieviieciecececeeeecee e HC2 International Holding, INC.........ccccoeviievieiiniiieinen Ownership......... ...100.000 |HC2 Holdings, INC........cccovvveres | corrrerrnne.
..................... Primus Telecommunications El Salvador SAde C.V............ [SLV...........|NIA............... | HC2 International, Inc. Ownership......... | ...100.000 |HC2 Holdings, Inc
66-0446921.. The St. Thomas and San Juan Telephone Company, Inc..... | VIR........... NIA .o HC2 International Holding, Inc Ownership......... ...100.000 |HC2 Holdings, Inc SO TR
66-0465791.. STSJ Overseas Telephone Company, INC.........cccoovvevriecenne PRI....couue. NIA .o The St. Thomas and San Juan Telephone Company, Inc... | Ownership......... ...100.000 |HC2 Holdings, INC.......cccovvveee | cervrerrnnen
47-2196364.. Schuff Merger Sub, Inc HC2 Holdings, Inc Ownership......... ...100.000 |HC2 Holdings, INC.......cccovvvves | cerererrrnen
86-1033353.. Schuff International, Inc. HC2 Holdings, Inc Ownership......... ...100.000 |HC2 Holdings, INC.......cccovvvveee | cerrrerrrnen
..................... Schuff Premier Services LLC Schuff International, Inc. Ownership ...100.000 |HC2 Holdings, Inc
45-4483357.. . | Schuff Holding Company.... .. | Schuff International, Inc... . | Ownership......... | ...100.000 |HC2 Holdings, Inc...
58-2178447.. Addison Structural Services, Inc Schuff Holding Company. Ownership ...100.000 |HC2 Holdings, Inc
58-1921954.. Quincy Joist COMPANY........c.ceevriieireiiriseieesiesessiesieines DE.....cco... NIA...cconae. Addison Structural Services, Inc Ownership ...100.000 |HC2 Holdings, Inc
71-0907546.. . | On-Time Steel Management Holding, Inc.............. .. | Schuff Holding Company............c....... . | Ownership......... | ...100.000 |HC2 Holdings, Inc...
86-1034262.. Schuff Steel Management Company - Southwest, Inc.......... On-Time Steel Management Holding, Inc Ownership ...100.000 |HC2 Holdings, Inc
Schuff Steel Management Company - Colorado L.L.C......... On-Time Steel Management Holding, Inc Ownership ...100.000 |HC2 Holdings, Inc
. | Schuff Steel Management Company - Southeast L.L.C........ ..|On-Time Steel Management Holding, Inc.... ....| Ownership......... | ...100.000 |HC2 Holdings, Inc...
86-0318760.. Schuff Steel COMPaNY........ccooevrieieieiieieeseeesesene Schuff Holding Company...........ccoeeviereenieseeneninns Ownership ...100.000 |HC2 Holdings, Inc
............................... Schuff Steel - Atlantic, LLC.........cccocvevivveeieesieieessienns Schuff Steel Company..........ccccoevvvieriereseieiersesesnenee. | OWNErShip........ | ...100.000 |HC2 Holdings, Inc B
.......... 76-0114030.. Schuff Steel - Gulf Coast, INC.........ccvvvevrirrieierieieeis Schuff Holding Company Ownership......... | ...100.000 |HC2 Holdings, Inc
..................................................................................................... Schuff Steel Company - Panama, S de RL...........ccccvvevvnnee Schuff Steel Company...........cccevevievinieseisiieiesesieneee | OWNErShip........ | ...100.000 |HC2 Holdings, INC...c..cvvcvvvvvies | e,
.......... 46-483039%4.. HC2 Holdings 2, Inc HC2 Holdings, Inc Ownership......... | ...100.000 |HC2 Holdings, Inc B
.......... 32-0433659.. Pansend Life Sciences, LLC HC2 Holdings 2, Inc Ownership......... | ...100.000 |HC2 Holdings, Inc
................................................................................ 468-5140882.. | ...ovovvvveene | cvrrveeireisens [ evereenieseseenens | GENOVE! ORthOPEAICS, INC..ovvvv e Pansend Life Sciences, LLC........cccocoeveivireieveinierennnnn. | OWNETShip........ | .....77.000 {HC2 Holdings, INC.......ccovvvvvrs [ wovrrvrrinnns
.......... 47-2464622.. | .....oovvnee. R2 Dematology Incorporated Pansend Life Sciences, LLC Ownership......... | .....61.000 |HC2 Holdings, Inc B
...................................................... Benevir Biopharm, Inc Pansend Life Sciences, LLC Ownership......... | .....60.000 |HC2 Holdings, Inc
................................................................................ 30-0852152.. | ovevevevevevenee | evveeieeees L veeeeeeeeeiees | DMETINC e HC2 Holdings 2, INC.....covuvvvirreieineeieessseeseieseenens | OWNEISIp......... | ...100.000 |HC2 Holdings, INC......cvvvvvvvies | e




Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE Y

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

L'€Ll0

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
................................................................... 37-1781514.. Continental Insurance Group Ltd HC2 Holdings 2, INC......coovvvrererieieresrieieseessenesssnennnns | OWNErShip ...100.000 |HC2 Holdings, Inc

4852...... HC2 Holdings Grp.. 47-3724069.. . | Continental Insurance, Inc...... . | Continental Insurance Group Ltd. ..| Ownership......... | ...100.000 |HC2 Holdings, Inc...

4852...... HC2 Holdings Grp......ccccouvrevrenn. ... | 58-0869673.. United Teacher Associates Insurance Company.................. Continental Insurance, Inc Ownership ...100.000 |HC2 Holdings, Inc

4852...... HC2 Holdings Grp........cccovrrevrene. ... |47-0463747.. Continental General Insurance Company..............c.cevvveene. Continental INSUrance, INC..........cccevevveriererieeriereisrienenne Ownership ...100.000 |HC2 Holdings, Inc
47-3266698.. . |ANG Holdings, Inc.......... ..|HC2 Holdings 2, Inc.. . |Ownership......... | ... 55.000 |HC2 Holdings, Inc...
45-2920498.. American Natural Gas, LLC ANG Holdings, Inc Ownership ...100.000 |HC2 Holdings, Inc

.......... 36-4793625.. Global Marine Holdings, LLC

. | Bridgehouse Marine Limited...

ANG Holdings, Inc
.. | Global Marine Holdings, LLC...

Ownership
. | Ownership.

..... 97.000 |HC2 Holdings, Inc
.| ...100.000 |HC2 Holdings, Inc...

Global Marine Systems Limited Bridgehouse Marine Limited Ownership ...100.000 |HC2 Holdings, Inc

Global Marine Systems Oil and Gas Limited Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, INC......ccovvvrvvrs | wrerrrrrrnns

Global Marine Systems (Vessels) Limited............coccevniunee Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc e [

Global Marine Systems (Vessels Il) Limited..............cocrvuene Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, INC......coovvvvevres | wrrrrrrrrnns

GMSG Limited Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, INC.......cccovoveree [ crreirarine

Global Marine Systems (Depots) Limited Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc IO IS
................................................................................................................................................................... Global Marine Systems (Bermuda) Ltd............ccccocvvinircrnne Global Marine Systems Limited...........cc.ccccovvnirreirvrineenene. | OWNErship......... | ...100.000 |HC2 Holdings, INC.....c.ccovvveree [ crvirnrinne
............................................................ Vibro-Einspultechnik Duker- und Wasserbau G.m.b.H......... |DEU.......... [NIA...............| Global Marine Systems Limited...............ccccrurrrrvvrrrennen. | OWnership........ | ...100.000 |HC2 Holdings, Inc
............................................................ Global Marine Cable Systems Pte Ltd.............ccccccoeeverninens | SGP.....oo.. INIA.............. | Vibro-Einspultechnik Duker- und Wasserbau G.m.b.H....... | Ownership......... | ...100.000 |HC2 Holdings, Inc oo | T
................................................................................................................................................................... GMSL Employee Benefit Trust Limited.............cccccoeveennees | GBR...co.eo. INIALL............. | Global Marine Systems Limited...........cccocovvverervinennenee. | OWnership........ | ...100.000 |HC2 Holdings, InC.......ccovvvres | revrvienene
............................................................ Global Marine Systems Pension Trustee Limited................. | GBR..........|NIA............... | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, Inc
............................................................ GMS Guernsey Pension Plans Limited............ccccooueveveeene | GGY..ecceeo. | NIA............... | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, Inc
.................................................................. Global Marine Systems (Netherlands) BV............cc.ccoceeeeeee [NLD........... | NIA............... | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, INC........ccocevrer | revrrrenene
............................................................ Global Marine Search Limited...........c.cocoeeneverevinncnecreneens | IMN.cc | NIAL............. | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, Inc
............................................................ Global Marine Salvage Limited............cccccccocevenerecniinennns | GBR..ooo. | NIAL.............. | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, Inc
.................................................................. Global Cable Technology Ltd ...........ccccocovvnierrvrnnrerenenns | GBRucooo. | NIAL.............. | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, InC.......c.cccoevves | 21eennee.
............................................................ Global Marine Systems (Americas), Inc...........cc.ccoccvevevwenens | DE.ecceeees | NIALL............ | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, Inc |2
............................................................ Red Sky Subsea Limited...........cccccccoevcvrcnervecnnnenrrnicnnnener | GBRucco | NIALL............. | Global Marine Systems Limited Ownership......... | ...100.000 |HC2 Holdings, Inc
................................................................................................................................................................... Global Marine Systems (Investments) Ltd...............c.cccceee. | GBR.......... INIA............... | Global Marine Systems Limited.............ccccccouoverereinennenee. | Ownership......... | ...100.000 |HC2 Holdings, InC.......ccocevres | revevvenene

................................................................................................................................................................... Cwind Limited.........c.ccocooeonnncrininncininscsciisnisnsceenenns | GBRucc . [NIALLL.......... | Global Marine Systems Limited.............cccccooecvcicrncnenee. | Ownership......... | .....60.000 |HC2 Holdings, InC.......ccocoovies [




Statement as of March 31, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

N o ok wbd

Bar Code:

A A0 10 AR D A AL A A0 10 A0 R0 0 GRRMO AL o
* 714 042 0164 900000 1 = * 714 042 01644700001 =
A A 10 A0 RO AL O A 0 10 D00 0010 LA o
* 714 04 2 016 3 650000 1 = * 71 4 04 2 016 4480000 1 =
A A0 10 A0 R 01 LA AR A A0 0 AR 0 ARE VAR O
* 71 4 04 2 016 4 450000 1 = * 71 4 04 2 016 44 90000 1 =
A A0 10 A0 R 1 U ARR LAV ARDAL o

* 714 042 016446 0000 1 =
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOK YEAN...........coviiiveieieiteee ettt saessnnas | eovesssssessessss s sses s sses s aaees O [
2. Cost of acquired:
2.1 Actual cost at time of aCqUISItION...........cccceeverreeieise e B [ e | s
2.2 Additional investment made after acquisition..............ccceevererrrireinnnne NN ..........................................................................................................................
3. Current year change in encUMbBIanCes............cocvvvevrerreiernsrrerierssesnsserssee Bl . A ... | e | s
4, Total Gain (I0SS) ON QISPOSAIS.........c.evreieeiciiceeiesictese ettt st ae st e bt es bt sssa e st es st st essesas s ssssessssssessessntssessnsas | svsesississessessnsessssssssnsassesnsassesnsans | stessesissesssssssisssssess s st es et s sessnsanes
5. Deduct amounts reCEIVEA ON QISPOSAIS...........vurirrerririreisrisiseissssesesseessesssssssssssssssesssssssssessesssssssssessesssssssssessassssssessessenssssnssesss | sssssssessessesssssnssessessssssessessossanssnss | sesessessassssssessessosssnssessessasssnssnssnes
6. Total foreign exchange change in book/adjusted CaImYING VAIUE..........c..vueurrirrririniniiriee e ssesssssssssessssssssssssnsses | ssesssssesssssnsssssssssessssssssessasssnssnsss | ressessessasssssessassssssessnssassssssnssessns
7. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ........curvrrerrurerriinrirrieiersseeeesssssssessssessssssssssssssessssssssses | sesnsssssssssessssssssesssssssssesssssesssnssess | sesessessassssssssessessssssessessassssssnssases
8. Deduct CUITENt YEAI'S AEPIECIAION. ......c.evureererirerrerisrtsreee e isesssseesseesstsss e essess s ssess st s sessessenssessessessansssssessesssnssnssessensnssessons | asssssesessosssnssessessasssnssnsessanssnsnss | cosessessasssnssnssossanssnsessensanssnssessanes
9. Book/adjusted carrying value at end of current period (LINeS 14#2+3+4-5+6-T-8).........ccrrurrurririrereireneneireeseneeseesssessseeneeees | cneeseessssesssssnesesssssseseeessessesens (01 U 0
10.  Deduct total NONAdMItEd GMOUNLS...........ccvveveiiieiccteee ettt sess s s essesessesses | etsessssssssssesssssssessssessessesesssnsensesss | obsesssssssosses st assessesantensasassnsenessss
11. _Statement value at end of current period (Line 9 MINUS LINE 10).....ciiiiuiiiiiieiiisieie s snssnesessnssnesnsssesesssnssesees | sossssessessesssnssssssssssssssssssessensssens 0 ] i 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of PriOr YEAT.........cocuevvevcvvieiecieeeeeeseseeserenens | ceeveesie e 1,252,165 | oo 2,706,425
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveieeiciiieic ettt bbbt b st b s s s s n s ssens | ebsebasssssessessssesses e sssessessssensassesas | ebsessessssastessssstes e s s bes s see s s sensenas
2.2 Additional investment made after ACQUISIEION............cccviueiiiciisie et sse s ssnsessens | sbessessesssessessessssssses st sstes s sstessess | estessesssessessessssessesss st en et ses s nas
3. Capitalized deferred INtEreSt ANA OLNET...........c.cieiciieie ettt bbb bbb s s ensenas | ensebsessssessesssssstes s bssbes s sensessenss | soaessessssastes s s sstes e ben s s sansenais
4. ACCIUAN OF QISCOUNL........cvevecieiciieictc ettt bbbt bbb b bbbt et a bbb bbb st st b ssesantas | sbsssassssssestassaes st es b s e ssessesbnsaesas | eessestesssssessesses bbb st s s b s e
5. Unrealized valuation iNCrEASE (ECIEASE).........cevueiuiieieiieriesic sttt bbb s bbb ssesses s bsesans | sbbesbssssestessssestessssssssessestensnsaens | cbessessssssssessesses s e s st es b sanssnes
6. Total QAN (I0SS) ON QISPOSAIS.........cvuivviiiisciieiieiictc ettt bt bbbt st bbb st st s st ssens | sbssssessesssssssse s sten s s e ssesses b bsnsas | eessestesssssessesses bbb st s st
7. Deduct amounts reCeived ON dISPOSAIS.........c.vuureerriiinieieisirieiesssessss st sse st sesses s sessesssssssassesssssnsessessnss | sessesssssssesessssessesessssans 107,466 [ ..ooovveveeecriinns 1,454,259
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ccvveveiieiceiere et [ e | cresesisssse st es e es e ssssenans
9. Total foreign exchange change in book value/recorded investment excluding accrued INtEIESE..........c.ccvveveereveeeiisirieeienees [ e | e ssee e
10. Deduct current year's other-than-temporary impairment TECOGNIZE............c.vveieeievieeeeee e sesseses s sessesss s sesssssens | assssssssisssssesssssssessssssesssssssssssssesss | eosssssssessssesssinsessssassesssssessnsssssas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......coc. | ovovereeiiiiiiciiinns 1,144,699 [ oo 1,252,165
12, T0tal VAIUGHON GIOWANCE. .......c.cvcviecvectci ettt sttt b se et sssa et s s s es s sasses s sasssssssssssssensess | essessssssssssesssssssesesastensesasssnsassesss | sesesssssnssssesnsansessesantanssssesansnsesaes
13, Subtotal (LINE 11 PIUS LINE 12)......cueiieiiiriieiieeiieeiseeisesises s ss s ss sttt st ssssessens | sssesssssssssssssssssssesssesss 1,144,699 [ oo 1,252,165
14, Deduct total NONAAMIEA GMOUNLS..........cccvueiiiiieiectee sttt sttt bbb b b s ss et bess s ssssessesssbes | fetsessssssssssesssssssesesstensesasssnsassesss | sbsissessssissesessnsessssastensasssssnsneesae
15. Statement value at end of current period (Line 13 MiNUS LiNE 14)......o oo ssesnssnssesssnssnssnssesssnsens | essesessssssnsssssssssnsaseses 1,144,699 [ oo 1,252,165
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOT YEAT........c.cvivieiieieireteie et b s ssssssessens | sestessessesssssssseesesssnees 1,178,229 | oo 2,335,434
2. Cost of acquired:
2.1 Actual CoSt at tiME OF ACQUISIIION. .........cuureueieierireieeieee ettt ettt s st sf bbbt nes | £8ebeasnesestens e s estes s e b ssessentntsnsss | Hreesestessssssessees st es st ens e bsent s
2.2 Additional investment made after CQUISIEION.............ccviueiiiciise ettt b ssnsessens | sbessesssssesssssessssssses st estes s sesbessess | estessesssessessesessessess st es st sessenas
3. Capitalized deferred INtEreSt AN OGN ..ot ettt s st st s ssens | sbbsbisssestes s sbes st s ssestessnssens | cbaessessssssssesses b s s s st en b s aessnes
4. ACCIUAN OF QISCOUNL........oveiiecieicitcite ettt ettt bbb s b e bbb st bbbttt bbb saestas | Hiesaestestnsssses s bbb st s s 205 [ oo 79
5. Unrealized valuation iNCrEASE (ECIEASE).........ccocuueiuiueieierieeie sttt bbbt ses bbb ssesses b bsesans | sbbsbssssestessssestessss s ssessestessnsaens | cbaessessnssssssessestes s e s st st b sanssnes
6. Total QAN (I0SS) ON QISPOSAIS........cvuiveiecisciieiiesicie et s bbbttt bbbt s bbb bbbt st st s ss b ssens | sbsssaebsesssssbaes st es b s ssessenbssaesas | eesasstessssssssesses b s s st s sbeneas
7. Deduct amounts reCeiVEd ON QISPOSAIS...........cuuiruiiriieieiiieieieieisieisese ettt b s s ssnsassessnssnts | sessessssssessesssssssessssnnsessessnsensessnsss | sesessessessssessesssensassens 1,000,000
8. Deduct amortization of premium and AEPIECIALION............ccvvvevevcreeeie ettt s ssae s bes st s sesssssans | reveesenssssessnssssssesssssssessssssessessenns | sressssisssssesnssssesesssessesees 5,929
9. Total foreign exchange change in book/adjusted CAMYING VAIUE............cvuivieeiciceie ettt sssas s sessesssssses | eveessssssssss st sstes st sess s sessesseses | eressesisssssesissssses et sessessessssssesans
10. Deduct current year's other-than-temporary impairment TECOGNIZEA............cvvuevrieriirereiiereee st sessssess s sessessess |esesssssessssesssssssesssssnsessssnsesssssnses | sressssssssessssssesssssnsesseses 151,355
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-8+9-10).........ccceuvrvererrereeeriererineeissssssessesesiens | svevesreseesesssssesesssnens 1,178,433 | oo 1,178,229
12. Deduct total NONAAMIEA GMOUNLS..........cccvveveeiiieeeictee ettt st s st s b s s s st s s ssessssssessesenses | sessssssssssssesinssnsesssssensesasssnsassesss | sessssssssssssesnssnsessesantansassssansnsssaes
13. Statement value at end of current period (Line 11 minUS LINE 12).......oiuiiiiiiiii sttt sssseessssssessesssessesssssssnsenes | sossessessssssssssssesensaneas 1178433 | oo 1,178,229
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEAN..........covvrinrnrirrninrinressessesesesseseesssssssssssenss | evreessssnsessesssenennens 219,156,200 211,088,617
2. Cost of bonds and StOCKS ACUITET...........cucviveieeiciiteie ettt ettt b bbbt snns | evisssssessesssessesesenes 18,202,452 | .... 33,129,321
3. ACCIUAI OF QISCOUNL.......ouvieictectte ettt sttt s bbbt s st ssessntensesntas | evsesssessesssessessesessensns 317122 | e 1,076,195
4. Unrealized valuation INCTEASE (ABCTEASE)........c.rururereeeeereireeeeeiseesseesesseesesssetseesestess et st sses st sse st st e b estns e ssessesssessnsss | stestsssssssessssssssesssssssnn 836,288 | .o (69,652)
5. Total gain (I0SS) ON QISPOSAIS........creurureeierierririeneereieiseeieeeeseessts ettt ees et ss st sttt esb st estenssnssessessantans | fesbssesessessssssssnssnssantans (499,414) [ v 748,992
6. Deduct consideration for bonds and StoCks dISPOSEA Of ...........cccuiuiieiiiiieiecee s senens | eviesisseses e sbenas 9,563,340 | ..ooerereriieeia 24,234,054
7. Deduct amortization Of PrEMIUM...........cceieiirieiecse ettt st b s ss s s s ensesnsenses | ensesssentesssessessessnssnsns 309,466 | .ooovereeieie 1,130,443
8. Total foreign exchange change in book/adjusted CaMMYING VAIUE...........c.ocucveiueiiriie ettt sses s ssesss s sseses | sttsssessstessss s sses s ssessessesssssens | criessessnsssssssssssess s s sses s s sasssanes
9. Deduct current year's other-than-temporary impairment rECOGNIZEM..........cvueieviieieeiieeie e sesessessens [ erierssssssesssssssssesssssnsessessssensesnses | sessssessessssessesssssnsassess 1,452,776
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cceervrrrerinrsereiieserseseesssssesessssenes | vevesssisesessssssnnns 228,139,842 | ..o 219,156,200
11, Deduct total NONAAMILEA BMOUNLS........c.cviiieieiirieieciie et b s b s sssess s s st s esansessessnses | fessessesssssssessessnsessessnsensessnssnsassesse | sesessessnssssessessnsessessnsensassessnsansasses
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiiiiiiiiieieiii e scsesssessesesssssssnssssssnsensessess | cosssesissinsesssenssnsns 228,139,842 | oo 219,156,200
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

ds and Preferred Stock by NAIC Designation

During the Current Quarter for all Bon
2

Book/Adjus:ed Carrying Acquisitions Dispo:;itions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus(t;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
1. NAIC T (@)t sessss s esssinn | seseesssseensseesenes 155,932,970 | ..ooovvvernrrriicrrenns 46,676,459 | ...oooovevrrcrriinenns 30,335,165 | ..oovvrerrrrirerininnee (1,954,097 cooorvvrerrririecenes 170,320,167 | cveeecerirrrriicenmieeesissensssnens [ ceeninesisesesineesssesssseesssssenss | coevesessenssesesennes 155,932,970
2. NAIC 2 (@) reeureerreereeerreesseessseeeseeesssesssssssassssssesssssssssessssssssessssssssssesssessssnssssnns | sosssessssssssssssnssnas 43,847,335 | ..o 4,022,242 | oo 452,135 [ oo 91,208 [ .ovooeereeererens 47,508,650 | ...vvoreeerrerreeerresseeesserssnesnees | eeeenessssessssesssnsnessssssessssnns | seeeneesseenssssneens 43,847,335
30 NAIC 3 () reereerrereesaeermrerssseessseessessseessssesssssssssessssssssessssssssesssssssssssssssssssssssssne | seseesssssssssssssssssnnees 2,639,820 | ..oveoreereeerieeens 540,783 | covvereeereeerneeeeeeenenns 508,907 | .oovverrrerrerereeerenens 1,279,042 | oo 3,950,738 | .ouvereeerreerneereesneesssesesensnens | rreerensses st sssseessses | eeeseeseseesessessssnees 2,639,820
4. NAIC 4 (@) reeuuverreererereeereeesssesessessssessssssssssssssesssssssssesssssssssesssssssssssssassssassssnne | sesessssmmssssssssessssnssses 997,271 | coveeeeereeerreeereeeeeeens 325,538 | oveereereeeenrnenns 1,096,880 | ovvooveereererereeerenens EoLe Lo A 821,600 | vvereeerreerreererersneesneessnsessnnees | seveessessssesnssssesssesssssssssssssenes | nesessesssessessesnssnnes 997,271
B INAIC 5 (@)-reruueermeereereereesseeessessssessssesssssssssessssssssessssssssssessssssssesssnssssssssnne | sesesssssmsssssssnsssssssessnes 397,221 | oo LS A 498 [ oo (AA72)[ oo 1,031,328 | ovooeeererereeneeinreenenessnernnees | ceveeneensnessssessssessessssssssssssnnes | oneeesnesessesssee s 397,221
B, INAIC B ()-eeuuvrreeermrerseeesseesseeeseesssseesseesssssesseessssessseessssessssessseesssnessseesssessssne | rnssssssssssssssassssasssssssssssssssssssase | onsessssssssssssssassssassssssssssssnsssssans | eosnsnsssssssssssssssssssssssssssssssssssnes | sosssssssssssssssssssssssssssssssssnsssssses | eossssssssssssssssssassssssssssssssces 0 | orreesnrrrssssenssssesssrnsssssnssns | serressssnee e st | ereensres st st
7. Total BONGS. ..o s ssssssssssssssssssssees | oasssssssesssssssssssacs 203,814,617 | oo, 52,203,799 | ..o, 32,393,585 [ ..o 7,652 | oo, 223,632,483 | ..o 0 | oo (O 203,814,617
PREFERRED STOCK

8. INAIC Tttt ees st | reest ettt ees s ens st | wereeessees st st ss s ensts | ertseeess st eest st enensensnes | eestseees st eessssessseestanssennssenssns | eeeeeesnest sttt 0 | oreeeerneeessneeessneessssssessssnessssns | seeeessneessssesssssnssss st snsssssenes | eessseesess ettt
9. NAIC 2u ettt | seseese ettt 2,500,000 | ..overmeeeererreneeeneeneseeeseesnees | e sseses | s | sereeese e 2,500,000 | ..uvermreeeenmerineeseneieesneessens | rereseeeeneesessesssssnesses | e 2,500,000
10, NAIC 3ttt sss s ssssssssensesssssens | onessssessssessessssnenns 1,500,007 [ ovormeeeerereerieernenesseesseesmeeess | ceereseessenseessssssssssssssssssseees | soresssssssessssss st essssaees | senesseessnesesssenes 1,500,007 [ ovooeeeeeeemeeieennenmneeessesseeees | seereneesneninsesssssssssssessssssseees | nnerensessneseeessenens 1,500,007
11 NAIC 4ttt sttt | 4eesssseee st s st se s sst et | Hebtseeee s e st ne s st e e s sessts | ieeest st s st e ss st nesnsnas | seeees s s st es st ss s st et | eeeesst sttt 0 | oeeeerneeessneessseeessssesssnsessssns | seeeessneesssnesesssnesss st ssessssnns | eessseesess st seees st
12, INAIC Bttt ss et ss sttt | 4eeee s s st ss st | ekt seeeee s st et et n e s et | ieee st se et ss st nnsst s | sreest s s st et s st nnst et | reeest sttt 0 | oreeeerneeesrneessseeessssesssssesssans | seeeessseesssnesssssnesss st snessssnes | eessseesest sttt
13, INAIC Bttt ess et est s ess s st et neses s | snemttnsenstasene s nnns | ersesnensssnnss et ssneg st nnnees | oonnset s st ssenss st | snennt e st | nenes et 0 e | e | eree e
14, Total Preferred SEOCK..........rreemreeerreeeeseeeesissseesssesessssesssseesssssssssssssesssssees |asnssssessssssssssssssssses 4,000,007 | i 0] i, 0] i 0] i 4,000,007 | oo 0] e, O 4,000,007
15. _Total Bonds and Preferred StOCK. ..o irersireeissiisssssinsssressssseesssnsssssnees | cernssssessenesssseees 207,814,624 | ...ccooovvrisiriinnnnnns 52,203,799 | ..oovinniirisriennas 32,393,585 | ..o 7,652 [ 227,632,490 [ oo 0] e (O I 207,814,624
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....8,390,919; NAIC2§......... 0; NAIC3S..... 0;

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

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

NAIC6S.......... 0.




Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest ‘Cl‘,ollected Paid for Aoc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, | s 8,390,919 | ..o, DY SR ISR 8,390,919 | .o 2,810 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YBAT........c.cvuiuriieierierieeieeneereeseeteeise ettt ss s ssssessestsssens | sebseesesssssssssessessssssessesssssanes 25,018 [ .o 11,396,363
2. Cost of short-term inVEStMENtS ACQUITET............c.cuivieeieicecce ettt st bensessesans | seebessssessssssseseesessssenae 34497424 | ..o 74,879,699
3. ACCIUAL OF GISCOUNL........cooieiiiiie bbbt bens | sebbes bbbt nbens | Henbses bbb
4. Unrealized valuation INCTEASE (ABCTEASE).........ccvuevuiucieiiiieeie e siesiss et sttt s aes s b st ssessessssans | asbesssssssssessssssssessesssssssssessestssssnssens | aesiessessnssssssessessss s ses st s saestans
5. Total gain (I0SS) ON GISPOSAIS.........c.evuireiireiieiieieiiesiesiss ettt s bbb bbbt s s bbb st saensnts | evsssbssssessest s s e ssessas s s s ten s s sestes | esssessestesses e st es s b s st s s
6. Deduct consideration received 0N diSPOSAIS.........c.viuerrriiinineieinieieeisere st ssssessessssessessesssssssesses | ressessssessesssssssessssssenns 26,131,523 | oo 86,251,044
7. Deduct amOortization Of PIEMIUM..........ccccvieeeieieeesie ettt ss sttt s et b st sas st s s st et estessnsassessessnsnnsns | nrssssssissessesissessessesnsessessnsssssssessnsans | stestessessssessssssssnssstesssssssessesassensasenes
8. Total foreign exchange change in book/adjusted CArrYING VAIUE............cccvecverviviieeieieesce ettt sessssssssnes | sresssssssessesisssssesessssssssssssssssssessnsans | stessesssssssssssssssssssesssssssessesssessasaess
9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........o.uveerereurerenrerrireinreseeeeessesesesseesessssssesssessssessssssnes | sssssssesssssssssssssssessasssssssssssssssssssnsses | eoessessossonssnsessesssssssssessasssnssessessaneas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccevrrirmiiirerieiierieeeeesee e, | v 8,390,919 | covoverieeese e, 25,018
11, Deduct total NONAAMITEd @MOUNLS..........c.ueiuiieiiiii ittt es | iinbsnssnsssssss s ssssssesnsessmssssessiens | coostsssssssssesess e st ees
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cviuiiiiiiiieieiiisiscisiies et enssssssessessessnsenes | crssessesissessesessssssansesans 8,390,919 | .o 25,018

QsI03




Statement as of March 31, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

QsSI04, QSI05, QSI06, QSI07, QSI08, QE01



Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

Loan Number

Location 4 5 6 7

Rate of Interest

City State Loan Type |Date Acquired

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Disposal Disposal Disposal

Mortgages Closed by Repayment
2005-04-1124. ... | Tulsa.. . . |02/28/2006A.A. 03/03/2016.... | ..oovvvvriinnieeneen 93,409 | | i 0 93,409
0199999. Total - Mortgages Closed by Repayment [ 0 0 [V [N | I [P 93,409 | .ioeoenn93,409 | 0 0
Mortgages With Partial Repayments
2005-03-1108........c.cvvvenee Albuquerque............. 10/28/2005.... | 03/07/2016.... | ceveovvrerrnrrrerere 1,183 | s | v [ e | e (U I B3 | e 1183 s | e 0
2005-03-1109. ..| Albuguerque... 11/04/2005.... | 03/03/2016.... | .ccovverrererrrrrenene 1,928 | oo | e ..1,928 0
2005-03-1110. ..| Albuquerque... .| 11/04/2005.... [ 03/03/2016.... | c.oovrervrrrerirncrnn T,244 | e [ e ...1,244 0
2005-03-1113. .| Bakersfield 11/17/2005.... | 03/08/2016.... | ..oovvverreccrrenrna 1,340 | i | e, ...1,340 0
2005-03-1115. 11/02/2005.... | 03/01/2016.... | cccooverererrrrrerere 2,040 | oo | e, ...2,040 0
2005-03-1116. .| Escondido 11/30/2005.... | 03/01/2016.... | .ccoovvverrcrrrienena 1,354 | s | e, ..1,354 0
2005-04-1120. .| Prattville 12/21/2005.... | 03/09/2016.... | .ccoovvrererrrrrerreed,8T8 [ o | e ...3,878 0
2005-04-1125. ...| Tulsa.. . .103/17/2006.... | 03/03/2016.... | ..ovrernrenerrnenanes 1,120 i | i ..1,120 0
0299999. Total - Mortgages With Partial Repayments. [ 0 0 o0 |0 |0 14,058 | .o 14,058 | o 0 0 0
0599999, TOAl MOMGAGES. ... vveerereerseiseeie ettt eee | eeeb et Es bbbkt [V [P 0 (V) [ 0 (U [P (V] [P 107,466 | ....ccc..... 107,466 | .o 0 0 0
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

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

NONE
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 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. Government
912828 N6 3 | U.S. TREASURY NOTES 1.125 01/15/2019....ccccevuseisiressissenssesesssssssisssssssisssns s ssessissnssns ‘ ........... | 03/14/2016.... | GOLDMAN SACHS..... ettt stttk ettt | ebenssnes sttt snesans | enbsssssssnsenss st ssessnsan 900,563 | .......... 900,000 | oo 1,660 |1
0599999, TOtal BONMAS = U.S GOVEIMMENL. .. ... ivoeresertitesstesssisssess e stessmssses s ees et 8 8880888188088 04884 E SR £EE 08 LR 18R R 0EEE  Ho4EfHEEE L L8 E LR EEE 0L HEE LR R LR E L EE 0L R0 E 8L EEE L E LA 8L E 0L AL E 8RRkttt | ebensene sttt 900,563 | .......... 900,000 | oo 1,660 XXX
Bonds - U.S. Political Subdivisions of States, Territories and Pc
399262 HD 9 | GROSSMONT CA SCH 5.479 08/01/2025 I ........... | 01/01/2016.... | Prior Year AJUSIMEN. ...t s enesnnses | cerenessnssssnsssssssensensssnnssnssssnses | ooniisnsenss s 15,000 [ cooovviiiineis 15,000 [ .o 1 =S
2499999. Total Bonds - U.S. Political Subdivisions 0f States, TEITIHOMES ANA POSSESSIONS.................ceiiiueuiiiueieiieteieieeteveteteetesete et etetesetetets eatuetessssesesesssesessesesessssesesassesessssesesessssssassesetesassesesassesesessssesesssssses s setesassesssas e set et s sesesansesetessssesesnsesesnsetesasassesassssetesasastesansesesessssesans | eversesesissesesessssesansesessses 15,000 | .oovveverccreieceeeeee 15,000 | oo 0 XXX
Bonds - Industrial and Miscellaneous
00206R  CU 4| AT&T INC 5.65 02/15/2047 ........cooereurererireiirneesesiseisesisesssessssesessssssssssssssesssssssssssssssssssssnns | soesesnses 02/18/2016.... | MORGAN STANLEY .......evuuiiruieuiireiteiseiss i ssesssesissessss ettt sss st essssessssssnns | ssbsssssssssesssssssssssnssssssesssnssss | sesesessansssssssesssessssnsens 254,907 | .......... 250,000 | .o 549 [2FE....ooiirieiieni
03764H AG 7|APID 2013-14A C1 CLO MEZ FLT 04/15/2025........c0cvimirernrieirerinsiseisisisssiessssssssessssssssssssses | soseessnns 03/08/2016.... | CS FIRST BOSTON.......couriuiiriimirimiisesisssisesiessssssssse s issssssessss s sss s esssssssssesssesssssssessssssns | nessessssssesssesssssssssesssssnssessonsnns | ovsessasssssossessassnessones 478,125 | .......... 500,000 | .ooerirrriniercirinne 2,700 [1FE....cccoiirrirerrnne
03834A AA  1|APPROACH RESOURCES 7.00 06/15/2021..........cccmrummerimerierereeseeisseessssssersessssesssssssssssssnenss. | seeseesns 03/09/2016.... | STIFEL NICOLAUS........cvuuerirrerertmeimerssessiessesssseesesssssssessesss st ssssssse st st sssssssssssssssessns. | aessssssesssesssnsessssssnsssesssesssnsssns | rosessessssssesssesssesssnsens 639,000 | ..ooeeverrrrierieiiens 1,800,000 [ .coooevrnrirrerenieirerii 31,150 [BFE....iiricieiine
06849A AB 5|BARRICK INTL BARBADOS 6.35 10/15/2036.........cccrurermrireerririrnnierisssnssiessssesessssissssssssensasens R....... 02/19/2016.... | GOLDMAN SACHS ..ottt sttt ssssanins | nessessnssesssssssasssessesssssenssssnns | evesessessnssessesssssessnes 241,830 | .......... 300,000 | oo 6,826 [2FE.......cccovrirriinnnnn
06849A AB  5|BARRICK INTL BARBADOS 6.35 10/15/2036...........0uucverrerrerireereeinensesseessesesseesssssssessesssesssenes R 03/30/2018.... | CITIGROUP..........ccuuivmmrirrireeseiaeiseseseseseesseese bbb bbbt sssnns | eebassssesssenssnees s st enssnenns | resesessssssessesssesssenens 579,139 | cooeeerereeenne 635,000 | coooerrrrieees 18,929 | 2FE.......covvvevririris
06849R AC  6|BARRICK NA FINANCE 7.50 09/15/2038........ccccemirermiieereriiinsissensssisessssssssesssssssssssessesssssens | sovsessnns 03/09/2016.... [ MORGAN STANLEY .......cvuiiiiiiiiiiiisieiiseiessstsisss et sssssss s esssssssssssessssssnsss | nesssssssssesssesssssssssessssssssessonsnns | ovssessossssssossessasssessones 232,492 | .......... 250,000 | oo 9,323 | 2FE.....ccoviirinnnn
118230 AP 6 |BUCKEYE PARTNERS 5.60 10/15/2044...........oovvuirireerieiseineiesssiesiesesssssssessssssssssssssssssinnens | ooeesnenens 02/18/2016.... | STIFEL NICOLAUS........cvumierrermerimeiserssssssessesssesesesssssssessesss st sssssse st st sssssssssssssssessss | aessssssssssesssnsessssssnsssesssesssnsssns | sosesssssssssesssesssesssasens 146,008 | .......... 200,000 | .overrereeieererieerienienes 3,982 |2FE......oovviririnirins
126307 AH 0 |CSC HOLDINGS LLC 5.25 06/01/2024..........cooevmriiirniiiiniierssisiesesssesssisessss s ssssesesssssssssns | oosseessnns 03/08/2016.... | DEUTSCHE BANK.......ouciiiiiieieiieiieictie it enssnens | resssssnssesssessssssssessssssssesssnnns | esssesssssnssessessssssensenes 124,783 | ......... 142,000 | .oocveririiciines 2,071 [3FE...cciviiirnininn
12647G BZ 0|CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043.... L[ 01/01/2016.... | PrOT YEAr AJUSIMENL........ouvvreiecireieiiiiesiesiseesseesessse sttt | sisessseessssssssssess st sssnssssnes | senenes
152314  KJ 8 |CXHE 2004-C AF5 SEQ STP 6/25/2034........ L[ 01/01/2016.... | PrOT YEAr AGJUSIMENL.......oooiveiieiireiiiiiisiiseise sttt | sisessseessesssss s s ssesssssisns | cereees 19 [1FM
161175 AN 4 |CCO SAFARI |1 6.384 10/23/2035. .1 02/29/2016.... | BARCLAYS CAPITAL. ..ouvrurirrereeiseimesisesseeesessse s sssesse sttt sssesssensns. | stsesssesssssssssssessesssnssssesssssssnes | sessessssesssesssessseesessan 209,632 200,000 | .oveoerrerirererieerieniens 4,611 |2FE ...
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037.........cocvvveeriiireriiiniieieissiesssississsisesssssessssssssssssessssnns | aesnessenes 01/01/2016.... | Prior YEar AQJUSIMENL. .......cvuiiriiiiieiieiiscierises st sss s | sebesssesssesssss e sb s essse b ensenss | aobesssessessasss st bbbt ensns | esbaessessesess st essess st entesnensenine | ersstesesr st enes (1)| 1FM
226373 AK 4| CRESTWOOD MIDSTREAM 6.25 04/01/2023.........ccvvvumremeiernerierireeereeserissssesssesessesssssssesssnsnes | aeesseeens 03/24/2016.... | BARCLAYS CAPITAL.......couriuirmmerirreseesessessesssessssesssssess s st esssesas s sssesssesssssssssssnsss | sosesessesssesssesssnsssnsssesssesssnnsss | rosessssossssesssesssesssenens 150,000 | .....oe... 200,000 | .overrerrriererinnrienien 6,215 |4FE. ...
26249B AE  1|DRSLF 2013-30A C CLO MEZ FLT 11/15/2025.........ccourvireiineieiissieeiieeieesss s sssniseeens R 02/26/2016.... | WELLS FARGO BROKERAGE SERVICES..........ovvoervieeieereeeiieseeessesssessieesssessssssssssssssesssssnssss | svsesssssssesssnssssssssssssssessiossns | oovsssssssssssssessssssssenees 376,000 | ......... 400,000 | .coooovvicriiins 578 | 1FE ..
28368E AE 6 |KINDER MORGAN INC GMTN 7.75 01/15/2032.......ccuumevirrereereinerisesiessesesseessssssesssssssensenens | avesseisns 03/30/2016.... | MORGAN STANLEY ........cuuirmurirriieeissiseesessssessessesssssessss s ssssss st ssssssssssssssesssssesassssens. | sessssssesssessssssssssssssssessesssnsssns | rosssssssssssesssesssesssesens 208,260 | .......... 200,000 | .oveocerrerirceieiinns 3,401 [ 2FE....iceiciriis
29250R  AX 4 |ENBRIDGE ENERGY 7.375 10/15/2045.........ccovvuumiireiiieirneiiseiseeieessseissessssssesssesssssssssesssssensss | soossesnnes 02/24/2016.... | JP MORGAN SECURITIES INC......couuiiuiiriirmieieineiissiseesssesisseesssisssse st ssssssessssssssessssssns | ssssssssssssesssssssasssssssesssesssessses | sovesssssssssssssesssssssnsens 186,982 | .......... 200,000 | .oveorerriieierieeieiiees 5,859 |2FE.....cconvviriiriirns
29273R AR 0|ENERGY TRAN PTNR 6.50 02/01/2042...........cceurererireeirirereerseiessiessesesseessessssssesssesssesssssssnens | sooessnnees 02/18/2016.... | BARCLAYS CAPITAL.......coureuirmmerirreseeseisessesssesssesss s sssessess s ssas s ssesssssesssesssessssssssssnsss | sosesessesssesssnsesnsssnsssesssesssensss | rosessssonsssesssesssesssenens 159,836 | .......... 200,000 | .oovevrevrrrerirnes 794 [ 2FE..oiciiin
29273R AR 0|ENERGY TRAN PTNR 6.50 02/01/2042..........cccvvmiieriniiirinirisirnsiiieissiesssssessessessssssssssssssesens | oosveessnns 02/23/2016.... | BANC OF AMERICA SECURITIES........evoiiiieiieieiriseie et iessssessesessssessesssssssssssssessssnsesss | sesessssessessssssssssessessssessessssssns | sessesssssssessessssssssessenne 165,296 | .......... 200,000
29379V BA  0|ENTERPRISE PRODUCTS 4.85 03/15/2044...........ccoomeverrerieinerieiiesiesissesssssssssesssessesissessenns | avesseiinns 02/18/2016.... | SUNTRUST CAPITAL. .....cvuivmuirireririereissisesiessssesssesssssessesssssssesss et sssesssesssenssssssssssnsss. | sossssssesssesssssssnsssnsssesssenssnssss | roeessssessssesssesssesssenens 167,324 200,000
30251G AS 6|FMG RESOURCES 9.75 03/01/2022 . |02/22/2016.... | DEUTSCHE BANK ..374,000 ..400,000
42983K AE  8|HLM 3A-2014 B CLO MEZ FLT 01/18/2025...........ccoovtvemirieirireriierienisisssiesssiesiesssesssesessseeninens R 02/17/2016.... | WELLS FARGO BROKERAGE SERVICES..........coeooiiviniireiinsiisiiesississsissssesssssssssssssssssssnssss | sssmsssesssesssessssssssssssenssnssonsss | sovssossssssssssssesssossssnsens 376,500 400,000
42984C AJ 4 [HLM 8A-2016 C1 CLO MEZ SEQ FLT 04/20/27........cosvvuriererierirneireeiseissssissssesiesisssisssissssins R 03/04/2016.... | MORGAN STANLEY .......ccouiimiiiiiniiieeiieisesisssseessesssseesss s st 13,000,000 | oo 3,000,000 | oeoorerreireirrieeienieeeinnis AFE s
48250L AE 9| KKR 9 C CLO MEZ FLT 10/15/2026..........ccevurrermrenirineriresesesiseesssssssssesssesssenssssesesssesssensssssses | soessenees 03/07/2016.... | CS FIRST BOSTON......cuvuuriumirirrimeesieisisisesiseseseessesesssssessesss st ssssssssssssessesssesssssssesssssesssensss. | sosessssesssesssssssnsssssssesssenssnnsss | rosessssensssesssesssesssesens 568,500 | .......... 600,000 | oo 3,320 [1FE i
494550 BF 2| KINDER MORGAN ENER 6.55 09/15/2040...........ccorrmmererneriiineisssiserinessesssssesssisessssssssssessns | soossenees 02/18/2016.... | MORGAN STANLEY .....oevuuiiuuieueiireismeiseiss i ssesssesesessss et sss st ssssssssssnns | sesssssssesssesssssssanssnssssssnsssnssss | resessssassssesssesssssssnnens 168,138 | ......cc. 200,000
49456B  AJ 0| KINDER MORGAN 5.05 02/15/204............ccovrueirireriierierireiiseiisssiesiesesssessssisssssssssesssessssssnnes | aveeseiins 02/18/2016.... | WELLS FARGO BROKERAGE SERVICES..........cooooiiiniireiinsiiniissississssesssessssssssssssssssssnssss | essssssesssesssessssssssnssssssssssonsss | sovssossssssssssssessssssssenens 147,516 | ..coooce. 200,000
55818V AE 7 |MDPK 2014-15A B1 CLO MEZ FLT 01/27/2026...........cvvumereerireeireiiseisnssisssse s issssssssans R 02/23/2016.... | CS FIRST BOSTON......ouiuuiiuuiirmiimiiseiissessesssessseeeses s ise st ss s st ssesseniss | enssssssssssesssesssasssnsssessesssensses | sosessessssssssssessseesssssens 240,313 | .......... 250,000
559080 AG 1|MAGELLAN MIDSTREAM 5.15 10/15/2043.........cooovverreiiriririierinsrieeienisssesseisesiessesssenssssesnns | avesneiens 02/22/2016.... | SUNTRUST CAPITAL......ccouiiuirirrirriiieieieiiessissiensssessssessssesssessssssssssssssssesssssssessssssssssnnss. | sovessssessesssesssnssnssnesessnsss | sevevsssesssnessonnsnesenens 110,982 | vovvvvinne 200,000
64129K AJ  6|NEUB 2013-15A C CLO MEZ FLT 10/15/2025..........commrumermerireereniseisenissssesssesssesssesssssssees R 02/17/2016.... | WELLS FARGO BROKERAGE SERVICES..........coooieiiieieriniineeiseinssiessssesnsssssisssssassssssssnsess. | sesessssnessessseessssssnssssssssssnssns | sevenseessssinesssnsenessnnsns 969,500 | roviinne 600,000
651639 AM 8| NEWMONT MINING 6.25 10/01/2039........c0crvurerirreririnirinerieniserisseiesssiesiesesesesssessssssssssesssensnns | aveseiinns 03/01/2016.... | MORGAN STANLEY 200,000
67089N AL 6|OCP 2012-2A C CLO MEZ FLT 11/22/2023 . | 03/04/2016.... | DEUTSCHE BANK 100,000
671028 AE 4| OCP 2014-5A B CLO MEZ FLT 04/26/2026............ccoovouevermriirerirririeississiiesiesessesssisesiesssensenes R 02/18/2016.... | WELLS FARGO BROKERAGE SERVICES werr.371,000 400,000
67401G AG 3| OAKTA 2016-A C1 CLO MEZ FLT 01/20/2027.........ovvvuerirerereererineenssssssssesssssesssesssssssssesssesenns | oneesneeens 03/09/2016.... | WELLS FARGO BROKERAGE SERVICES 21,962,469 | o 2,000,000
67590L AJ 7|OCT192014-1A C CLO MEZ FLT 04/15/2026..........ccrvvrrvrirrirerririsirnsississsiesssssssssesssessssssssssnsns | aesseesenes 03/08/2016.... | CS FIRST BOSTON........couriuiiriiririiiireristsissiessssssssse s isssssssssss s sss st ssssssssssessassssssessssssns | nessssssssesssesssssssssesssssnssessonsnns | ovssessssssnssosssessassnessones 283,500 | .......... 300,000
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 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)
72650R BA 9| PLAINS ALL AMER PIPELINE 5.15 06/01/2042...........cccviveriiierinerierieeesssesesissniesiesesenissseisens. | weeeseinens 02/24/2016.... | WELLS FARGO BROKERAGE SERVICES.........coivuicierieisiesiesseie e sessesssssssssssssssesssssnns | oevsssssssssssssssssssssssssssssesssssnns | oovsissssssnsssessisssssssseses 138,762 | ...co.ee. 200,000 | .ooovvririeiniiiines 2,518 [2FE....cooioeirerieriinns
72650R BH 4| PLAINS ALL AMER 4.90 02/15/2045............cooviumiririiiiniieinsiciesiseeesie s sissesenisssessssssesienens | esvesenns 02/18/2016.... | WELLS FARGO BROKERAGE SERVICES.........coomviiieiierieiiesieissie e ssesssssssssssssssssssessssans | sessessssssessssssssssssesssssssssesssssnns | ovsessesssssessssssssssssenes 136,728 | .......... 200,000 | .oovoviicriiniis 218 | 2FE....coiireieriens
747525 AK 9| QUALCOMM INC 4.80 05/20/2045..........cooereiiieiiieiniireienissiseeiesisisesise s ssssssessens | aveessenes 02/2412016.... [ JEFFERIES & CO....vuiiiiiiiiriei st essnes | esisssnsssssesisss s snesensenanns | eresessssnssessesseseessnes 362,820 | .......... 400,000 | oo 5,280 [1FE...ccoiiiiiirinne
747525 AK 9| QUALCOMM INC 4.80 05/20/2045...........ooceieieierniieinrireresissieessissesesiesssisese s ssesssssnens | avenesseses 02/29/2016.... | GOLDMAN SACHS.........couiiiiriiiitiesi ettt | esisbsssest b esi e enienians | etesessessnss e eneenes 370,084 | .......... 400,000 | oo 5493 [1FE....coovivirririr
747525 AK 9| QUALCOMM INC 4.80 05/20/2045...........covrmerirrireririririiisiseseiesiesissesssssesiesssesssessssssssessenses. | aveneiins 03/03/2016.... | GOLDMAN SACHS.........coutiimiiierirriiieinsisseiiesisssisesissesesies st sas st snssnssenns | sesessssesssensseessnssssssssessensinssss | reresssssensssesssesssesssenens 373,572 | .......... 400,000 | coovvrieieiins 5,760 [1FE ...
77876N AK 4|LFR6 | PAC 9.4 08/20/2019 PSP O ORPT TP OTPRPURTRURTORPTOTEN ITPORPOOt 01/01/2016.... | Prior Year AQJUSIMENL. ..ottt nseninssnes | sereesssssessnsissesssessssessenaninees | aeees (224) (223) (0) | 5*
80349B AD 9|SARAT 2013-1A C CLO MEZ SEQ FLT 10/20/23... . | 02/23/2016.... | CS FIRST BOSTON rerres ..282,000 300,000
86765B AK 5|SUNOCO LOGISTICS 6.10 02/15/2042...........cooevveeerrereereiseressiesssiesssesssssssssssssssssessssssssssssnss | avvesssinns 02/19/2016.... | WELLS FARGO BROKERAGE SERVICES.........coooieeieieerieseiesiesissese s iesssessesiessssssssssssssessssions | oeseessossssssissssssssssssssosssssssssonss | ooveossssssossssssossssssssseses 152,030 200,000
86765B AK 5|SUNOCO LOGISTICS 6.10 02/15/2042..........coovrviirieririiiirineiissiiesiesisssssssissessssssesssesesssisnnss | avesssiins 02/22/2016.... [MORGAN STANLEY ......cvuiiiiiiiiiniisieiieiesistsisss s sssss et ssssss s ssssss st ssssssssssesssssansss | nessessssssessesssssssssessssssssesssnsnns | oveessossnssossessassessones 159,155 | ..ooveee 210,000
878742 AS 4| TECK RESOURCES 6.00 08/15/2040...........ccrmrierimiirerinrirerinerseieninesessnseessssisssessessensesensens | lveeenes 02/19/2016.... | BARCLAYS CAPITAL......couiiuiireriiinieresieiseiesese sttt sssss st sisenis | sessesinsesessnssenssessesssssnsssessnssnns | tressesissesessessessessessnsenen 23,083 | oo 45,000
88830M AH 5| TITAN INTL INC 6.875 10/01/2020 s | eneenins 03/29/2016.... | ROBERT W BAIRD CO......covuuriririiarireieisesisesesssisssessesssssssess st sssssessessssssessssssssssssessans | nessssssssesssesssssssssessossssssesssnsnns | ovsessesssssossesssssessones 152,475 | oo 190,000 | cvvoevrrreirerieieireseeeenereninene AFE .o
893526 8Z 9|TRANS-CANADA PIPELINES 7.625 01/15/2039.... I [ 03/03/2016.... | SUSQUEHANNA INTL GRP.....cooruiiiiiiieieieie ettt ssssssessssssssenine | ressssssssesssessessnsssessssssssessessnns | oresessessnssesssessesesessenes 725,684 | ... 630,000 TFE s
893526 DJ 9| TRANS-CANADA PL 6.10 06/01/2040 [ 02/18/2016.... | SUSQUEHANNA INTL GRP......cooevuiiriieiniieierissiesisssisessesssssssese s sssssesse st sssesssssessessssssensne | nessssssssesssesssssssssessssssssesssesnns | ovsessossssssossessassessnes 201,622 | .......... 200,000 AFE i
89352H AD 1| TRANS-CANADA PIPELINES 6.20 10/15/2037........coovuumrirerinriiemrieiesieresiseeesiseisssssesesssseses s (IS 02/25/2016.... [ MORGAN STANLEY ...ttt sttt sessinnens | resssssnssessessessnsssessssssssessensnns | oresessessnssesssessesesessenes 403,632 | .......... 400,000 TFE s
89352H AE 9| TRANS-CANADA PL 7.25 08/15/2038, (I 02/22/2016.... | SUSQUEHANNA INTL GRP......cooovuiiiiiiiieiieiissieeisieisesi sttt sssssessn | nessssssssessessnssssssessssssssessssnns | osssessssssssesssssssssessnes 225,276 | .......... 200,000 AFE s
92343V CZ 5|VERIZON COMM INC 4.672 03/15/2055 .1 02/18/2016.... | MORGAN STANLEY .....ooutiuiiiiieiiiireeieieiiesire i ssssi et senesss e ssesisssens. | siessnssnssessnssnsssessnssssssessnsssnnses | soessessnsesesssssessnsseessae 214,192 250,000 2FE...
949837 AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36 .101/01/2016.... | Prior Year Adjustment 1FM..
969457 BV 1| WILLIAMS COS INC 5.75 06/24/2044 .102/19/20186.... | GOLDMAN SACHS.... ..ottt ensene | corenssnssnssenesenssnsssesenssnsnnsenssnnss | sessessssssnssnssenssnssensnsenes 42,000 ...70,000 3FE
3899999. Total Bonds - INAUSHIAl ANA MISCEIBNEOUS...............c.cocveviiiririiciitetiteit ettt ettt ettt et et et et eses et esesesesesesessessssssses esesesssssssssasasasesesesesesesesesssssesese e e e e s e s e s et a2 e s e s e s e s e s es e s e s ss s s s st ettt e st e s e s e s e s esesesesessasa s e s et ettt sttt et esesesesesesennnsasasasasasasaseseseseseseseseserererens | evens 16,790,812 | ..o 19,021,777 | oo 193,007
8399997, TO Al BONAS = PA ...ttt R E e E e ehE s ffoeE o0 s oEEeEfoeE e emEoeEeaEoE LR ehE oL e eE e s RS eEE SRR E e R EE e LR L LR SE R R R et | Ceres 17,706,375 | oo 19,936,777 | oo 194,667
8399999, TOIAI BONMGAS. ...t tt1 vtttk 8888840488808 408888k 0 8k e eeEse08e feEeEEeeEoeE AL e e e b eeE e oeE oLEeeEfeeE oL eEE oL eER oL R LR oL E R R 8L LR LR R LR eE LR E LR Rttt enens | sriie 17,706,375 | oo 19,936,777 | covviiviiiiniieisiiinis 194,667
Common Stocks - Parent, Subsidiaries and Affiliates
66987M 60 4| NOVATEL WIRELESS INC... ..ottt | ........... | 03/16/2016..... | Purchase from HC2........c.coiuiiiiiiinisiien s ..312,000.000 | oo 496,080 XXX | R
9199999. Total Common Stocks - Parent, SUDSIAIAMES BN AFfIALES. ... ittt f e feeefeeE e s eEE R e E e e EEE LR foEEEEfoEESEE o0 E LS8 E L8R £E R SEE £ E £ E S80S ettt | eeerieni e ene e 496,080 XXX XXX
9799997. Total Common Stocks - Part 3... ..496,080 XXX XXX
9799999, TO I COMIMON SHOCKS. ...t ieetesert ittt ettt E o0 EeeE fehsoeEEeetee s e e eefoeEoeefeEEsee oeheeEEoeEeeEoEEeE o R e foEE e E e EESEE o0 EEE R f oL E e E o080 o0 £ o8 E£EE e E o0 E o0 E eS8 H L0 eE bbbttt s | onesensensnns s 496,080 XXX XXX
9899999. Total Preferred @nd COMMON STOCKS..............c.ccviriiiieiiieieieectetecseeteteveseteteseeeseeaetesesasieseseesessesasassessesesesns avtesssesesessassssassesesssasaes  savsssssssesesessssssesaesseessssssesesessseaesesetesasassseesea et et sseses s s esetesassetas e sesessesetesesessse s es et et s ansasnsneessassesas s sssessssssesasnsssanssssesesasassssannsesssinsnses | eovsesisisiesesssssasneesessssd 496,080 XXX el 0 XXX
9999999. Total Bonds, Preferred and COMMON SIOCKS................iuiiiiriiiiiieiieieistiesieei sttt eies | etesess st sssess st et eessees | eeetesesseessees e s e s s et s s et s es e et b et s e s e sttt sn e enienanns | arirs 18,202,455 XXX 194,667 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE 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
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Number of Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Total Gain Dividends Stated Market
g Shares of 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 Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
3128GL WV 0 |FGCIE84260 PT 6.0 7/01/2016.........ccocvevvveveverererenenenns | - | 03/15/2016. | MBS Paydown 534 534 534 534 0 534 0 5 [07/01/2016.... | 1....
31298W  FC 4 |FGLMC C59163 PT 7.0 10/01/2031........oooovvvverrcrcnenns . | 03/15/2016. | MBS Paydown 1,330 1,330 1,334 1,334 (1) (1) 1,330 0 16 | 10/01/2031.... | 1....
31388T  QZ 9 |FNCL 614372 PT 7.0 1/01/2032.........cccccceeecccecccccececns | - | 03/25/2016. | MBS Paydown 229 229 231 231 (1) (1) 229 0 3 01/01/2032.... [ 1....
31389C FZ 7 |FNCL 621284 PT6.50 12/01/2031.. . | 03/25/2016. | MBS Paydown 332 332 339 339 (1) (1) 332 0 4 112/01/2031....
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032........cccocvvvvvvrevevennnennnnnn | - | 03/25/2016. | MBS Paydown 330 330 324 324 1 1 330 0 3 01/01/2032.... [ 1.....
36203R TF 6| GNSF 357050 PT 8.0 5/15/2023..........cccoovvvimmrriinnnns . 103/15/2016. | MBS Paydown 677 677 686 686 (0) (0) 677 0 9 [05/15/2023.... | 1....
36204C  J6 9| GNSF 365785 PT 7.0 1/15/2024...........ccc0e0eoereveveveces | . | 03/15/2016. | MBS Paydown 594 594 503 504 88 88 594 0 7 [01/15/2024.... [ 1....
36204H EF 3| GNSF 370134 PT6.50 12/15/2028............cccooervvvenenes . | 03/15/2016. | MBS Paydown 572 572 566 566 1 1 572 0 6 [12/15/2023.... [ 1....
36205C  KY 5| GNSF 386511 PT 7.50 5/15/2024..........cccccoeoerererererc . | 03/15/2016. | MBS Paydown 1278 1,278 1,278 1,278 (1) (1) 1,278 0 17 | 05/15/2024.... | 1....
36205F YX 5| GNSF 389626 PT 8.00 10/15/2024... . | 03/15/2016. | MBS Paydown 242 242 240 240 (1) (1) 242 0 3 [10/15/2024....
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024............ocovvvvererererenens . | 03/15/2016. | MBS Paydown 216 216 216 216 0 216 0 3 [11/15/2024.... [ 1.....
36209C 6Y 7| GNSF 468087 PT 7.0 7/15/2028...........cccoevvemeruenennee | . | 03/15/2016. | MBS Paydown 276 276 278 278 (0) (0) 276 0 3 [07/15/2028.... | 1....
362090 AE 6| GNSF 481605 PT 7.0 7/15/2029.........ccccccc0eoecerecevecec | . | 03/15/2016. | MBS Paydown 36 36 35 35 0 36 0 0 [07/15/2029.... | 1.....
362247 NQ 9| GNSF 337999 PT 7.0 3/15/2023..........c.ccocvveeevreveneennn | . | 03/15/2016. | MBS Paydown 1,402 1,402 1,392 1,392 3 3 1,402 0 18 [03/15/2023.... | 1....
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031.........cocvovevercrcrcrerenens . | 03/15/2016. | MBS Paydown 2,522 2,522 2,428 2,428 69 69 2,522 0 21 [10/15/2031.... | 1....
36241K  BU 1| GNSF 781851 PT 7.50 12/15/2028..........ccoooovurimrrrennees . 103/15/2016. | MBS Paydown 515 515 505 505 5 5 515 0 6 [12/15/2028.... [ 1....
478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042............... | . | 01/15/2016. | Sinking Fund Redemption 7,345 7,345 7,345 7,345 0 0 7,345 0 ....170 | 01/15/2042.... [ 1FE........
0599999. Total Bonds - U.S Government. 18,430 18,430 18,234 18,235 162 0 162 0 18,430 0 0 0 294 XXX XXX
Bonds - U.S. Special e and Special A
31392E 4T 4|FNR2002-72 DB SEQ 4.50 11/25/2017.......ccovvvuercrirnns . | 03/25/2016. | MBS Paydown 6,308 6,308 5,568 5,587 60 60 6,308 0 46 | 11/25/2017.... | 1....
31393A V6 1| FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE................. .| 03/26/2016. | MBS Paydown 70,936 70,936 75,390 75,390 (1,043) (1,043) 70,936 0 575 |09/26/2033.... [ 1....
31393Q  YC  0|FHR2611 UH SEQ 4.50 5/15/2018.........ccooovuruumrrrrerias . 103/15/2016. | MBS Paydown 23,464 23,464 23,240 23,243 60 60 23,464 0 . A71105/15/2018.... [ 1....
31393V MS 7| FHR 2628 AD NSJ ZX 4.0 6/15/2018. . 103/15/2016. | MBS Paydown 5,754 5,754 5778 5778 9) 9) 5,754 0 40 |06/15/2018....
31394B 7).  7|FNR2005-32 AE SEQ 5.0 4/25/2025...........ccccovvernueneee. | . | 03/25/2016. | MBS Paydown 37,729 37,729 36,349 36,352 1,241 1,241 37,729 0 338 | 04/25/2025.... | 1....
31394H LY  5|FHR 2663 BC SEQ4.0 8/15/2018..........oococvevcverrerrrcrenns . | 03/15/2016. | MBS Paydown 40,721 40,721 40,055 40,064 249 249 40,721 0 274 108/15/2018.... | 1....
31394) YA 9|FHR2697 LG SEQ 4.50 10/15/2023.........coovveverrrerncnens . | 03/15/2016. | MBS Paydown 25,755 25,755 24,898 24,902 472 472 25,755 0 ...186 | 10/15/2023.... | 1....
31394K  BC 7| FHR 2690 DK SEQ 4.0 10/15/2018........cooovveeverererrerenes . | 03/15/2016. | MBS Paydown 28,477 28,477 28,121 28,125 107 107 28,477 0 ....184 1 10/15/2018.... | 1.....
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......c.coverrverrcrerirrcrenns . | 03/15/2016. | MBS Paydown 28,615 28,615 28,390 28,393 61 61 28,615 0 235 |05/15/2019.... | 1.....
91528N  AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036. . 1 01/20/2016. | Sinking Fund Redemption 10,000 10,000 10,000 10,000 (0) (0) 10,000 0 225 |07/20/2036....
3199999. Total Bonds - U.S. Special Revenue and Special A it 277,759 277,759 277,789 277,834 1,198 0 1,198 0 277,759 0 0 0 2,274 XXX XXX
Bonds - Industrial and Miscell
02146P  AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036............. . | 03/25/2016. | MBS Paydown 51,307 51,307 33,004 33,032 5,916 5,916 51,307 0 324 |08/25/2036.... | 1FM........
02149M  AB  5[CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. | . | 03/25/2016. | MBS Paydown, 3,603 3,603 3,116 3,113 0 3,603 0 25 |03/25/2037.... | 1FM........
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. | . | 03/25/2016. | Pass-Through Loss 5 5 0 5 (5) (5) 03/25/2037.... | 1FM........
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. | . | 03/31/2016. | Book Value Adjustment. 0 (5) 5 5 03/25/2037.... | 1FM........
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059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37................ . | 03/25/2016. | MBS Paydown 10,474 10,474 7,832 7,913 0 10,474 0| ... 1041 06/25/2037.... [ 1FM........
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37............... . | 03/25/2016. | Pass-Through Loss. 2,243 1,677 0 2,243 (2,243) (2,243) 06/25/2037.... | 1FM........
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37................ . | 03/31/2016. | Book Value Adjustment 0 (2,243) 2,243 2,243 06/25/2037.... | 1FM........
05948X L9  0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34........................ . | 03/25/2016. | MBS Paydown 45,153 45,153 42,747 42,759 667 667 45,153 0 [ 433 | 01/25/2034.... [ 1FM........
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.. . | 03/17/2016. | MBS Paydown 4,960 4,960 4,863 4,864 66 66 4,960 0 56 |07/17/2040....
09751W  AA 9| BOLDINILTD 3.6 07/19/35........ccccvcvcvcvcvcvcvevevcvercrirns R| 01/19/2016. | Sinking Fund Redemption 25,000 25,000 25,000 25,000 0 0 25,000 0 [ 450 | 07/19/2035.... | 1FE........
12639C AA 5| CSMC 2009-RR4 A4A SEQ 5.695 09/15/40................... . | 02/15/2016. | MBS Paydown 312,404 312,404 304,113 304,265 5,650 5,650 312,404 0 [ .. 2,469 | 09/15/2040.... | 1FE........
12647G  BZ 0| CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043............. .| 03/25/2016. | MBS Paydown 14,171 14,171 13,857 13,858 (26) (26) 14,171 0 89 | 07/25/2043.... [ 1FM........
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35...................... | . | 03/25/2016. | MBS Paydown 22,877 22,877 19,149 19,130 32 32 22,877 0 | .. 1941 05/25/2035.... [ 1FM........
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35...................... | . | 03/25/2016. | Pass-Through Loss 4,579 3,833 0 4,579 (4,579) (4,579) 05/25/2035.... [ 1FM........
12667G  AC 7 | CWALT 2005-13CB A3 SEQ 5.5 5/25/35... . | 03/31/2016. | Book Value Adjustment 0 (4,579) 4,579 4,579 05/25/2035....
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36........... | . | 03/25/2016. | MBS Paydown 90,249 90,249 72,732 73,230 0 90,249 0 911 | 04/25/2036.... [ 1FM........
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36........... | . | 03/25/2016. | Pass-Through Loss 17,608 14,190 0 17,608 cererereens(17,808) | v (17,608) [ covovrveriireriinne 04/25/2036.... | 1FM........
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36........... | . | 03/31/2016. | Book Value Adjustment. 0 (17,608) v AT,808 | i 17,608 | 04/25/2036.... [ 1FM........
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038...........cooeuuuuce . 103/15/2016. | MBS Paydown 4,339 4,339 4,340 4,339 (2) 2) 4,339 0 42 12/15/2038.... | 1FE........
16165Y AV 4| CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37............... . | 03/25/2016. | MBS Paydown 21,807 21,807 16,576 16,612 (5) (5) 21,807 0 [ 158 | 08/25/2037.... [ 1FM........
16165Y AV 4| CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37............... . | 03/25/2016. | Pass-Through Loss. 1,987 1,51 0 1,987 (1,987) (1,987) 08/25/2037.... | 1FM........
16165Y AV 4| CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37............... .| 03/31/2016. | Book Value Adjustment. 0 (1,987) 1,987 1,987 08/25/2037.... [ 1FM........
162809 AA 5| CHECKERS DRIVE-IN 11.00 12/01/2017........cccooomeruune . | 01/06/2016. | Call 527,500 500,000 501,556 501,530 0 501,530 25,970 25,970 5,347 |12/01/2017.... | 4FE........
17309  AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036................. .| 03/25/2016. | MBS Paydown 32,577 32,577 31,667 31,695 206 206 32,577 0 31 |08/25/2036.... [ 1FM........
17312H  AF 6| CRMSI 2007-2 A8 NAS 6.265 6/25/2037..............cce....... | . | 03/25/2016. | MBS Paydown 33,536 33,536 32,500 32,502 855 855 33,536 0 291 | 06/25/2037.... | 1FM........
233046  AD 3| DNKN 2015-1A A2ll ABS SNR 3.98 02/20/45............... | . | 02/20/2016. | MBS Paydown 1,250 1,250 1,250 1,250 0 1,250 0 12 | 02/20/2045.... | 2AM.......
241912 AA 2| DWMC 1 P-O SEQ 6.50 12/1/2016.........c..coevvcverereneeeee | . | 02/02/2016. | MBS Paydown 20 20 16 17 4 4 20 0 0 [12/01/2016.... | 5%...........
29265W  AA 6 | ENEL SPA 8.75 09/24/2073... R| 02/22/2016. | BARCLAYS CAPITAL 540,000 500,000 495,920 495,928 72 72 496,000 4,000 44,000 09/24/2073....
29379V BA 0 |ENTERPRISE PRODUCTS 4.85 03/15/2044.................. | . | 03/30/2016. | CITIGROUP. e 186,316 | ............200,000 | .............. 167,324 59 L1 RN IR 167,383 | oo | 18,933 ] 18,933 03/15/2044.... | 2FE........
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020..........cooooevvvverrrrrrennne R| 03/15/2016. | Sinking Fund Redemption 12,907 12,907 12,907 12,907 0 0 12,907 0 12/15/2020.... | 3FE........
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037................ | . | 03/25/2016. | MBS Paydown 9,433 9,433 7,784 7,524 2,545 2,545 9,433 0 92 |09/25/2037.... | 1FM........
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037................ | . | 03/25/2016. | Pass-Through Loss. 2,226 1,837 0 0 09/25/2037.... | 1FM........
46629P AC 2 |JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.........ccocconne . | 03/15/2016. | MBS Paydown 59,938 59,938 60,196 60,189 (242) (242) 59,938 0 297 |05/15/2047.... | 1FM........
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.. . 103/27/2016. | MBS Paydown 8,722 8,722 6,882 6,884 1,343 1,343 8,722 0 30 | 07/27/2037....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37............. . | 02/26/2016. | MBS Paydown 21,070 21,070 21,070 21,070 0 21,070 0 61 |05/26/2037.... | 1FM........
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37......... . | 03/26/2016. | MBS Paydown 14,376 14,376 13,988 13,991 66 66 14,376 0 56 |03/26/2037.... [ 1FM........
472330  AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36............. | . | 03/26/2016. | MBS Paydown crrenenn 103,902 | 103,902 | 102,922 | s 102,935 1,117 L [T I 103,902 0 983 |09/26/2036.... | 1FM........
48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51....... . | 03/18/2016. | MBS Paydown 41,612 41,612 40,455 40,468 (13) (13) 41,612 0 361 |03/18/2051.... | 1FE........
48124X  AC 1| JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050............. |. | 03/16/2016. | MBS Paydown 11,001 11,001 10,788 10,791 176 176 11,001 0 92 | 06/17/2050.... | 1FE........
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59748T  AA 7| MIDLAND COGEN 6.00 03/15/2025...........c.cccecresuvweenne | . | 03/15/2016. | Sinking Fund Redemption 32,589 32,589 32,589 32,589 3 3 32,589 0 978 | 03/15/2025.... | 2FE........
63860L AC 4 |NSTR2007-B 2AV2 SEQ FLT 04/25/2037.........cccc0eneeene .| 03/25/2016. | MBS Paydown 37,904 37,904 35,640 35,682 438 438 37,904 0 42 | 04/25/2037.... | 1FM........
65504L  AC 1| NOBLE HLDG INTL 4.90 08/01/2020...............c..oeoeoo.. | R| 02/16/2016. | BARCLAYS CAPITAL ceveenennnn 147,500 250,000 235,068 235,117 389 389 235,506 (88,006) (88,006) | ...........6,738 | 08/01/2020.... | 2FE........

749280 BP  1|RBSSP 2009-12 14A2 SEQ SNR CSTR 03/23 RE........ |. | 03/26/2016. | MBS Paydown cevviernnne 16T 576 | 157,576 | ........e. 148,000 | . 148,000 0 [ eooeeeeeerereeieinenininns | v 157,576 0 [ 2,103 | 03/25/2023.... [ 1FM.......

74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE . | 03/26/2016. | Pass-Through Loss. 1,829 1,291 0 1,829 (1,829) (1,829) 01/26/2036....

74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE..................... | . | 03/31/2016. | Book Value Adjustment 0 (1,829) 1,829 1,829 01/26/2036.... [ 1FM........

74930A  AA 5| RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49....... . | 03/16/2016. | MBS Paydown v 134,852 | 134,862 | 137,146 | 137,096 (2,444) (2,444) [ covoorerenni | e 134,852 0 [ oo 726 [ 12/16/2049.... | 1FE........

76111X  HN 6| RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019..................... . | 03/25/2016. | MBS Paydown 20,146 20,146 16,880 16,912 1,610 1,610 20,146 0 [ o149 | 04/25/2019.... [ 1FM........
76111X  J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36................. . | 03/25/2016. | MBS Paydown 31,461 31,461 29,696 29,696 0 31,461 0 257 |01/25/2036.... | 1FM........

767201 AD  8|RIO TINTO FINANCE 7.12507/15/2028....................... R| 02/17/2016. | MIZUHO SEC USA cierennnn 1,085,260 | ......... 1,000,000 994,765 994,788 81 81 994,868 90,392 90,392 | ........ 42,948 | 07/15/2028.... | 1FE.......

77876N  AK 4 |LFR61PAC 9.4 08/20/2019.. . 103/20/2016. | MBS Paydown 478 478 478 478 0 478 0 6 |08/20/2019....

78454L  AD 2| SMENERGY CO 6.50 11/15/2021..........cccoevvvvvcvcrcneneners | . | 02/22/2016. | WELLS FARGO BROKERAGE SERVICES... | .....ccccvcvcccvcen. covrrrennenn 84,000 | ............100,000 96,235 96,245 82 82 96,326 (52,327) (52,327) | ..........1,806 | 11/15/2021.... | 4FE.......

81375W  JE 7| SABR2006-OP1 A2C SEQ FLT 10/25/2035.................. . 1 03/25/2016. | MBS Paydown 58,342 58,342 56,730 56,679 702 702 58,342 0 98 | 10/25/2035.... | 1FM........
81441N  AC 0| SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036............ .| 03/25/2016. | MBS Paydown 21,807 21,807 21,917 21,916 21 21 21,807 0 240 |10/25/2036.... [ 1FM........

828807 BT 3| SPG-CALL02/16 6.10 05/01/2016........cocooerrvererirernres . 102/01/2016. | Call 650,000 650,000 649,868 649,874 126 126 650,000 0 9,913 | 05/01/2016.... | 1FE........

845467 AL 3| SOUTHWESTERN ENERGY 4.95 01/23/2025.............. .| 02/16/2016. | JP MORGAN SECURITIES INC 290,625 500,000 | .............498,990 | ..oooovveve 498,995 28 28 [ oo | s 499,024 (208,399) (208,399) | ......... 14,163 | 01/23/2025.... | 4FE........

872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036.............ccooceernneee | . | 03/25/2016. | MBS Paydown 40,728 40,728 21,822 21,923 (3,733) (3,733) 40,728 0 311 | 11/25/2036.... | 1FM........

872227  AK 9| TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37.............. . | 03/25/2016. | MBS Paydown 81,500 81,500 57,704 57,612 0 81,500 0 631 |07/25/2037.... [ 1FM.......

89054X AA 3| TOPAZ SOLAR FARM 5.75 09/30/2039...........ccccooueeeee | . [ 03/30/2016. | Sinking Fund Redemption 15,406 15,406 15,406 15,406 1 1 15,406 0 | o443 1 09/30/2039.... | 2FE......

89655Y  AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.......................... | . | 03/16/2016. | MBS Paydown 7,594 7,594 7,594 7,594 0 7,594 0 79 [11/16/2039.... | 1FE........
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040..............ccoeeoreeen | . | 03/16/2016. | MBS Paydown 11,178 11,178 11,178 11,178 0 11,178 0 92 |10/16/2040.... [ 1FE........

927804 EZ 3| VIRGINIA EL&PWR A5.40 01/15/2016.......................... | . | 01/15/2016. | Maturity. 650,000 | .............650,000 649,988 649,992 8 8 650,000 0| s 17,550 | 01/15/2016.... | 1FE........

949832 AA 7| WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.................. | . | 03/25/2016. | MBS Paydown 25,754 25,754 24,617 24,618 910 910 25,754 0 216 | 12/25/2035.... | 1FM........

94983Q AL 0 [WFMBS 2006-3 A11 SSNR NAS 5.50 03/36. .| 03/25/2016. | MBS Paydown 36,897 36,897 35,536 35,537 1,110 1,110 36,897 0 332 | 03/25/2036....

949837  AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.......... | . | 03/25/2016. | MBS Paydown. 4,335 4,335 3,809 3,803 (498) (498) 4,335 0 20 |03/25/2036.... | 1FM........
3899999. Total Bonds - Industrial and Miscellaneous 5,796,436 6,055,712 5,860,554 5,669,526 (U I 17,320 | o0 | i 17,320 0 5,965,873 0 ].......(169437) | ........... (169,437) | .......136,142 XXX XXX
8399997. Total Bonds - Part 4. ceenn0,092,625 | L 6,351,901 | .......... 6,156,577 5,965,595 0 [ o 18,680 | coovvvcvciinicenn [ i 18,680 | oovvvvrerrienenn [ 100000n6,262,062 | o0 | i (169,437) | (169,437)| .......138,710 XXX XXX
8399999. Total Bonds. vnn6,092,625 | .........6,351,901 | ..........6,156,577 5,965,595 (V] I RIS O N | I [P 18,680 0 6,262,062 0].......(169,437) | ........... (169,437)| .......138,710 XXX XXX
Common Stocks - Industrial and Miscell

02503X 10 5| AMERICAN CAPITAL AGENCY CORP. . | 03/09/2016. | STRATEGAS RESEARCH... ..16,800.000 06,108 XXX 314,161 291,312 22,848 22,848 314,160 (8,052) (8,052) .10,080 XXX

02504A 10 4| AMERICAN CAPITAL MORTGAGE INV CORP............. |. | 03/09/2016. | STRATEGAS RESEARCH............ccccourrevenenn | ..25,000.000 | ..............352,907 XXX rerireereennn 368,500 | e 349,000 | .oveeeree 19,500 [ oo [ e [ s 19,500 368,500 ceeverreenene(15,893) | v (15,593) | ...t 10,000 XXX | E—

037347 10 1| ANWORTHMORTGAGE ASSET CORP..........ccccouvvueree . | 03/09/2016. | STRATEGAS RESEARCH.........cccococcvervvenes | .21,052.000 | .............100,361 XXX cerrreennenn 104377 | 91,576 | ooerrcee 12,800 [ oo | e | v 12,800 | coeoorvrerercnieniens | e 104,377 (4,016) (4,016) | ...........3,158 XXX | I

055622 10 4 |BP PLC-SPONS ADR.........commrmrirmererirmererirnersessneneeinns R| 03/09/2016. | STRATEGAS RESEARCH...........ccooevvvrrrenene | .10,000.000 | ..............303,251 XXX cerreennn 421,101 | 312,600 | ............108,501 e 108,501 [ i | i 421,101 | oo | e (117,850) [ v (117,850) | ...........6,000 XXX | I

06738E 20 4| BARCLAYS PLC-SPONS ADR........occoimmmveiirnrciiririnenns R| 03/09/2016. | STRATEGAS RESEARCH............ccccoervvvenennn | 42,000.000 | ..............390,995 XXX cererinnnn 058,689 | i 544,320 | ............114,369 e 114369 | s [ i) 658,689 (267,694) (267,694) XXX | I

12673A 10 8| CYSINVESTMENTS INC......cocvvvevererirererirerevineneneseninenens .1 03/10/2016. | ISI GROUP..........covvvvvervnnrireninnecncicrcncnsesseeseeees 101,000.000 | ..............798,640 XXX covvenennnenn 180,730 720,130 60,600 60,600 | ...oooovveveviriiiiiiiiins | e 780,730 | oo | cvrrrreeeeee 17,910 | e 17,910 | o XXX | E—
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE 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
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Number of Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Total Gain Dividends Stated Market
g Shares of 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 Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
14309L 10 2| CARLYLE GROUPLP........ooccvvvvvvervrvvrcrrenvrcirererenrsnnne | | 03/09/2016. | ISIGROUP.......oooreeerrcrccvciencreies ..28,500.000 | .............. 456,247 XXX verrrereeen (24,980 | L 165,400 (0) ((0) ) SRR I 445170 w1077 | 11,077 | 8,265 XXX L.....
19624R 10 6| COLONY FINANCIAL INC.......ccoommmmrmmrreviirrrisnsnrrrciinnnes .1 03/09/2016. | ISI GROUP..........ccooommmmmmmreviriiisnsensssisiiiiiins ....7,000.000 | ..o 110,863 XXX coreeennnn 137,870 | v 136,360 1,310 1,310 | oo [ s 137,670 (26,807) (26,807) 2,800 XXX L.
288522 30  3|ELLINGTON FINANCIALLLC........cccoovcovmrvvcvervvccrennne | - [ 03/09/2016. | ISIGROUP..........cooeiireisrecseveiisereeinns ...4,000.000 | ................68,687 XXX 75,147 67,120 8,027 8,027 75,147 (6,460) (6,460) | ...........2,000 XXX L.
43785V 10 2| HOMESTREET INC. .1 02/18/2016. | STRATEGAS RESEARCH...........cccoommmmmmrrnenes | .11,420.000 | .............] 223,136 XXX correrennnnn 125,620 | v 247,928 | ... (122,308) 20e(122,308) | s [ i 125,620 97,516 97,516 XXX Lo
536020 10 O [LINNENERGY LLC-UNITS......ccoooooimmrvimmrmrisenrriisnnees . | 02/18/2016. | STRATEGAS RESEARCH...........cccoccvevmveeen | ..20,000.000 | ................10,910 XXX 53,800 (2,200) 0 25,800 cevrrereeenr(14,890) | oo (TR 10) XXX L.
62913F 50 8| NIIHOLDINGS INC .1 03/09/2016. | ISI GROUP..........ccooommmmmmmrvviriiisssenensisiiiniis ..7,124.000 | ...............34,697 XXX crrreeennn 8,377 | 35,976 [ .ocoerenenn 10,401 [ i [ i | v 10,401 46,378 covneeennnene(11,680) [ oo (11,680) [ oo XXX L.
92343V 10 4| VERIZON COMMUNICATIONS INC......cooormruesirirrniens . 102/18/2016. | STRATEGAS RESEARCH.......cccovcvvecnennnies | .6,180.000 | .ooovvnencn 313,913 XXX e 297,351 | 285,640 | oo M7 [ | v | i, 11,711 297,350 corrrennnn 16,662 | oo 16,562 | ..........3,491 XXX L....
9099999. Total Common Stocks - Industrial and Miscellaneou ....3,470,715 XXX ....4,108,462 ....3,245,162 247,759 | i 0 o0 .....247,759 0 3,800,692 0 (329,977) (329,977) | ......... 45,794 XXX XXX
9799997 Total Common Stocks - Part 4 ...3,470,715 XXX ....4,108,462 ....3,245,162 247759 [ 0 ] ....247,759 .0 ....3,800,692 0 (329,977) (329,977) | ........ 45,794 XXX XXX
9799999. Total Common Stocks. ....3,470,715 XXX ....4,108,462 ....3,245,162 287,759 | i 0 ) .....247,759 0 3,800,692 0 (329,977) (329,977) | ......... 45,794 XXX XXX
9899999. Total Preferred and Common Stocks ...3,470,715 XXX ...4,108,462 ....3,245,162 247759 [ 0 .0 .....247,759 .0 ....3,800,692 0 (329,977) (329,977) | ........ 45,794 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: 9,563,340 XXX | 10,265,039 ...9,210,757 247759 | 18,680 0 266,439 0[.....10,062,754 .0 ....(499,414) | .......... (499,414) | .......184,504 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.




Statement as of March 31, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11



Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
The Bank of New York Mellon..............cccoveerererererenrnnns New York, NY. 0.010 15 10,070 5,397 5011 | XXX
PNC Bank Pittsburgh, PA (1,787,475) 19,876 3,922,480 [ XXX
Wells Fargo Charlotte, NC. 0.330 22 26,214 26,221 26,228 | XXX
0199999. Total Open Depositorie: XXX XXX 37 0 (1,751,191) 51,494 3,953,719 | XXX
0399999. Total Cash on Deposit. XXX XXX 37 0 (1,751,191) 51,494 3,953,719 | XXX
0599999. Total Cash XXX XXX 37 0 (1,751,191) 51,494 3,953,719 | XXX

QE12
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Statement as of March 31, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

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
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