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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS...cverie sttt | eenieneniias 215,218,672 | ..o | vvevieninns 215,218,672 | ...cccvevee 203,789,599
2. Stocks:
2.1 Preferred SHOCKS........cuuurieiriieieriecicisecsiesieesi st enssiens | essiessienees 3,835,000 | ...ovverreererireeiieniennes | e 3,835,000 | ..oocvverirnnn 4,000,007
22 COMMON SLOCKS. ...euuvererercirsriieeisriessisses st essss s sesssnenes | eessnessssenees 8,780,513 | v | cererererineninns 8,780,513 | .ovvveerenne 11,366,594
3. Mortgage loans on real estate:
31 FIISEIENS ..ottt | eerienee s 1,169,694 | ...oovveereneens | v 1,169,694 | ... 1,252,165
3.2 Other than firSEHENS.........c.uiereireicisererese s esies | stbiessiessissssssssessiessiessiees | setsssesssess s sessnesns | eesneessess e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... e veeereeseeseeeeseesesseeseeeseeseesesseseseesessesssesseeseesassessessessessasssessessansnsssssns | ressessassssnessessasssssnssesss | sresssssssessessassnssnssassanes | sesessesssessessessassnnssessn (0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ovicveitietecieie ettt st bbb sess e ssssesses | snbessesssessessesssssssessessnsas | sbsesssssssessessnsestesesassenses | sosessesssassesssassessesanes (0 U
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES).....ovveiviieieeieieiieieiseieseisssessens | ereresessssessesssssssesssssssens | sresssssessesssssssessesssssssens | sresesssssssessesssssssesesad (0 TR
5. Cash ($.....(502,282)), cash equivalents ($.......... 0)
and short-term investments (3.....4,809,635)...........ccc.vevrevurerirerirereesee e ssssees | evresasssnsens 4,307,353 | ..ovoveeieeeeeseieins | e 4,307,353 | .ovvernn 11,979,187
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....vuvvverireirieieieieise e ieessseseesssessenns | sersssesessssens 2,717,357 | o | cveivrieiieinns 2,717,357 | v 2,796,194
T DBIVALIVES. ..ot | e | sttt | st (O RN
8. Other iNVESLEA @SSELS.........cvurererrericiirerieesreri s eest st esssssenssnens | sesnesseessnens 178,584 | ..o | v, 1,178,584 | ........cc...c.. 1,178,229
9. ReCEIVADIES fOr SECUMHIES........cvuuveveerirrcirici st esss s enens | seesssnesssesssssssssssssssesssns | eesssesssnessesssessssensssnnnes | soesssnesssesssnssssessss (U O 262
10.  Securities lending reinVeSted COlAtETAl ASSELS...........viruriririiriirrieiersrss e ssessisseessesssssses | seeessssessesssssssssssesssssesss | essessssssesssssessssssessessanes | sesessesssssessessassnssessn 0 [
11, Aggregate Write-ing for INVESIEA @SSELS.........curirrerririiinrirrieierseessesesssiese s ssssssessessens | eessessasssssssssssansssssens (O [0 R (O 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ocvevivrievciieereeeeee s | e 237,207,173 | oo [0 I 237,207,173 | oo 236,362,237
13. Title plants less §.......... 0 charged off (for Title INSUIEIS ONIY)........c..verurerereieriireieiesirrissenees | coreereeseeeseeeesssesssessessees | sesessnseeesessessssssessessnssns | sessessssesessessassssssssnses (01 U
14.  Investment income du and @CCIUEM..............cuevreueveiiceeieecte et ensesssesaetens | eeveeessennsenas 2,672,189 | ..o | e 2,672,189 | ..coovvenne 2,617,504
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.... 86,401 | 3325 | 83,076 | .ovvevrrererran 88,150
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccccvevrerreinis | covevrrireiniens 1,138,197 | v 26,602 | .oooverreine 1,111,595 | e 1,059,520
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | Stestest st s bt enes | sebseesseetsests et ss st enstens | tieesseess ettt enees (0 OO
16. Reinsurance:
16.1  Amounts reCOVErable frOM FEINSUIETS. ...........c.iuiiiiiiiiiiiiiiieiissisississississinses | seesssessesssesssessessesseses | srbeesssesssesseesssesssesssessiens | sessoesseesisesseesseesseesees (O PN
16.2 Funds held by or deposited with reinsured COMPEANIES............cccveiirieieiinieienisiens | everesesessesssssssseseses | ensesessssessesssssesssessens | sesesesssssssesssssssesenn (0 T
16.3 Other amounts receivable under reinsurance CONracts............covueruiinrinnieniiennienis | cevvriecieeien: 4,908,613 | ..o | e 4,908,613 | ...ccoovvvnnns 4,358,357
17. Amounts receivable relating to UNINSUIEA PIANS...........ceiueireieiririeiersseeeseessssseseisssens | eesssesseessssssesssssssessesssnns | sesesssssssessessssessessessssens | sesessessssessesssssssesesn (0
18.1 Current federal and foreign income tax recoverable and interest ther ON.............cocevevivceies | veverreeesiieeseeeieees | | eveneresis e (01 AR 3,211,392
18.2 INEt defErTed taX @SSEL...........orvuuerireririieris sttt enases | eessessssenesssesssnenssenssennes | sevssseesssenessssssanessenssnes | eessessssesesseessnesseneens (O
19.  Guaranty funds receivable or 0N dePOSIt.............cceveviveieeieieeeie et sesneens | cveeresesnaenes 1,548,950 | ..ocvoviieiceeceeiees | e 1,548,950 | ...ccovvennnee 1,613,676
20. Electronic data processing eqUIPMENt ANA SOMWATE............evuererurerririireereireiesessesesssssessesees | sensesesssssssssssssessssssnssees | eesessnssseessssesssssssssessassans | sessessesssssessssssssnsseses (0 U
21, Fumiture and equipment, including health care delivery assets ($.......... 0)ererieerrerreereerenees | sevrreeee e enteens | reesessess et sssessenes | eesestesssneessessensnsssenan (0 U
22. Net adjustment in assets and liabilities due to foreign EXChanGe FatES..........ccviuruririireirriines | seeieneiees [ e sssssnsns | essesssseessessessessessenes (01 TR
23. Receivables from parent, subsidiaries and affiliates..............cccoeviiiiiiiiciee s | e | ceesesssseses e | e s (0 TR
24. Health care (§.......... 0) and other amouNtS FECEIVADIE............covvieiireeeeie s | vt essssenes | sevsessssessessessssessessessssenss | sevsesisssssessessssessessesand (0 TR
25.  Aggregate write-ins for other than iINVeSted @SSELS..........cceieiiricieiieieie e | eresissersesssienans 14481 | oo, [ 14481 | oo 28,549
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........cireienrirririreinrireeeiesinsessisessssssssesssessssesssssssssenes | sessessssenns 247,576,004 | ...oovvvvene 29,927 | oo 247,546,077 | ............. 249,339,385
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........cvurrerees | correrineenmeneereineineinsiees [ eereineeeesesessssesssnesssenes | oessessssessssesssesssessenes (0 T
28, Total (LINES 26 @NG 27)......couurrerrrereceierieeeseeessesssesseessssesssssssssessssessssssssssssssssssssssesssssssens | soesssseeen 247,576,004 | ...ocvvvnvreennn. 29,927 | oo 247,546,077 | coovvvvenee 249,339,385
DETAILS OF WRITE-INS
1100, R | Sebee et sttt | neeeb ettt | eebeeene st (U
1102, ot | Sebeen bttt | et n ettt | ettt (U
1103, R | Sebe et
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccoccoeevivecveieceiecees | e
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cevieririereiiiieesicieesciersssierens | eererissessssssesessssesessnan 0 ] o [0 RN (O 0
2501. Miscellaneous reCeiVabIES...............ccuriiiiiiiiiii s | s, 14481 | | e, 14481 | o 28,549
2502, AR R R R ekt s et nsenn | shessesseenetent et et entesetntens | sresseteeessenseestensenntantens | eressesetansenseeesnnteneea (0 R
2503, AR ARtk nsens | seeesenseenetentes et entesebntens | sressesneetsenseenetensesetantens | eressenetenrenseenesanteneea (0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........coccoeeerrrurrenerneenenrernes | eoeeeesnnessesesesensennenens (0 R (0 R (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........crerurererssmeresnessmesseseessessnsssssness | sssesssssssssessssnes 14481 | oo {01 14481 | oo 28,549




Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....60,843,889 less §.......... 0

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

4.1
4.2 ACCIAENE AN NEAIN.........coieiicc et
Policyholders' dividends §.......... 0 and coupons §$.......... (O (T T=NEo 1o V4T 1 o TP
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

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

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMIACES.............ccuiveieericiieie ettt bbbttt
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
94
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0 ettt R R bRttt
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF BCCIUE. ......vuvuivirisrisiisieeseisie ettt s bbb s st s st n s bbbt sen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES)...........cocviiviveiiiie et et
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.ccuviiveieiieiiice et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccovvvreereeierereieinins .
Unearned iNVESIMENT INCOME. .........civiiiieiieisieicte ettt b bbb bbb b s s s st bbb bbb st s s b n st ena
Amounts withheld or retained by company as agent OF tTUSTEE..........c.vririrrer ettt
Amounts held for agents' account, including $.....163,561 agents' credit balances .
Remittances and items NOt @lIOCALEM..............ceueiiieieicie it b st b s
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:
24,01 ASSEE VAIUGHION TESEIVE........ovieiveieieciciite ettt bbb bbbt bbb bbb sttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24,08 DEIIVALIVES. .....cvuvvieeerieiieieiseieee ettt s 8RRttt
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........ovurerrireiriirieie ettt sttt st
24.11 Capital notes §......... 0 and interest thereon §.......... L0
Aggregate write-ins for liabilities .
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25)........c.vuueverirrireiinrireirnirecinsineisesssessese s sssssssssessesens
From Separate ACCOUNES SEAEEMENL..............ruuriuiereeee ettt sttt s et s b s bbb snenna
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES......evvvieeisct ettt st b b s bR s b s bbb bbb st s bbb bbbt ns
Gross paid in and CONLHDUIE SUMPIUS..........c.ueuiiiieiciieieicisie sttt b bbb
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvverviritiieieicieise ettt sttt bbbt bbbttt
Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) -ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §$.......... 0 in Separate Accounts Statement)............ccccevveeieeeiiieenne
Totals of Lines 29, 30 and 37 ..
Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)........cciiiiieiireiieieiiees ettt sstes s ses s ssss s sss s bes s ss s s saesans

...................... 60,843,889
.154,537,346

o, 844,574

........................ 1,169,047
........................ 1,175,544

...................... 62,581,412
. 154,730,338
........................... 887,457

........................ 1,317,190
........................ 1,266,842

........................ 1,845,978
2,682,233
....356,992
........................... 100,390

163,561
........................... 396,942

112,853

621,940

659,321

.................... 228,342,880

o 230.839.791

...................... 15,006,638

...................... 14,303,035

...19,203,197

...18,499,594

.................... 247,546,077

.................... 249,339,385

2501.
2502. .
2503.
2598.
2599.

UNCIRIMEA PrOPEITY.......vececeereieiece ettt s8££ttt en

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

........................... 621,940

........................... 659,321

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE)........cccuieiiiiuiieiiicieiiecteiest ettt eae s sa b b et ss s bbb er s asb s bt ennssaenanns
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NS ORA N =

10.
1.

13.
14.

18.
19.
20.
21.
22.

24.
25.
26.
271.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30. Dividends t0 POICYNOIAETS. ........ueuiiiieireieieieiciete ettt ss st enrs
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccccvvveureireniieeeieee e
33.

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (loss)
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

Premiums and annuity

considerations for life and accident and health contracts

Considerations for supplementary contracts with life CONtINGENCIES...........cceveviveieicieee et

Net investment income

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net

gain from operations excluding unrealized gains or losses

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

Reserve adjustments on reinsurance ceded

Miscellaneous Income:
8.1

8.3 Aggregate write-i

Totals (Lines 1 to 8.3)..

Death benefits.............

Group conversions......

Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-type contracts

ns for miscellaneous income

Matured endowments (excluding guaranteed annual pure endowments)
. Annuity benefits
Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar benefits
. Surrender benefits and
16.
17.

withdrawals for life contracts

Interest and adjustments on contract or deposit-type CONtract fUNGS............c.eveveieieciiesiceee e

Payments on supplementary contracts with life contingencies

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

Totals (Lines 10 to 19).

Commissions on premi

Commissions and expense allowances on reinsurance assumed

. General insurance expenses
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
deductions

Aggregate write-ins for
Totals (Lines 20 to 27)

ums, annuity considerations and deposit-type contract funds (direct business only).

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

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

capital gains or (10SSes) (LINE 31 MINUS LINE 32)........covveiererieieieiseresesetes et sse st s bbb sasessssanes
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....410,607 (excluding taxes of §.....1,731 transferred to the IMR)..........ccc.covvurrrrireinisiscses e

Capital and surplus, December 31, prior year

CAPITAL AND SURPLUS ACCOUNT

Netincome (LiNe 35).......couveinreeririeieiesseseessessenenns
Change in net unrealized capital gains (losses) less capital gains tax of $.....(179,710)........ccerererrrerenrnerereese e

Change in net deferred
Change in nonadmitted

Change in liability for reinsurance in unauthorized and certified companies
Change in reserve on account of change in valuation basis, (increase) or decrease.

income tax
LTS TR

Change iN aSSEt VAIULION MESEIVE...........cuiererireireiieeeieeeseeeese e esses sttt sttt st en s

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

Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.oocureririereirrieee ettt

Change in surplus notes

Cumulative effect of ch:
Capital changes:

50.1 Paidin
50.2 Transferred from

anges in accounting principles

surplus (Stock Dividend)

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

Surplus adjustment:

BT PAI UMt

51.2 Transferred to ca
51.3 Transferred from
51.4 Change in surplu

. Net change in capital and surplus (Lines 37 through 53)....
. Capital and surplus as of statement date (LINES 36 + 54)...........ccvrurerirrrrreieieensieeseeese ettt eene

pital (Stock Dividend)
CAPIMAL ...ttt bbbttt bR bbbt
s as a result of reinsurance

. DivIAeNdS 10 STOCKNOIAETS...........orereeerieiiece ettt
. Aggregate write-ins for

gains and losses in surplus

............... 6,278,011

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

............ (1,883,936)

...565,543
............... 5,221,043

................ (239,022)

.1,297,135
............. 10,401,866

............... 6,677,741

..... 8,336,674

1,441,296 | ...

0]..

............. 10,023,284

............. 27,514,330
..3,409,115

............... 5,582,112
1,156,171
.................. (42,113)

...13,645,208

2,410,128

. 1313 .

(2,497,333)] ...

2,402,815 | oo 1,007,807 | v (4,346,840
............. 133,707 | coooen(1,047,951) | ..........(38,672,023)
............ (1,730,892) | .cccco...r. 2,055,758 | ..........34,325,183
............... (766,441) | ..ooooo (471,526) | .........(1,769,753)
............ (2,497,333) [ oo 1,584,232 | ... 32,555 430
........... 18,499,594

.(604,449)] ....

.890,235

22,390,370

08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)..........ccuerercriiiisiiiiisiiesesisstess s ssssnsessessessnaenes
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).....cererurrueareirerisessmessesssssessessssssessssssesessssssnssessesssssssssssssesnees
5301.  Dividend of current tax receivable related to the tax benefit from the sale 0f CGIC...........ooriierirriricrrerrereiiees | creeresseieeiseieeseessneees | ceseseeseesssseeessessssesssnens | seeeeseees (34,079,481)
5302.
5303.
5398.  Summary of remaining write-ins for Ling 53 from oVerflow Page..........ccceieiiuiiieiiiseeceseee e | enresssesssssnsessseneens0. | e (0 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiNe 53 @DOVE).......cucriviiiiiiiniiiniiiseiissississsississeississessessssssssssssssssssssssnsss | ssesssesssesssesssesssesseens0 | oo 0 [ i (34,079,481)
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Nt Of FEINSUIANCE. .........ccruuiiieieiciie ettt et sssbens | eessiensnena 6,898,980 | ....cccoovvnnee. 6,274,794 | .....cccee.e. 13,502,533
2. Netinvestment income ..6,258,608 ..6,951,698 ...13,914,138
3. MiISCEIANEOUS INCOME......ouvuieiiirierririieeiee sttt bbbt bbbt ens | erenbssbsesenes 2,174,524 2,449,067 | ..oovvrennnns 4,755,640
4. Total (LINES T HIOUGN 3)....ouveivieiciesetee ettt st st bbbt ss st ssesestnans | sensessesnsas 15,332,112 | oovvvee 15,675,559 | ...ccvvvee 32,172,310
5. Benefit and 10SS related PAYMENS........ciuiivieiiieese ettt snne | sbensesenenes 10,885,430 | ...ccccovuve. 12,323,219 | covvvre 22,693,072
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cureurierrurenernrineensens | ervreinsieeneinsineesssssinees | eesneesesessssssssssssssessnnes | eessssesssseessesssssesssssenes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.ccceveveireieiseesce e ssines | ceevereesessenes 5,493,612 | .ooovverrnnns 5,502,622 | .............. 10,542,274
8.  Dividends paid t0 POICYNOIETS. .......c..cvuivieeiiciiesite ettt b bbb sessenses | saebssssssessesnsaneas 7,313 | e 7,359 | oo 14,935
9.  Federal and foreign income taxes paid (recovered) net of $.....412,338 tax on capital gains (I0SSES)...........ceererrerres | corrrrsrinnees (1,307,569) | oovvervrennes (1,968,720) | .oovvvrerrennenns 344,535
10, Total (LINES 5 HIOUGN 9)......civuiiriiii bbbttt | enbenebineees 15,078,786 | ...cccovvvenee 15,864,480 | ......ccoene. 33,594,817
11, Net cash from operations (Line 4 MINUS LINE 10).......ccrvurrerurirneineereenisiinsissieeesssseseessssesssssssssssssssssssssessessesssssssssesss | sossesssessnssnes 253,326 | oo (188,921) | vvvvvreenen (1,422,507)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS....ceririsii bR | reisneesees 13,777,457 | oo 11,061,624 | .............. 22,212,373
12.2 Stocks ..4,494 580 102,212 ..2,021,681
12,3 MOMGAGE I0BNS.......ovvreriririieieie sttt sttt s st sntns | sessssessastnsans 831,199 | v 593,529 | .ovvreriennne 1,454,259
12,4 REAI ESIALE.......ceeeec bbb bbbt | etbe bt sttt es | Henbtb ettt nbne | nenteeb ettt
12.5  Other INVESIEA @SSEES.........eecvvceceeececee ettt e sttt s et ss et ssesssassssessssessssnasssnastasnssanssnantas | nressesessssessssnsssessnsnsssins | sersesssesesssensssesesinsnsenne | seressssessesens 1,000,000
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS.............c.cceeiieiicecieesieeeies | e | v esesisesens | eresissesssssesessssesssssesens
12.7  MISCElIANEOUS PrOCEEAS.........couiveieircreieietcieie ettt sb bbb s sssssnsens | srstessesssansenas 598,341 | ..o 2,480,275 | ..o
12.8  Total investment proceeds (LINES 12.110 12.7).....c.cuevcicreeeieiesieieseesesstes e sess s sss s ssessssssesssssssnses | sessessesinses 19,701,577 | ..o 14,237,640 | .............. 26,688,313
13.  Cost of investments acquired (long-term only):
1301 BONAS.. ettt sttt | ententnenenes 25,082,826 | .............. 19,342,268 | .....ccooe.... 23,625,477
1312 SHOCKS ...ttt Rt | sbiesbiesteenees 2,578,408 | ...ccovvvnnee. 1,690,183 | .o 9,503,844
13,3 MOMGAGE I0BNS.......ooceoerereiiceeeeie ittt ettt ettt entns | seseeseesestenenns 748,719 | oo | e
134 REAI ESIALE.......veceitec bbbt | ettt bbbttt s | enbeb ettt | Sestere et
13.5  Other INVESIEA @SSELS.......reuiececircireiecteeeee sttt ettt en
13.6 Miscellaneous applications
13.7 Total investments acquired (LINES 13.110 13.68)....c..cuiueieiirieieieiseesee ettt ssses s ssssense s | esssessesinnas 28,409,953 | .....cco.... 21,044,301 | .oovven 33,129,681
14.  Netincrease or (decrease) in contract [0ans and PremiUum NOLES..........c.cu e sseseeesestessssssessessnes | eesssssssssssesens (R4 ] — (LN AL )] — (13,361)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14).......ccceeriireiricireniieeseeeeteesseeeeseevessssssessnens | cvevsvissesnnns (8,629,539) | ....cevvnee (6,760,882) | ......c........ (6,428,007)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........cvieveciiee ettt bbbt sse st s st s s besss s sanans | svsesssssssessssssassessnsansens | sressesssssssessesssssssesesanss | sessessesssssssassessssssessesas
16.2 Capital and paid in surplus, less treasury stock.... ..7,813,661
16.3 BOIOWED fUNGAS.....e.ceoeeieceecie ettt sttt es st | estessessessantansessessantns | sestssssssestessnsssnssnssantns | sestesssssnsssessasssnssnssassane
16.4 Net deposits on deposit-type contracts and other inSUrance abilItIES...........ccoucvivriieriiiecccecees s | et eseeiens | ereretes s ssssesesssesens | erevessessseaenns (343,887)
16.5 Dividends t0 STOCKNOIAETS...........cuuriieierieiiece ittt sttt ettt ents | neeseesessenennen (213,945) | oo | e
16.6  Other cash provided (APPHIEA)..........cccuiueriicieieiiesi e b b sebesnns | sreberssserennanes 490434 | ..o 1,295,437 | .o, 54,732
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccevererrnncn 704,379 | oo 1,295437 | oo 7,524,506
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccoevvvevens | corerrrrnernes (7,671,834) | covvvvrrrnne (5,654,367) | ..coovvvrrerenns (326,008)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI........cviiveiieiiteie ettt bbb bbb s besse s bssessenes | sessessesneas 11,979,187 | .coovvee 12,305,195 | ...ccovvuee. 12,305,195
19.2 End of period (Line 18 PIUS LINE 19.1)......vuuiuuiiriiiieiseiiesiesissiess sttt ssenses | sbsssssnssansens 4,307,353 | ..covovriens 6,650,828 | ...ccovvnenee 11,979,187
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES. .....ooovuiiieiieieiitete ettt ettt st bbb bbbttt naebantns | anbestesssestesesssensessesns | sresestesesinsessesesensantens | ereeseniesenas 1,887,894
20.0002  Contribution from parent... ..7,813,661
20.0003  CaitaliZEA INTEIESL.........cvuevieeieicieie ettt bbbttt en s s bens | srsebsesensessessnsentessntantens | ererestensesesnaes 2,832 | i 10,442
20.0004  Exchange of debt t0 EQUIY SECUMIES. .. ....eiiuiieriiiieieiiiisiesieessissies e sssessessstsssessessessssessessnsessessssensessessnssssessssans | aesessessessssessessessnsansessns | sonsessessessssanes 108,641 | oo,
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSEIIAL TR ...ttt bbb b ebee | sestes b st sttt ettt s | Herent sttt sttt | Senbees bbb
2. Ordinary life INSUIANCE. ......cvueviieiieieiieisie sttt ssessnsns | ssessessssessessssessesesanes 4479122 | oo 4,786,633 | oovveveereerie 8,841,018
3. Ordinary individual BNNUILIES...........cccvurvieieeiciireicie ettt sssesae s | evsesessessesessesses s b sesans 163,825 | oo 304,029 | oo 395,809
4. Creditlife (Group and INAIVIAUAL)............cceverereieie ettt ettt ssaesessas | eetessesissssesssssssssessessssessessesassess | stessessssssssssssssassessssassesssssssessases | essesssssssessesssessessssessassssssssssesans
5. GrOUP lIfE INSUTANCE. ......viriviieictcteie ettt bbb sassebses | Sntessessessssessessssessesessntessesnsenses | sebessessssassessesastessessssessessesnsensens | stessesssessessnsansassessessnsessessntensenas
6. GIOUD GNNUITIES. ... veeeeeeesrerieecessie et et se s ss st es et ss et s st sses s e s ss st st ansns | £8essassssssnssestasssnsessessansnssessastns | nessessssssssessnsssssssssestessnsnnssessanss | sesessasssssssssessssssssnssstssssssnssasens
T AEH = GIOUD oottt | eeeieeene e 120,712 | e 119,995 | oo 236,004
8. A&H - credit (Group and iNAIVIAUA)...........c.ccueieiciiieiciciscecete et sssteses | sessessessessssessesssssssesssssssessbessesses | sssessessssassessssessessesssessessessnssssess | stessesssessesssessessessssessessessnsessesas
0. ABH = OtNBT ettt | eesseest st 36,754,782 | ..o 37,553,725 | oo 75,427,424
10.  Aggregate of all other INES Of DUSINESS.........cccueiiiriieieiiieiecsie s | erssssssesssssssssssssssesessssssassessnd [0 OO 0 | oot 0
11 SUBLOTAL ..ottt | eeseeees e 41,519,441 | (oo 42,764,382 | ... 84,900,255
12, DEPOSIH-YPE CONMFACES. .....c.viivciicicieict ettt ettt s s s sns | sassetessssesesssesesssssesassesesassnsesans | etssssessssesessssssesassnsesessssesassnsetens | essssetessssnsessssnsesessssesassnsesensnssnas
13, TRl | etrieeet e 41,519,441 | oo 42,764,382 | .....ovvvverrrrn, 84,900,255
DETAILS OF WRITE-INS
L0 OO PP OO OO PP PO O T OTO TR
1002, oot | et | Hesire sttt | seetre st
1003, oottt | et Rt ees | Hhse Rttt | st
1098. Summary of remaining write-ins for Line 10 from OVErfloW PAGE........c.rverererreriniinrneireiiees | e seessseseseeeees [0 N 0 | o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)......ceurerirrrersiisiiasesrseessrsssessrsssassesss | srsssesessssssessessssassesssssssassassnes [0 OO 0 ] oo 0
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statement as of June 30, 2016 ofthe. CONTINENTAL GENERAL INSURANCE 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 June 30, 2016 December 31, 2015
(1) State basis Ohio $ (2,497,333) $ 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 $ (2,497,333) _ % 32,555,430
Surplus

(5) Statutory surplus state basis Ohio $ 19,203,197 $ 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 $ 19,203,197 _ % 18,499,594

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Erro s

No significant change.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The minimum and maximum lending rates for commercial mortgage loans were 5.585% and 9.652%, respectively.

-9

No significant changes

B & C — No significant changes.

D. Loan-Backed Securities

@

@

@)
4)

®)

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

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

The 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. Lessthan 12 months $155,273
2. 12 months or longer 54,124

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $8,652,502
2. 12 months or longer 3,114,606

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

Q07



statement as of June 30, 2016 ofthe. CONTINENTAL GENERAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Not applicable.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

Not applicable.

Note 9 — Income Taxes

A. Deferred Tax Assets and Deferred Tax Liabilities

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

June 30, 2016 December 31, 2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 16,950,793  $ 862,982 $ 17,813,775 $ 15871959 $ 99,939 $ 15971,898 $ 1078834 $ 763,043 $ 1,841,877
b.  Statutory valuation allowance adjustment - - - - - - -
c. Adjusted gross deferred tax assets 16,950,793 862,982 17,813,775 15,871,959 99,939 15,971,898 1,078,834 763,043 1,841,877
d. Deferred tax assets nonadmitted - - - - - - - - -
e. Subtotal net admitted deferred tax asset 16,950,793 862,982 17,813,775 15,871,959 99,939 15,971,898 1,078,834 763,043 1,841,877
f.  Deferred tax liabilities 2,450,288 15,720,479 18,170,767 4,420,640 16,073,083 20,493,723 (1,970,352) (352,604) (2,322,956)
g. Netadmitted deferred tax assets/(net deferred tax liability) $ 14,500,505 $ (14,857,497) $  (356,992) $ 11,451,319 $ (15973,144) $ (4,521,825) $ 3,049,186 $ 1,115647 $ 4,164,833
(2) Admission calculation components, SSAP No. 101:
June 30, 2016 December 31, 2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years
ble th il back
recoveralle througn loss carmybacks $ 426,740 $ - $ 426,740 $ 90,915 $ - $ 90,915 $ 335,825 $ - $ 335825
b. 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 3,021,526 XXX XXX 3,003,351 XXX XXX (71,825)
c. 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
16,524,053 862,982 17,387,035 15,690,129 99,939 15,790,068 833,924 763,043 1,596,967
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $ 16,950,793 $ 862,982 $ 17,813,775 $ 15,871,959 $ 99,939 $ 15,971,898 $ 1,078,834 $ 763,043 $ 1,841,877
(3) Other admissibility criteria:
June 30, 2016 December 31, 2015
a. Ratio percentage used to determine recovery period
and threshold limitation amount
472% 455%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 20,143,505  $ 19,526,114
(4) Impact of tax planning strategies:
June 30, 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
Adjusted gross DTAs amount from Note 9A1(c) $ 16950793 $ 862982 $ 15871959 $ 99939 $ 1,07884 $ 763043
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 0% 0% 0% 0% 0%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 16,950,793 862,982 15,871,959 99,939 1,078,834 763,043
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.

Q07.1



statement as of June 30, 2016 ofthe. CONTINENTAL GENERAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(1) Current income tax expense (benefit):

June 30, 2016 December 31, 2015 Change
@ Federal 4133707 % (38,672,023) $ 42,805,730
©) Foreign - - -
©  subtotal 4133707 % (38,672,023) $ 42,805,730
(@) Federal income tax on net capital gains 412,338 351,515 60,823
(®) utilization of capital loss carry-forwards - - -
® other - - -
(9) Federal and foreign income taxes incurred 4,546,045 $ (38,320,508) $ 42,866,553
Deferred tax assets:
June 30, 2016 December 31, 2015 Change
@ Ordinary
(1) Discounting of unpaid losses - R $ R
(2) Unearned premium reserve - - -
(3 Policyholder reserve 15,395,586 15,340,331 55,255
(4) Investments - - -
(5) Deferred acquisition costs 1,015,887 24,326 991,561
(6) Policyholder dividends accrual - R R
(7) Fixed assets - - -
(8) Compensation and benefits accrual - - -
(9) Pension accrual - R R
(10) Receivables - nonadmitted - 17,090 (17,090)
(11) Net operating loss carry-forward - - -
(12) Tax credit carry-forward - R R
(13) Other 539,320 490,212 49,108
(14) Accruals - R R
(15) Amortization of intangibles - R R
(16)  Underwriting expenses - - -
(99) Subtotal 16,950,793 15,871,959 $ 1,078,834
(b) Statutory valuation allowance adjustment -
(c)  Nonadmitted - - -
(d) Admitted ordinary deferred tax assets 16,950,793 15,871,959 $ 1,078,834
(e) Capital
(1)  Investments 800,462 8,456 $ 792,006
(2)  Net capital loss carry-forward - - -
(3) Real estate - - -
(4) Other 62,520 91,483 (28,963)
(99) Subtotal 862,982 99,939 $ 763,043
(U] Statutory valuation allowance adjustment - - -
(@) Nonadmitted - - -
(h) Admitted capital deferred tax assets 862,982 99,939 $ 763,043
(i) Admitted deferred tax assets 17,813,775 15,971,898 $ 1,841,877
Deferred tax liabilities:
June 30, 2016 December 31, 2015 Change
(a) Ordinary
(1) Investments $ - - $ -
(2) Fixed assets - - -
(3) Deferred and uncollected premium 376,785 408,311 (31,526)
(4)  Policyholder resenves - - -
(5) Guaranty fund accrual & Accrued Dividends 113,398 147,874 (34,476)
(6) Policy loans & other assets 1,960,044 3,864,455 (1,904,411)
(7) Other 61 - 61
(99) Subtotal $ 2,450,288 4,420,640 $ (1,970,352)
(b) Capital
(1) Investments $ 15,720,479 16,073,083 $  (352,604)
(2) Real estate - - -
(3) Other _ R R
(99) Subtotal $ 15,720,479 16,073,083 $  (352,604)
(c) Deferred tax liabilities $ 18,170,767 20,493,723 $ (2,322,956)
Net deferred tax assets/(liabilities) $ (356,992) (4,521,825) $ 4,164,833
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statement as of June 30, 2016 ofthe. CONTINENTAL GENERAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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:

Provision computed at statutory rate (operations and realized gains/losses)

Permanent differences:
Ceding commission
Dividend exlusion
IMR adjustment
Provision to return adjustments
Other
Total permanent differences

Timing adjustments:
Investment differences
Reserves
DAC tax adjustment
Book/tax realized gains
Provision to return
Change in premiums
Policy loans & other assets
IRC Section 338(h)(10) election
PY NOL True-up
Other

Total timing adjustments

Other adjustments
Unrealized gain (loss) on options
Total other adjustments

Federal income tax expense (benefit) on operations and realized gains/losses

Gross change in deferred tax asset:
Timing adjustments - Current year activity
Impact of 338(h)(10)
Unrealized gains/losses
Impact of non-admitted assets
Basis differences on investments contributed by HC2
Other
Total change in deferred tax asset recorded directly to surplus

Total statutory income tax expense (benefit)

June 30, 2016

December 31, 2015

$ 717,107 $ (1,847,920)
(157,716) (423,115)
(2,157) (5,703)

(7,731) -

(66,380) (2,027)

(9,937) (15,949)

(243,921) (446,794)

479,254 44,715

86,536 (1,186,934)

991,560 (1,288,271)

524,009 B}

(238,423) 86,706

- 51,428

2,171,920 267,509

- (34,079,481)

(66,380) -

64,271 78,534

4,012,747 (36,025,794)

60,112 -

60,112 -

$ 4,546,045 $ (38,320,508)
$ (4,012,747) $ 1,946,303
- 33,143,144

(179,710) (24,378)

17,152 (17,718)

- 998,010

10,473 248,855

(4,164,832) 36,294,216

$ 381,213 $ (2,026,291)

(1) 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.

(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 $ 4,357,581 $ 412,338 $ 4,769,919
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.

Note 10 — Information Concerning Parent, Subsidiari

Federal or Foreign Federal Income Tax Loss Contingencies

The Company does not have any tax loss contingencies.

es, Affiliates and Other Related Parties

A. — L. No Significant change.

M. Valuation of Subsidiary, Controlled and Affiliated Entities (excluding U.S. Insurance Entities):

Balance Sheet

Gross Non Admitted  Admitted Date of Filing Type of NAIC Response NAIC
Description Amount Amount Amount to NAIC Filing Received Valuation
2015
Novatel Wireless Inc. 4,715,293 - 4,715,293 7/26/2016  Sub-1 No N/A
Schuff International Inc. 3,098,368 - 3,098,368 7/26/2016  Sub-1 Yes 1,414,519
2016
Novatel Wireless Inc. - - - N/A  Sub-2 N/A N/A
Schuff International Inc. - - - N/A  Sub-2 N/A N/A
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N. 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.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date

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

Level 1 Level 2 Level 3 Total

Assets at fair value

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

Total bonds - - - -

Preferred stock - 835,000 - 835,000
Non-affiliated common stock 1,147,920 - - 1,147,920
Affiliated common stock 4,480,045 - 3,152,549 7,632,594
Total assets accounted for at fair value $ 5627965 $ 835000 $ 3,152,549 $ 9,615514

(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
3/31/2016 Level 3 Level 3 Net Income Surplus Purchases Sales 6/30/2016

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 - - - (195,835) - - 3,152,549

Total $ 3,348,384 $ - $ - $ - $ (195835 $ - $ - $ 3,152,549

(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 vyields, 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
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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.

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 $ 5,361,242 $ 4,971,930 $ 1,043,637 $ 4,317,605 $ -
States, municipalities and
political subdivisions 59,233,284 52,574,087 - 59,233,284 -
Foreign government 1,700,580 1,493,817 - 1,700,580 -
Residential mortgage-backed securities 34,020,521 30,622,322 - 16,506,290 17,514,231
Commercial mortgage-backed securities 18,447,947 17,592,825 - 3,617,245 14,830,702
Asset-backed securities 14,687,809 14,540,730 - 5,277,890 9,409,919
All other bonds 107,830,734 93,422,961 1,550,600 106,180,134 100,000
Total bonds $ 241,282,117 $ 215218672 $ 2,594,237 $ 196,833,028 $ 41,854,852
Preferred stock $ 3,895,450 $ 3,835,000 $ 1,119,200 $ 2,776,250  $ -
Non-affiliated common stock 1,147,920 1,147,920 1,147,920 - -
Affiliated common stock 7,632,593 7,632,593 % 4,480,044 - 3,152,549
Mortgage loans 1,173,554 1,169,694 - - 1,173,554
Policy loans 2,717,357 2,717,357 - - 2,717,357
Total financial assets $ 257,848,991 $ 231,721,236 $ 9,341,401 $ 199,609,2/8 $ 48,898,312

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

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

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 June 30, 2016, $4,645,184 has been paid for incurred claims and claim adjustment
expenses attributable to insured events of prior years. Reserves remaining for prior years are now $31,964,208 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 $761,408 favorable
prior year development since December 31, 2015 to June 30, 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.
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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 June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

2.2 Ifyes, date of change:

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

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

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

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

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

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

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), 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?
Ohio Department of Insurance

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

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

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

7.2 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;

=2

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
) Compliance with applicable governmental laws, rules and regulations;

)

o

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

T 5 5 T &

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[X] NoJ ]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
The company now adheres to the HC2 Holdings. Inc. code of ethics.

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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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 7,632,593
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 $ 7,632,593
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[ ] Nof ]
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] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, 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 If yes, 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] NoJ ]
18.2 If no, list exceptions:
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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
B T o T 0 To T4 (oo =T 3OO U U TP
1.12  Residential mortgages...

113 COMMETCIAI MOMGAGES. ..o vveverrerreriieeseeseiseessseseseesessess s as s sse e s s st s s s s ee s8££ s eS8 a4 s e8RS e8RS et 1,169,694

114 Total mortgages in OO SEANGING.......cceieiriicreeee ettt b e b b a bbb bbbt s st b e bbb s b bRt et s e bbb bbbt b st bt a s as G 1,169,694

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS...........ceiiiuciiccscs et G

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

1,31 FaIM MOMGAGES . ....evorireiiciseise ettt s b8 8 8888888888888t G
1,32 RESIABNTAI MOMGAGES........vveivveiieeciecieciec ittt st s s s s a bt s bbbt bt s bbbttt G
1,33 COMMEICIAI MOMGAGES. ... veeeerrerrereeeeeeeseiseesseeeeeesesseesseeseeseeseees e essesseee e s ss e s s e e s8R E 4242 E e84 E 8 EE2E e E AR E bR bbb e n st e
1.34  Total mortgages with interest overdue more than three MONENS............cciciiiiicc bbb e 0

Long-term mortgage loans in process of foreclosure

T B S T 11110730 1o TSP G
142 RESIABNTAI MOMGAGES.........o.cveecveciecieciec ittt st st e st b s b s s s b s s s b s b s st s s b s bbbt b s bt bt bbbt eb bbbt es s G
T 0700 4T Y o= o (0T3O TSR G
144 Total Mortgages iN PrOCESS Of FOMECIOSUIE. .........ci it bbbt s sttt en B 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt T 1,169,694

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

1,81 FaIM MOMGAGES. .....couociecieciecee ettt ettt bbb bbb s e b s b s e a e s e b a et e ettt s bbbttt s st n st s sttt G
1,62 RESIABNTAI MOMGAGES. ... vvervverveeriirieeiies it sttt sttt et sttt st s8R G
1.63  Commercial mortgages B
1.64  Total mortgages foreclosed and transferred to real estate e 0

Operating Percentages:
2.1 A&H loss percent

2.2 A&H cost containment Percent.............coerrevererenrereernrennenns

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health SAVINGS @CCOUNTS?..........c. ittt s s bbbttt Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date..............ccceviiiiiiiiic e B
Do you act as an administrator for health savings accounts?..............cccccoevevveunnee. Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the repOrting ate...........ccvvrvieiieeiiciiece e G
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
4

1 2 3 5 6 7 8 9
NAIC Type of Certified Effective Date
Company D Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3

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. Alabama
2. Alaska....
3. ANZONA. e
4. ATKANSES.......oeveiiieiecieeee et
5. California....
6.  Colorado....
7. Connecticut
8.  Delaware............
9.  District of Columbia
10.  Florida.........cccoeuueee
11.  Georgia..
12. i
13.
14,
15.
16.
17.
19. isi LA L 15, . 322,935 |..
20. ine..... . el | . ...18,266 |..
21. . SV I . e .106,639 |..
22. Massachusetts... . RO IO I . e . .
23, Michigan......... MU L . JRRSRRRU I 1,040,935 |..
24.  Minnesota.. . el | 162, . 12, IRV I 2,129,119 |..
25.  Mississippi..
26. Missouri......

27.  Montana.
28.  Nebraska....

29, NEVAAA. ...t
30, New HampShire........ccoeviurirereieieieiessisseessese e snens
31.  New Jersey....

32.  New Mexico
33.  New York........
34.  North Carolina...
35. North Dakota..

37.  Oklahoma...
38.  Oregon...

39.  Pennsylvania..
40. Rhode Island

42.  South Dakota
43.  Tennessee

47.  Virginia...

49.  West Virginia..
50.  Wisconsin...
51.  Wyoming....

52.
53.  Guam............
54.  Puerto Rico.....
55.  US Virgin Islands...
56. Northern Mariana Islands.............cccccoeeviereeiceviescennes
57.
59. 51| e 4341317 | 163,825 | ........ 460,756 | ..o ,965,898 | ..ovvrviriininnn
90. Reporting entity contributions for employee benefit plans............. c e XXX s | s | e | e | seenesnennesnneenes0 | e
91.  Dividends or refunds applied to purchase paid-up
additions and anNUILIES............c.ccueriveieeieieiece e e XXX e | e | e | e | e [0
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX | s | reeeeinsineieeesnniees [ eerseenniesessnssneennes | eeneeessesinsssesentens | seneesssseseneeesiens 0
93.  Premium or annuity considerations waived under disability
or other contract provisions.............ccccceeveveiercrsesesie e
94.  Aggregate other amounts not allocable by State... . . .
95.  Totals (DireCt BUSINESS)........ccovvevriiriieireiiiisieieissiese e seesssanens ,345, 163,825 | ........36,699,346 | .........oeoveeeeee0 | 141,208,181 | v
96.  Plus Reinsurance ASSUMEd...........coeuruuieneeeieirneineinsieienineenenens
97. Totals (All Business)...........

98. Less Reinsurance Ceded

BBO0T. ooorerereesereesreessessessseesssses sttt

58002, .oovvrereerereeseeessessess sttt
58003, et
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

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

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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statement as of June 30, 2016 ofthe. CONTINENTAL GENERAL INSURANCE 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 Il) Limited
GMSG Limited
Global Marine Systems (Depots) Limited
Global Marine Systems (Bermuda) Ltd.

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

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 56%
DE 37-1781514 100%
DE 47-3724069 100%
X 58-0869673 63479 100%
OH 47-0463747 71404 100%
DE 47-3266698 49.99%
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 June 30, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE Y

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

€10

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (US.or Parent, Subsidiaries 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) *
Members
.............. HC2 Holdings Grp.......cuvereeevrreenenereeneenenes [ ceveerennnn. | 54-1708481.. HC2 Holdings, INC...c..ccvvvireiereirereisieee e Shareholders...........cvvevveerreereeneneneeneeneseeeseeneeneeeneens | OWNEISNIP. oot | o | e [ e
............................................................................................. 20-0346064.. HC2 International Holding, INC.........coeuvvrernirrirenreireens HC2 Holdings, INC...c..cvuvevrrreirenrereieineseseseeneeneeees | OWNErShip....... | ...100.000 |HC2 Holdings, INC.......covevvvvevnes | vevnee
........................ 13-3930916.. Arbinet COrporation...........c.ceeeeeeereineeeneenienseseeseeenen HC2 International Holding, INC........c.ccccoevvvrrerrenivernennee. | OWnership......... | ...100.000 |HC2 Holdings, Inc
26-1851410.. ..| PTGi International Carrier Services, Inc. .. | Arbinet Corporation............ . | Ownership... ...100.000 |HC2 Holdings, Inc.

..| Arbinet - thexchange Ltd.
..|PTGi-ICS Holdings Limited.

.. | Arbinet Corporation....
.. | Arbinet - thexchange Ltd....

.. | Ownership...
. | Ownership...

...100.000
...100.000

HC2 Holdings, Inc.
HC2 Holdings, Inc.

PTGi ICS Limited PTGi-ICS Holdings Limited Ownership......... ...100.000 |HC2 Holdings, INC.......c.cvovervees | cren
HC2 Europe BV. PTGi-ICS Holdings Limited Ownership......... ...100.000 |HC2 Holdings, INC.....c.ccovvvvvvrerns | wrrenee
PTGi AG HC2 Europe BV Ownership......... ...100.000 |HC2 Holdings, INC.......cccevrvrven | corene
HC2 Srl in Liquidation HC2 Europe BV Ownership......... ...100.000 |HC2 Holdings, Inc

..|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

HC2 International, INC..........ccvevieiiieecieeeeeeeeeee e HC2 International Holding, Inc Ownership......... ...100.000 |HC2 Holdings, INC.......cccvvrervees | crene

Primus Telecommunications El Salvador SAde C.V.......... HC2 International, Inc Ownership......... ...100.000 |HC2 Holdings, INC........c.ccovvrvee | corene

66-0446921.. | ..ooovvvevienn | e The St. Thomas and San Juan Telephone Company, Inc... HC2 International Holding, INC.........cccovievrniieniciiiinns Ownership......... ...100.000 |HC2 Holdings, INC........cccevrvrven | voren
66-0465791.. ..| STSJ Overseas Telephone Company, Inc .. | The St. Thomas and San Juan Telephone Company, Inc... | Ownership... ...100.000 |HC2 Holdings, Inc.
47-2196364.. ..| Schuff Merger Sub, Inc....... .. |HC2 Holdings, Inc .. | Ownership... ...100.000 |HC2 Holdings, Inc.
86-1033353.. ..| Schuff International, Inc. .. |HC2 Holdings, Inc. .. | Ownership... ...100.000 |HC2 Holdings, Inc.
..................... Schuff Premier Services LLC Schuff International, InC...........cccccoevivvieeniienicicneeee. | 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.cceeeeennee .. | Addison Structural Services, Inc ..| Ownership... ...100.000 |HC2 Holdings, Inc.
71-0907546.. ..| On-Time Steel Management Holding, Inc.............. . .. | Schuff Holding Company............cccec.... . | 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........cccevrvrvne | coren

Schuff Steel Management Company - Colorado L.L.C....... On-Time Steel Management Holding, Inc Ownership......... ...100.000 |HC2 Holdings, INC.......cccoovrerrees | rvenee

Schuff Steel Management Company - Southeast L.L.C...... On-Time Steel Management Holding, Inc Ownership......... ...100.000 |HC2 Holdings, INC.......c.ccovvrvne | crrene
Schuff Steel Company Schuff Holding Company Ownership......... ...100.000 |HC2 Holdings, Inc
..| Schuff Steel - Atlantic, LLC. .. | Schuff Steel Company.... . | Ownership... ...100.000 |HC2 Holdings, Inc.

Schuff Steel - Gulf Coast, Inc Schuff Holding Company. Ownership......... ...100.000 |HC2 Holdings, INC.......ccccovrvrvee | voren

Schuff Steel Company - Panama, S de RL.........cc.ccovveee. NIA.....cooone. Schuff Steel CoMPaNY.........cvirieiereiieieereseeeas Ownership......... ...100.000 |HC2 Holdings, INC.......cccovererreres | rvinen

........................ 46-4830394.. HC2 Holdings 2, INC.....ovviiieieiceie e HC2 Holdings, INC......covvvvereriireeseeiecsesie e | OWNETShip....... | ...100.000 |HC2 Holdings, Inc
32-0433659.. Pansend Life Sciences, LLC........c.ccooveveveveveveecrereeeeeeeens HC2 Holdings 2, Inc Ownership......... ...100.000 |HC2 Holdings, Inc
46-5140882.. ..| Genovel Orthopedics, Inc....... .. | Pansend Life Sciences, LLC.. . | Ownership......... | ..... 77.000 |HC2 Holdings, Inc.
47-2464622.. ..|R2 Dematology Incorporated.. .. | Pansend Life Sciences, LLC.. . | Ownership......... | ..... 61.000 |HC2 Holdings, Inc.
..................... ..| Benevir Biopharm, Inc.... . .. | Pansend Life Sciences, LLC.. . | Ownership... .....60.000 |HC2 Holdings, Inc.
30-0852152.. ] T T3 HC2 Holdings 2, Inc Ownership......... | ..... 56.330 |HC2 Holdings, Inc.
37-1781514.. Continental Insurance Group Ltd HC2 Holdings 2, INC....oovvvreieieeieeeeeeseee s Ownership ...100.000 |HC2 Holdings, Inc
4852...... HC2 Holdings Grp.. 47-3724069.. ..| Continental Insurance, INC........cccocevvrerrnnn. . | Continental Insurance Group Ltd... ..| Ownership... ...100.000 |HC2 Holdings, Inc.
4852...... HC2 Holdings Grp.. . | 58-0869673.. ..| United Teacher Associates Insurance Company. . | Continental Insurance, Inc.. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
4852...... HC2 Holdings Grp.. . |47-0463747.. ..| Continental General Insurance Company...... . .. | Continental Insurance, Inc.. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
47-3266698.. ANG HoldiNgS, INC....coovervieiicecsee e HC2 Holdings 2, INC....oovvvvieeeiecee s Ownership......... | ..... 49.990 |HC2 Holdings, Inc

45-2920498.. | .coovveeien | e American Natural Gas, LLC ANG Holdings, Inc Ownership......... ...100.000 |HC2 Holdings, INC.......ccccovvrvrees | rrines

36-4793625.. | .ovovvvereiens | e Global Marine Holdings, LLC ANG Holdings, Inc Ownership......... | ..... 97.000 |HC2 Holdings, INC......cccvvvvrvrerns | orene




Statement as of June 30, 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 (US.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) *

Bridgehouse Marine Limited Global Marine Holdings, LLC Ownership......... ...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.
..| Global Marine Systems (Vessels) Limited.. .. | Global Marine Systems Limited. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
Global Marine Systems (Vessels 1) Limited... Global Marine Systems Limited Ownership ...100.000 |HC2 Holdings, Inc
GMSG Limited Global Marine Systems Limited Ownership ...100.000 |HC2 Holdings, Inc.

..| Global Marine Systems (Depots) Limited... .. | Global Marine Systems Limited. ..| Ownership... ...100.000 |HC2 Holdings, Inc.

..| Global Marine Systems (Bermuda) Ltd.............. .. | Global Marine Systems Limited. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
..| Vibro-Einspultechnik Duker- und Wasserbau G.m.b.H....... B .. | Global Marine Systems Limited ..| Ownership... ...100.000 |HC2 Holdings, Inc.
Global Marine Cable Systems Pte Ltd.........c.ccccocoeeeviveveenes | SGP.cecs [NIAL Vibro-Einspultechnik Duker- und Wasserbau G.m.b.H....... |Ownership......... ...100.000 |HC2 Holdings, Inc
GMSL Employee Benefit Trust Limited............ccccoeevevveen | GBRucceo . [NIA Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc
Global Marine Systems Pension Trustee Limited............... |GBR..........[NIA............... Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc

GMS Guernsey Pension Plans Limited Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc.
..| Global Marine Systems (Netherlands) BV .. . . .. | Global Marine Systems Limited. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
Global Marine Search Limited...........ccccoovovrereneierenecnnees [ IMNLc [NTAG Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc
Global Marine Salvage Limited............ccccoeceeiviivrinreneinnees | GBRucicio [NIAL Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc.
Global Cable Technology Ltd .........cccccoeevevnrrererieinereees |GBRuccc [ NIAc Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc.
Global Marine Systems (Americas), InC...........ccccevvrevennnns | DB [NIALcei Global Marine Systems Limited Ownership......... ...100.000 |HC2 Holdings, Inc.
..|Red Sky Subsea Limited...........cccceurrne .. | Global Marine Systems Limited. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
..| Global Marine Systems (Investments) Ltd.. . ..| Global Marine Systems Limited. ..| Ownership... ...100.000 |HC2 Holdings, Inc.
Cwind LIMIted. ..o Global Marine Systems Limited Ownership........ | ..... 60.000 |HC2 Holdings, Inc




Statement as of June 30, 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

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

with the NAIC? NO
Will 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
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
Will 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
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

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

Explanations:

1.

N o oR DN

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.

Bar Code:

AR AR AR AR
* 71 4 04 2 016 4 900000 2 =
AU AR AREERC AR LA A PR ARIAL AR
* 71 4 04 2 016 3 650000 2 =
AR AR AR AR LA CLIR AL AR
* 71 4 04 2 016 4450000 2 =
AR AR DA SRR AR
= 714 04 2 016 446 0000 2 =«
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOE VAN ..........ccvvueveieiereictese ettt st bes st ssssses s ssstesesans | sessessesissessessssssssssssssssssessessesan 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............evrererrerrereiernreseieeeeesseseeeens
2.2 Additional investment made after acquisition........c.ccccccevcvcccvre . BGQB K-- B BQ B B -
3. Current year change in encumbrances..........c.cccceceveerecrevererrrrererrene J .. N - -
4. Total gain (I08S) ON QISPOSAIS........coevevieireiiireiie ettt bbb bbb s bbb bbb b st n s
5. Deduct amounts received on disposals...........c.ccceveveeereeniennes
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4-546-T-8).........cccevrrerrriinrieiiieieieisssesessssessessssens | stessessesessssessesssssssessessssesessees 0 | o 0
10. Deduct total NONAAMItEEA AMOUNTS..........ccvieiiiieieiiieie sttt st s s se b s s ese s s st e ses e sesssnsebens | oetessssesesssssessssesessssnsesessnsesessnes | sresessssssessssssesassesesassnsetessnsesasanns
11, Statement value at end of current period (Line 9 MINUS LINE 10)......cvuiieieriiiriererisisiessessesssessssssssssessssessessssessansesssssssessess | sssssessessessssessesssssssessessssessassnes 0 | oo 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f Prior YEar...........c.cvuvevevevcvieveeeeeeieeeeeieeeens | eveieeisie e 1,252,165 | oo 2,706,425
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other
4. ACCTUAN OF QISCOUNL.......ceoveiviieiecictete ettt bbbttt s bbb bbbt st be s bt s bt s e bees
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts reCEIVEA ON QISPOSAIS..........cceuiuririreiiririeieissieeseeseiese sttt b st st ssesse s sensesesantenss | ssesssssssessessnsessesesassesns 831,199 | o 1,454,259
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES...........c.ruuiuririririrrieeieeisereieeieees | eeseesreeeesessese et ess st sssesentens | sessessssssssessesteesssssessesssssessessnen
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | cooovvrrrerirersrcsrinnans 1,169,694 | .o, 1,252,165
12, TOtal VAIUGLON GIOWANCE. ........oocvviiriiieiciciete ettt bbb st s s st esses st s s s e b st saes | ensessetsntesesssbessensessnsansessssentessns | absesssssssessessnsantes et et essesebensansns
13, SUDLOAl (LINE 11 PIUS LINE 12).....veieririrrieiieiiseis ettt ess sttt ettt sttt essensnes | sessssssssssssessansansnssnes 1,169,694 | .oovcvieccia 1,252,165
14, Deduct total NONAAMItIEA BMOUNTS.........c.ccuiiiieiieicieieie st s sttt b s s s s s st s s s sessessnss | entesetsntesessetessensessnsansessstsntesns | atsesssssssassesnsastes et st assesabensansns
15.  Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciuiiiiiiiei ettt sssassssssensens | svsesssossessssssssesanenns 1,169,694 | ..o 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, DECEMDEr 31 OF PHOT YEAI.........vuerurereeeeieirieesreeeee ittt ssessensnanns | sesesssssssssesssssesssneneees 1,178,229 | oo 2,335,434
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.
4. Accrual of discount...........ccocveervveiirreinnnns
5. Unrealized valuation increase (decrease).
6. Total QAN (I0SS) ON QISPOSAIS.......cuureureririerreeiseiseeerseseese s sessesesseesese s ee st ss s st et s as s s e st s b en s et snssens | Hressessessessessenssnssessessensanssnssastans | sessessassssssessastassanssessensanssessessnes
7. Deduct amounts received on disposals. .1,000,000
8. Deduct amortization of premium and depreciation.................... ...5,929
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........c.ccuvvueviuriueieiieie et sssstes | eetsssesesssssssessessssessesssssssssssssnsens | tevsesssssssessessnsassessssaneas 151,355
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)........ccrrerrrunrnrnrireirninsinsississisessnes | sevsesssseesessesssssnsssees 1,178,584 | oo 1,178,229
12.  Deduct total NONAAMItIEA BMOUNTS.........c.ccuiiieiieieieieie ettt s s s s s st st snsessesenss | entessessnsesessetessessessnsansessssentessns | atsesssssssossessnsastes et sntessesnbensansns
13. Statement value at end of current period (Line 11 MINUS LINE 12)........c.iuiiuiiiiiiieicicisies ettt sssaesssssensens | eveesssessesisssssssssssneans 1,178,584 | .ooovvveee, 1,178,229
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAI............ceveveevereeriieieeee e eevssieseesens | eevesiesessesssseseesas 219,156,200 | .covveverrrererrines 211,088,617
Cost 0f boNds aNd SIOCKS ACQUIFET..........c.eueieieiiriieieiiie ettt s s snsentesnns | essesssessessssessessesaes 27,661,232 | oo 33,129,321
ACCTUAI OF GISCOUNL.........ovuiviiticicte ettt ettt b s st s st et en b st s s bnsessesansns | saesssssssessssssessesensenaeses 693,186 | ..coveericeeieeine 1,076,195
Unrealized valuation iNCrEASE (HECIEASE)........ccvievivirireiieie sttt sttt bbb bbb st et ssnasbesnsesesnans | absssebessssesesssssesanastenas (513,457) | oo, (69,652)
Total gain (I0SS) ON GISPOSAIS........euveurererrereereeeeeire st et sesee s s ses et s e ss sttt ee b es st enssessessensas | setsessessesssssnssessantsenns (316,516)| ..... ....148,992
Deduct consideration for bonds and stocks disposed of... 18,272,036 | ..... ...24,234,054

N2 ©E®NO R LN

Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). .
. Deduct total NoNadMItted @MOUNLS..........ccvieieiiiieireireie sttt
. Statement value at end of current period (Ling 10 MiINUS LINE 11)......veirerurersaeesseeesie s sessnsssssessesssnsssesssssnsssesssses

..540,047

34,375

1,130,443

1,452,776

...227,834,187

.219,156,200




Statement as of June 30, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B):erueermermreermeriseessessseeses s ssesse st sesssssssesssens | sevesssssssnessnssesnns 170,320,167 | .oooevercrerecreenenne 21,586,045 | ..o 28,146,287 | ...ocoovvreeirreeiiens 93,383 | oo 170,320,167 | ..ovvererrrceennes 163,853,308 |....oourverrerrericeinerieessennies | reeerseniseesienenns 155,932,970
2. NAIC 2 ().vvereerrerereeeserieesseeeseesssess e sssesss s sssssss st ssssssessssssssssssessans | sossessnssssnsssssesans 47,508,650 | ...cvorcerrerereeinenns 3,033,489 | .oooeeeeeieeeins 1,250 [ oo 33,249 | oo 47,508,650 | ...ovorrernrrrirrirnnes 50,574,138 | oovorereriseeeerieeniseeinensnes | e 43,847,335
3. NAIC 3 (8)eeuuererrmeressreeesseeesseseessses st sss st ss s sttt ssesssnnse | sesssessssensssseessssas 3,950,738 | .ovvorereernerereeeinnnae 218,500 | .ooveeernerereerenieeeees 398,878 | ..oooreerrerrirrreienne (238,015) | covvverrereererririneens 3,950,738 | .oovorreereeneiieeeens 3,532,345 | .o eisseeeinenenneees | eeeeesssneess s 2,639,820
A, NAIC 4 (B).eeeerrererieeeeseeeesisseesssesess st ssss st sssst s sssssnenesas | neesssssssssssessssnssstans 821,600 | ..oovorerrererecreeeenne 144,000 | oo 150,470 | oo 241107 | e 821,600 | ...ovorveercricrienns 1,056,237 [ .ovvoueerreririeeneriseessessseessnes | eeeeseessesesseneessenens 997,271
B INAIC 5 () ceuuererrmeresseeeesseeessseesssses st st st sss s ssss s sssssssss s ssssnnss | sissesssssssssssssssssnnns 1,031,328 | ovoooeceeereiiseeesseesesnsesssns | cessseesssnessss s seseees 432 | s (LR E) ] - 1,031,328 | ..o 1,012,281 | .ovooceeieereseeeinesesneeesns | serneeessessssesesineens 397,221
B, INAIC B (8)..euueveerueressueeessseeeessaseeessseeeessseesssssee et eess e es st eee R ees | £EERE4EEE L840 ER 810 EE 8 40EE 8 1eeEE 8150 | 440ER 810 R4 LR E1eeEE R E1eeEE 5 | 410EEEE oL R R R e ettt | oeeEEEfeeeREeeeEE et nene | eEEE Rttt | SneeeE Rt 0 oo ssreesnnees | e s
7. TOtAl BONGS......oceereenssseeesssenessseeesssenessessssssess st esss s sssnsss | sesssssssssssssssaseees 223,632,483 | ..o 24,982,034 |...cooooviinnniriins 28,697,317 | oo 111,109 | oo 223,632,483 | ..o 220,028,309 | ....cveerinerei e [V I 203,814,617

PREFERRED STOCK
8. INAIC Tttt es s8R | SEER R RS R R | HeEERE R AR R R R | HeeEER RS et | eeeER R ARk nn s | R R RS e bR nnen | SeeEeR Rt 0 | eoeeerreeresiseessnesessseesssnennes | st
0. NAIC 2ucctee sttt | st 2,500,000 | .euuvvermererimseenesnenessseessseessns | oeeesseeses st st snenns | sisinese sttt | enesess st nes e 2,500,000 | .coooovnreerneeririeenen 2,500,000 | ..oouevermaeeeereeresieeesnenesineees | reeereseeessnesesnees 2,500,000
10, NAIC Bttt st | eenisisssst s esnean 1,500,007 [ ovooorerirmereereerssessssssenssnns | seeresssesssssessssssssssessssssesssnns | nosesessnsesssssessssnsees (1,000,007) | .oooovevererernreeennee 1,500,007 | .oooevvercrrrrrnerirnnenns 500,000 [.cvvoumeerermereriereeenssssenssss | eerseesssseessssesseenas 1,500,007
11 INAIC 4ttt | Rt | Rt | Hhe et | s e 835,000 | vvvouuererrsrerereenisieenssnenniies | e 835,000 | vvvvuuerermresiseentseenesiennssens | eeresesesieens st
12, INAIC Bttt | et AR Rkt | AR Rk | 8 feE AR R R Rs | R8RSR | Hhbs bR | iR 0 [ ooeermeeresseesseeses s nennes | s
13, INAIC Bttt ess bbb | 10008t en st | neLER R eR et | O ARt nente | FEf R Rt | Hhe st | e 0 e |
14, Total Preferred SIOCK.........ovrwrririeieriereseessisessssessissessssssesssns | sorsssssssssssssssnens 4,000,007 | .covooirinesininssesnesnrinns (] OO (O I (165,007) | covvveverrcnersererenenns 4,000,007 | .cooooierienirnrisinnes 3,835,000 | ..vvvruicrieirinirssireeneieen (O Y 4,000,007
15. Total Bonds and Preferred StOCK..........ucuwrireniriinnrimsnssisensssssssssessssnnes | ceeesssnessessseeens 227,632,490 | ...ccoconiniriniiriienns 24,982,034 |....cooovinniiriinienns 28,697,317 | oo [CRRIL:) | 227,632,490 | ....coconnrrriiinininen 223,863,309 | ....ovieninirieniiesni e [0 I 207,814,624

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§....4,809,635; NAIC28S......... 0; NAIC3S...... 0; NAIC4S... 0; NAICS5S......... 0; NAIC6S.......... 0.




Statement as of June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest A(‘Dollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........vvrerererieer e | e 4,809,635 |.....coceevne D00 RN R 4,809,635 | ..oooovvrerircieriei (A R
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAT........c..ovivererrerrirriieeeireesere e stsssse s ssesssessessessssssssssssensns | sessessssssssessessesssessessessnens 25,018 | oo 11,396,363
2. Cost of short-term iNVESIMENES ACQUITEA. ........cuiuiiiriirecrrie ettt ss s ensenss | sressesssssnsessessssessesnsns 52,103,006 | oeovererririeieirnienins 74,879,699
3 ACCTUAN OF GISCOUNT......ooveoeeieie bbbt | Hhb et bbb bbbttt | Henb s s bbb bbb
4. Unrealized Valuation INCTEASE (AECTBASE)........vururrrrreririreireressieessessstsssssesestessss s ssesssssss s st esssssssssessasssssessessessssssessass | sessessssssssessssasssnssessessasssnssessansnsns | nessessessnsssnssessassnsnssessessasssnssessnes
5. Total Gain (I0SS) ON GISPOSAIS........vuvrivieeiseisiieiseie sttt bbb s e s bbbt se bbb s b st s st essa | Hiebessessesssesses e s st es e s st es e s bensessess | Hiebessessesansessessesantes et sn b s s b st nses
6. Deduct consideration received 0N diSPOSAIS..............ccuriiirieiiieiiiieesie ettt s s snsesenans | sresessssssesensesesnssnsesened! 47,318,389 | .o 86,251,044
7. Deduct amOortization Of PrEMIUM..........ccciieiiiicre et bbb bbb bbb s bbbt s s e b bnnets | sbessssnsesssseteses s sebes st et essnsesebssebesans | 4ebsnsebessssesesassetes s e s e s s et e b s e et s nes
8. Total foreign exchange change in bOOK/adjUSIE CAITYING VAIUE...........cuuriuiuiieiiiecineie ettt st ssestees | sreesestssssesestess s s st s seste s ssestessanes | cbsebseesastsssessestesseessessessesbsesessentas
9. Deduct current year's other-than-temporary impairment FTECOGNIZEA. ........c.vuurriiuririiiririeiesee st ssees | rseessessesssssssesssssssesssssssessesssssnsessess | £rssessessessnsessesssssnsessessnsessesssssnsassees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccceevrereirieierieisieesnisssieiiens | v s 4,809,635 | ..o 25,018
11. Deduct total NONAAMITIEA BMOUNLS...........cuuiuiiriiriirieri ittt enbee | SemE et e s b ettt ettt | Hfsentsen sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cvuicviviiieiiicicsicieisceeiesteies st sesreresssesssssseressnes | evsssssesessssesesssssesssssnens 4,809,635 | ...coovreicece e 25,018

QsI03




Statement as of June 30, 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
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
6 7

Location 4 5 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
IBorrow.... IMemphi ............................. 06/02/2016.... | .. 9.652 TA8,719 | i
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... 748,719 0
0899999. Total - Mortgages in Good Standing 748,719 0
3399999, TOLAl MOMGAGES. .......vvcvreieriiieiiteieieee ettt s sttt ettt s ettt s et s s et et esss s et es et et et s se s b s aste s s e sebessastasnsesesssssesansnsesesnsetesensstensnsnsetess  snsnesessssssesensesessssnesessnsesessnsnsessssnsenenns | ereess XK umreres | erererereneen e XX ieieieiieees [ evereeeeeeieseinae TA8,719 | oo 0
SCHEDULE B - PART 3
Showmg all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 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 Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
2005-03-1113... .| Bakersfield. ... CA .| 11/17/2005.... | 04/04/2016.... | .. 126,940 |...... 0. 126,940 | oo 126,940 [ oo | e 0
2005-03-1116... .| ESCONIAO. .....vvooeveeecrreeiee CA .| 11/30/2005.... | 04/28/2016.... | .. 126,122 |...... 0 ... 126,122 | oo 126,122 | s [ e 0
2005-04-1120.......cc0cvvrenee Prattville..........oo.cooveerrenrsrrenns AL | e 12/21/2005.... | 04/22/2016.... | .......cccvene........400,890 |...... 0 ... 400,890 | ...coevrerr 400,890 | oooeoieiiricies | e 0
2005-04-1125......ccvevrvnnes TUISA. . cvvoirissieiieriseisssississsneesesnsssessnsssnsssnsensnes | OKuvnninsiiens [ oniiens 03/17/2006.... | 04/05/2016.... | ..coovvrseriennnn 83,317 | .o 0 63,317 | oo 83,317 | i [ 0
0199999. Total - Mortgages Closed DY REPAYMENL. ...ttt aseins | eeseesssssees e se s ses e bt st ees et sas et en s enrens [ 0 [ (U [ 717,269 | oo 717,269 | i 0 0
Mortgages With Partial Repayments
2005-03-1108... ..| Albuquerque... .1 10/28/2005.... [ 06/08/2016.... | ...ovvvvrcvrrerrnrnnn 17T | 0 ... LT TATT [ s | e 0
2005-03-1109... .| Albuguerque... .| 11/04/2005.... [ 06/02/2016.... | ...cvvrrvrrrrirnennn. 1,958 | e 0 ... ...1,958 1,958 | oo | e 0
2005-03-1110... .| 11/04/2005.... [ 06/02/2016.... | ...ovvvrvvrrrerirnnnn 1,264 | oo 0 ... ...1,264 1,264 | | e 0
2005-03-1115..coccvveenvncreren | NAPIBS. oo .| 11/02/2005.... | 05/27/2016.... | ..covvervriinnnrnnennn 2,071 [ 0 ... ..2,071 2,071 [ | v 0
0299999. Total - Mortgages With Partial Repayments...... [ 0 0 |0 | 6,464 | i 8,464 | 0 0
0599999. Total Mortgages.........ccccvveerrereernence (01 N 0 0 [ eoeeereeeririeeeeeen0 | e 723,733 | e 723,733 | 0 0
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Statement as of June 30, 2016 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 Location 5 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 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 | inB.JA.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./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Statement as of June 30, 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 - Industrial and Miscellaneous

14889K AJ 1|CRMN 2015-1A D CLO MEZ FLT 04/22/2027 05/05/2016.... | CS FIRST BOSTON......cvuuiiumiiimrimrimmirisimisesiesesesesssissssessesssessses s s sssessesssesssssssesssssesssensss. | sesessssesssensssessnsssnsssessensinnsss | roresssssssisesssesssesssenens 540,000 600,000

15137E  AJ 2| CECLO 2014-21A C CLO MEZ FLT 07/27/2026. 04/29/2016.... | MIZUHO SEC USA.......cotiiiimeiieiiieiseeise st ss sttt sssssenses | snbassssssssesssssssssssssssssssesssnssss | resessssssssesssesssesssnsens 522,000 600,000

25272K AR 4 |DIAMOND 1 FIN/DIAMOND 2 8.35 07/15/2046 .105/17/2016.... | JP MORGAN SECURITIES INC.......oiviuiimiiiiiiniirienissesssiee s esssssisessessssessesssssesssssnss | sisesssesesssssssssessessesssnsssssssnns | sovensssesssessssesssnnessnssens 399,680 400,000

29273R AR 0|ENERGY TRAN PTNR 6.50 02/01/2042.. .1 06/22/2016.... | WELLS FARGO BROKERAGE SERVICES ..201,318 200,000

527288 BF 0|LEUCADIA NATL 6.625 10/23/2043 .1 05/04/2016.... | JEFFERIES & CO....couiviiriireiiiieiresiiseiesie st ss e ssssessss st sssesssssessessane | siessnssesssssnssssssessessssssessssssnsses | sooessessssssessssssssossessns 168,500 200,000

532619 AJ 2|LROCK 2014-3A C CLO MEZ FLT 10/20/2026 06/20/2016.... | CS FIRST BOSTON.......cuuuruurirrermeiseisesisessesssessssees i ssssssssssessssssseesas ..62,832 | ....... ...70,000

67108W AJ 8|0OZLM 2014-7A C CLO MEZ FLT 07/17/2026 06/20/2016.... | CS FIRST BOSTON.......cuuuiirriiirirrirriiiiessiiesiesesees s ssssssesssesessenns v 48,500 | e ...50,000

69688T AG 5 [PLMRS 2013-1A C CLO MEZ FLT 05/15/2025........ccouvvumerireereineiserisssisenssesessssssisssssssssssssnenes R 04/28/2016.... | CS FIRST BOSTON......ouvuuruumremmrimeiseeiassssesssessseesesssssssse st sssss s s sssss st st ssssssssssssssessss | aessssssesssesssssssssssnssssssessnssses | roeessessassssesssesssssssnsens 558,375 | ...co.n. 600,000

72650R AR 3| PLAINS ALL AMER PIPELINE 6.65 01/15/2037.......c..ovviverrieerinerireriecereniane .| 04/08/2016.... | BARCLAYS CAPITAL. ..ocviurirririiimiieeiierie et ssse st bbbt enine | sisesssesessssssssssesssensesssssssssnssnes | eoveessssesssesssesssnessnseens 462,900 500,000

75887N  AJ 8|REGT6 2016-1A D CLO MEZ FLT 07/20/2028.............. . [ 04/15/2016.... | MORGAN STANLEY .....ouviuiiiieimieimeiseissesssessesesseesssssse st sss st ssssssssesssensns | stsesssasesessssssssssesssessssenssnsssnes | sessnsssssssesssessssssssssons 592,200 600,000

878742 AE 5| TECK RESOURCES 6.125 10/01/2035 .1 06/07/2016.... | MORGAN STANLEY ......couiiuiiriireriiiseiisisisnssessssssisessssssssessse s sessssssesssssssssesssssssssasssessasssssens | sessonssessssssssssessesssssessssssnses | sooessessssssesssssssssessns 144,000 200,000

88948A BN 6| TOLL ROAD INV 0.00 02/15/2036... .1 05/10/2016.... | IMPERIAL CAPITAL.. . ...1,086,154

912909 AK 4|US STEEL CORP 8.375 07/01/2021 . .105/03/2016.... | JP MORGAN SECURITIES INC.......cooiiiiriieiiiiiiiisinsisssssssesssssssssesssesssssssssesssssssssesssssssssssss | sonessssssssosssssssssssessessssessnesss | sesesssssssssemsssessssnes 50,000

92331K AN 2| VENTR 2016-23A D CLO MEZ FLT 07/19/2028...........cccoomevireririerieimerisesserieeeneesssesssessssssessens [ 06/16/2016.... | CS FIRST BOSTON. ......coureruemmrimirssersseeseessesssessesssessssesssessssssssssse st sssesssssssssesssesssessssssssns | sisesssssssssssssssessesssnssssssssnsssnes | eessessssesssesssesssesssssens 578,381

92940F AA 4 |WHEELS UP 6.50+LIBOR 6/1/2024 .| 06/03/2016.... | PrIVAtE PIACEMENT.........cvvuiiireiiiissiieeiss ittt snssnns | sbsesssesssasssses b ss st sssnssnnssens | esssnsssssssesssesssssssensean 602,609 .

92940F AA 4 [WHEELS UP 6.50+LIBOR 6/1/2024...........ccooerererierireerieississessssssessseesssssssssesssensessssesssssssnss | cosessesens 06/08/2016.... | PriVate PIACEMENL..........viurirueiscieiseiiie st sess st ensns | sebassssessensssess s sssessesssnesss | esesessssssesssessssensssnens 430,435 | oo 434,783

92940F AA 4 |WHEELS UP 6.50+LIBOR 6/1/2024 L[ 06/13/2016.... | PrIVALE PIACEMENT.........cvvuiiieeiieiiisiieeise it | sbsesssesssensses bbbt esssnnssens | ssssesssssisessssssssnssnsian 172,174 173,913

92940F AA 4 [WHEELS UP 6.50+LIBOR 6/1/2024 . . . .| 06/30/2016.... | PrIVAte PIACEMENT.........vvurieuriaeriieesseeiseesesssesse s ees bbb | 2bsessseees s bbbt nnises | eebsssssesssensssensss s enian 172,174 173,913

98625U AQ 5| YCLO 2016-1A D2 CLO MEZ FLT 07/20/2025.........ccvciiiisiiiisiissiiisiiasisssissssssisssssesssssssssesasssans R 05/16/2016.... | MORGAN STANLEY .......iiiiiiriieeieieiisississtisasissesis sttt ettt sssssssinnns | anbsssssosssesssessssssssssssesssensensses | oovesssssssissssesssassssasens 587,220 | coovvioriienieiinae 600,000
3899999. Total Bonds - INAUSHTIAl @NA MISCEIIBMEOUS. ...ttt s 8 e e E 8o eEEre foeefoeEEEE oL EseEfSEE oL R eEEEeE e E£EEHEEf e oEE o0 E R EEE S8 EEHEE L E oA E RS0t LT376451 | 10,786,304
8309997, TOAI BONAS = PAI ...tttk ettt E £ f 888 £ eeE e £E 8k E 8o EE e e84 eeE1eeEsoeeE ookt eeEtseeteees 1eeEteeEEoee L eEEEoeEEeeEE oLt eLE 1oL L oL f oL S oL 8 eEE1 1oL L8R oLt oLt L1 LA E 4L EE 1oL E oL E oL E 4L oL Lo L1 LA A Lo E oLttt ...7,376,451 .10,786,304
8399999, TOAI BONGS....-..rereesserrseresers et ees s8££ 18888088 E 4884 E 8408 EEH£0E 081108840 E 84808 £E88EEEHEEo0EEHEEE4EE8 SRR HEE 8 4REeeEEEHEEE LR HEEE oL 4EEE LR LR HEEEoLE 4R R LR 8L EE L8 £EE L8R E R EE L 1EE 1R E L8R E LR LR ...7,376,451 .10,786,304
Common Stocks - Industrial and Miscellaneous

034164 10 3| ANDERSONS INC/THE........ccoivirririeririmeiieisiessienssssessessssssssessesssssessssssss s ssessssesssessssssssssssesses | avessessnns 04/08/2016.... | STRATEGAS RESEARCH..........cuuriiriiieisineiieisinesiessesssssssssse s ssssssssssssssssssssssens | sessssssssssssesssesssseesns 5,000.000 XXX

034164 10 3[ANDERSONS INC/THE........coiiiiiiiiieiiicissiese ettt .| 04/13/2016.... | STRATEGAS RESEARCH .25,000.000 XXX

03834A 10 3| APPROACH RESOURCES INC.......cocvvvriririmerierieeienissseseeeesiens .| 04/08/2016.... | STRATEGAS RESEARCH .10,000.000 XXX

04010E 10 9|ARGAN INC.. .1 06/13/2016.... | STRATEGAS RESEARCH ..500.000 XXX

04010E 10 9|ARGANINC.......... .1 06/28/2016.... | STRATEGAS RESEARCH ..500.000 XXX

928237 10 8 |VIRNETX HOLDING CORPORATION.......cccovvmrircvrriiiririnines .| 04/26/2016.... | STRATEGAS RESEARCH ,000.000 XXX

92823T 10 8 |VIRNETX HOLDING CORPORATION......ccoiuiurisiissmimsnmssnsesesssnsssnssenssenseesssensssssssssssnsssenssenssee | cosnssnens 06/20/2016.... | STRATEGAS RESEARCH. .......oiuuiiiiiieisieiisistissssssssssenssssesssssssssssess s s snssssssssnsssnssenssssssssnsns | sossssssssesssossssensssesas 5,000.000 XXX
9099999. Total CommON StOCKS = INAUSEIAI BN MISCEIANEOUS.................oivevieiieriiieieecteetece ettt ettt e ae s e s e eaetessaetesesae eteesetetessassesasesesesasseses s sseesessetesesesessaesesetes s s eses s e s et s asseses s seees s setesesesees e et et s s eesee s s et et eses s et en e s et et s aete b s s s e e e e s et esenaseennsetesesesaesanereeen ...1,082,404 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates

251522 ZZ 4 DMIING ..ot I ........... | 05/26/2016..... | PUIChASE fTOM HO2.........ciuiieiiiriieiessis ittt | enbnnss s et nnens 10,300.000 | .ovvrereniirisrierinniis 999,924 XXX
9199999. Total Common Stocks - Parent, SUDSIAIAMES NG AFfIBLES. ...ttt ettt sk ef e fotef et hseeE R0 E e e R f o8 E e E o0 EEE o E S8 E o0 E e E 0S8 EEE e E 80ttt | erinrieni e e 999,924 XXX XXX
9799997, Total COMMON SIOCKS = PAIt 3............coiuiiiiiiiteieiceeie ettt e vt v et et st etebesasteteneaetessasseses  etsassesessssesesassssesassssesess  4etetssssesassssesessssssassssssesassesesasssseeessssetesessesesassesesessssesesansesesesseseteseseses e setesseesesassesetes s setesassee et ssesetessseetes s setes s aesesensetetesassetesnsesesaraes ...2,082,328 XXX XXX
9799999, TOAI COMMON SHOCKS. ...tttk e0 800 €fehse0EoeE o0 s e E 088408 oo oe4Ee0E e 0801088408 E 0080 E 008 H 8008080808080 10480808t ...2,082,328 XXX XXX
9899999. Total Preferred and COMMON SOCKS...........rvuuieieecie e s ...2,082,328 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS...............iuiiiiiireririeiieistiieiieesiese st st sessseies | eesessesseesssesss et esaesseesses | eebeeessaessoeesseees e eseee st e s ee L ees oL e s ee koL L o8 e s E e R b Lo s LR e bbb Lttt ...9,458,779 XXX 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 June 30, 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 Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016..........cooecsmevrverrecreeenenne | . | 06/15/2016. | MBS Paydown 308 308 308 308 0 308 0 7 | 07/01/2016....
31298W  FC 4 |FGLMC C59163 PT 7.0 10/01/2031.........oooovvcverrcrenenns . | 06/15/2016. | MBS Paydown 1,648 1,648 1,653 1,653 (3) (3) 1,648 0 49 |10/01/2031....
31388T  QZ 9 |FNCL 614372 PT 7.0 1/01/2032.........cccc0e0eeccccececececees | - | 06/25/2016. | MBS Paydown 5,359 5,359 5,424 5424 (87) (87) 5,359 0 [ 126 1 01/01/2032....
31389C FZ 7 |FNCL 621284 PT6.50 12/01/2031...........cccocccesuvuueee | . | 06/25/2016. | MBS Paydown 5,050 5,050 5,151 5,151 (116) (116) 5,050 0 | o136 | 12/01/2031....
31389N N7 6 |FNCL 630514 PT 6.0 1/1/2032. . | 06/25/2016. | MBS Paydown 10,605 10,605 10,423 10,423 138 138 10,605 0 220 |01/01/2032....
36203R TF 6| GNSF 357050 PT 8.0 5/15/202 .| 06/15/2016. | MBS Paydown 722 722 731 731 (1) (1) 722 0 24 | 05/15/2023
36204C  J6 9| GNSF 365785 PT 7.0 1/15/2024.. . | 05/15/2016. | MBS Paydown 253 253 214 215 42 42 253 0 6 |01/15/2024....
36204H EF 3| GNSF 370134 PT6.50 12/15/2028...........cocccvmrvvivnenns . | 06/15/2016. | MBS Paydown 2,846 2,846 2,817 2,817 19 19 2,846 0 77 | 12/15/2023
36205C  KY 5| GNSF 386511 PT 7.50 5/15/2024..........ccccc0e0erererererne . | 06/15/2016. | MBS Paydown 1,220 1,220 1,220 1,220 (0) (0) 1,220 0 38 | 05/15/2024....
36205F  YX 5| GNSF 389626 PT 8.00 10/15/2024..............ccccooeceerenenn. | . | 06/15/2016. | MBS Paydown 247 247 246 246 (1) (1) 247 0 8 | 10/15/2024....
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024 . | 06/15/2016. | MBS Paydown 222 222 222 222 (0) (0) 222 0 7 [11115/2024....
36209C 6Y 7| GNSF 468087 PT 7.0 7/15/2028. . | 06/15/2016. | MBS Paydown 3,123 3,123 3,141 3,141 (25) (25) 3,123 0 74 | 07/15/2028
362090 AE 6| GNSF 481605 PT 7.0 7/15/2029.. . | 06/15/2016. | MBS Paydown 37 37 36 36 0 0 37 0 11 07/15/2029....
362247 NQ 9| GNSF 337999 PT 7.0 3/15/2023.........ccccovvevevrevereennn | . | 06/15/2016. | MBS Paydown 1,183 1,183 1174 1,174 3 3 1,183 0 35 | 03/15/2023....
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031.........cocvovevevevererirenens . | 06/15/2016. | MBS Paydown 3,945 3,945 3,796 3,796 122 122 3,945 0 96 |10/15/2031....
36241K  BU 1| GNSF 781851 PT 7.50 12/15/2028..........ccooovvrimrrrunnees . | 06/15/2016. | MBS Paydown 412 412 405 405 4 4 412 0 13 [12/15/2028....
912810 DW 5| US TREASURY BONDS 7.25 5/15/2016.........cccccvvvvuneees . | 05/15/2016. | Maturity e 1,500,000 | oo 1,500,000 | ..ooovove 1,518,065 | ..o 1,517,174 [ i [ v (17,174) I UTATL)] Er— <.oee...... 1,500,000 0 68,875 | 05/15/2016....
0599999. Total Bonds - U.S Government. wonn. 1,687,181 1 ... 1,637,181 | ... 1,655,026 | ..........1,654,136 0 (17,080) .0 ..(17,080) | wovvvvnriiniinnn0 | oo 1,637,181 0 0 0 [ o 69,793 XXX
Bonds - U.S. Special R e and Special A
09089T AY 7| BIRMINGHAM AL B 6.00 04/01/2022..........c.c.covveeemrren . | 04/01/2016. | Sinking Fund Redemption 70,000 70,000 70,000 70,000 (0) 0) 70,000 0 2,100 | 04/01/2022....
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20.........ccccceeeeeeevevcverevevevcverers . | 06/15/2016. | MBS Paydown 260 260 243 244 4 4 260 0 7 |03/15/2020
31340Y FN 4| FHR 19 F PAC 8.50 3/15/20.......coccomerrvrrerriirrerrrirsenens . | 06/25/2016. | MBS Paydown 1,081 1,081 1,081 0 1,081 0 03/15/2020....
31392E 4T  4|FNR2002-72 DB SEQ 4.50 11/25/2017........oovvvvocicre .| 06/25/2016. | MBS Paydown 5,677 5,677 5,011 5,028 275 275 5677 0 ..105 | 11/25/2017....
31393A V6  1|FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE. . | 06/26/2016. | MBS Paydown 32,081 32,081 34,096 34,096 (2,135) (2,135) 32,081 0 674 | 09/26/2033....
31393Q YC  0|FHR2611 UH SEQ 4.50 5/15/2018........... . | 06/15/2016. | MBS Paydown 21,931 21,931 21,721 21,724 97 97 21,931 0 ...409 | 05/15/2018....
31393V MS 7| FHR 2628 AD NSJ ZX 4.0 6/15/2018........coecvveverrrerrens . | 06/15/2016. | MBS Paydown 5,783 5,783 5,808 5,807 (15) (15) 5783 0 95 |06/15/2018....
31394B  7J  7|FNR2005-32 AE SEQ 5.0 4/25/2025............................. | . | 06/25/2016. | MBS Paydown 37,798 37,798 36,415 36,418 1,252 1,252 37,798 0 ....T75 | 04/25/2025....
31394H LY  5|FHR 2663 BC SEQ4.0 8/15/2018.........ccvveevrrivrreriinns . | 06/15/2016. | MBS Paydown 34,450 34,450 33,887 33,894 280 280 34,450 0 572 |08/15/2018....
31394 YA 9|FHR2697 LG SEQ4.50 10/15/2023.............cococccieirrenns .| 06/15/2016. | MBS Paydown 24,857 24,857 24,031 24,034 488 488 24,857 0 ...468 | 10/15/2023....
31394K BC  7|FHR 2690 DK SEQ 4.0 10/15/2018. . | 06/15/2016. | MBS Paydown 27,508 27,508 27,165 27,169 163 163 27,508 0 ...458 | 10/15/2018....
31394Y LP_ 7]|FHR 2802 BC SEQ 5.0 5/15/2019. . | 06/15/2016. | MBS Paydown 25,326 25,326 25,127 25,130 95 95 25,326 0 528 |05/15/2019....
3199999. Total Bonds - U.S. Special Revenue and Special Assessm 286,754 286,754 284,584 283,544 0 503 0 503 0 286,754 0 0 0 ....6,193 XXX
Bonds - Industrial and Miscell
02146P  AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036............. . | 06/25/2016. | MBS Paydown LA91251 | 191,251 | o 123,026 | ..ccoovveeee 123,131 54,851 54,851 | oo | i 191,251 0 ...3,178 | 08/25/2036....
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. | . | 05/25/2016. | Pass-Through Loss 2,945 678 678 0 03/25/2037....
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037... . | 06/25/2016. | MBS Paydown 10,806 10,806 9,378 9,337 (352) (352) 10,806 03/25/2037....
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/203 . | 06/27/2016. | Pass-Through Loss. 42,927 0 03/25/2037....
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037... . | 06/30/2016. | Book Value Adjustment 0 42,927 .| 03/25/2037....
03764H AG 7 |APID 2013-14A C1 CLO MEZ FLT 04/15/2025.............. . | 05/12/2016. | MORGAN STANLEY. ...496,350 | ......ccc..... 500,000 | .............. 478,125 1,186 1186 | oo | e 479,311 17,039 ...5,934 | 04/15/2025.... [ 1FE........
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37................ . | 06/25/2016. | MBS Paydown 14,470 14,470 10,851 10,931 (2,595) (2,595) 14,470 0 330 | 06/25/2037.... | 1FM.
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37................ . | 06/25/2016. | Pass-Through Loss. 6,405 0 0 06/25/2037.... | 1FM.....
05948X L9 0| BOAMS 2003-10 1B1 SUB 5.50 1/25/34.............ccruucveeer . | 06/25/2016. | MBS Paydown L ABTT30 | 457,730 | oo 433,341 | oo 433,461 25,996 25996 | ..oovvvriinriieniinns | i 457,730 0 9,047 | 01/25/2034.... | 1FM.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
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CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.............. . | 06/17/2016. | MBS Paydown 23,599 23,599 23,138 23,143 575 575 23,599 0 682 | 07/17/2040....
126307 AH 0| CSCHOLDINGS LLC 5.25 06/01/2024............ccccoveonern. | . | 05/20/2016. | GOLDMAN SACHS. cerrneneenn 127,800 | i 142,000 | .coooovvinneee 124,783 337 337 | e | i 125,119 2,681 2,681 3,603 | 06/01/2024....
12647G  BZ 0| CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043............. . | 06/25/2016. | MBS Paydown 29,803 29,803 29,143 29,144 252 252 29,803 0 ....451 | 07/25/2043....
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35...................... | . | 05/25/2016. | Pass-Through Loss 903 0 0 05/25/2035....
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35...................... | . | 06/25/2016. | MBS Paydown 31,156 31,156 26,112 26,053 249 249 31,156 0 ....734 | 05/25/2035....
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35... . | 06/27/2016. | Pass-Through Loss. 6,766 0 6,766 6,766 05/25/2035....
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35... . | 06/30/2016. | Book Value Adjustment 0 6,766 (6,766) (6,766) 05/25/2035....
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/31 . | 06/25/2016. | MBS Paydown ..100,989 | oo 100,989 81,477 81,944 456 456 | .o | e 100,989 0 2,680 |04/25/2036....
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36........... | . | 06/25/2016. | Pass-Through Loss 4,856 0 0 04/25/2036....
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36........... | . | 06/27/2016. | Pass-Through Loss ...123,985 0 v 123,985 | 10 123,985 | o 04/25/2036....
12668B PN 7 [ CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36........... | . | 06/30/2016. | Book Value Adjustment {1 [OOSR ISR, 123,985 | .o cerreenn(123,985) | ... (PARELES) 1 O 04/25/2036....
13643E  AF 2| CANADIAN OIL SANDS LT 7.75 05/15/2019. || 05/23/2016. | SEAPORT GROUP 218,750 200,000 212,143 212,089 (1,299) (1,299) 210,789 7,961 7,961 05/15/2019....
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.. . | 06/15/2016. | MBS Paydown 4,400 4,400 4,400 4,400 (41) (41) 4,400 0 12/15/2038....
16165Y AV 4| CFLX2007-M1 2F6 NAS SSNR 5.0296 08/3 . | 06/25/2016. | MBS Paydown 8,930 8,930 6,795 6,802 (442) (442) 8,930 0 08/25/2037....
16165Y AV 4| CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37............... . | 06/25/2016. | Pass-Through Loss. 3,733 0 0 08/25/2037....
17309  AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036................. .| 06/25/2016. | MBS Paydown 36,936 36,936 35,905 35,937 514 514 36,936 0 97 |08/25/2036....
17312H  AF 6 [ CRMSI 2007-2 A6 NAS 6.265 6/25/2037....................... | . | 06/25/2016. | MBS Paydown 34,840 34,840 33,764 33,766 21 21 34,840 0 804 | 06/25/2037....
WELLS FARGO BROKERAGE
226373 AK 4| CRESTWOOD MIDSTREAM 6.25 04/01/2023............... . | 05/02/2016. | SERVICES 181,500 | e 200,000 | .coovorerennas 150,000 470 A70 [ oo [ s 150,470 31,030 31,030 ...7,431 | 04/01/2023....
233046 AD 3| DNKN 2015-1A A2ll ABS SNR 3.98 02/20/45............... | . | 05/20/2016. | MBS Paydown 1,250 1,250 1,250 1,250 (1) (1) 1,250 0 25 [02/20/2045....
26249B  AE 1 |DRSLF 2013-30A C CLO MEZ FLT 11/15/2025. 05/12/2016. | BANC OF AMERICA SECURITIES..... 395,800 | ..ovrerninns 400,000 376,000 1,252 1,252 377,252 cerenennnn 18,648 | ... 18,548 ...3,507 [ 11/15/2025....
29379V BA 0| ENTERPRISE PRODUCTS 4.85 03/15/2044. . | 04/04/2016. | CITIGROUP. 0 0 512 | 03/15/2044....
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020............. 06/15/2016. | Sinking Fund Redemption 12,968 12,968 12,968 12,968 0 0 12,968 0 389 |12/15/2020....
40432B AZ 2| HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037................ | . | 06/25/2016. | MBS Paydown. 19,504 19,504 16,094 15,556 8,467 8,467 19,504 0 ...498 | 09/25/2037....
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037................ | . | 06/25/2016. | Pass-Through Loss. 4,418 3,646 0 0 09/25/2037.....
42983K  AE 8| HLM 3A-2014 B CLO MEZ FLT 01/18/2025................... | R| 05/12/2016. | SOCIETE GENERALE SEC 397,040 | ... 400,000 376,500 1,461 1,461 377,961 crieree 19,079 | iinnll 19,079 4,658 | 01/18/2025....
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47..........coeeuuuee . | 06/15/2016. | MBS Paydown 62,643 62,643 62,912 62,905 (1,352) (1,352) 62,643 05/15/2047....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 . | 06/27/2016. | MBS Paydown 11,508 11,508 9,080 9,082 1,949 1,949 11,508 07/2712037....
47232C AW 4| JMAC 2009-R1 5A4 SUB CSTR 05/21/2036 RE . | 06/21/2016. | MBS Paydown LABATT | 134771 | e 123,786 | .covvvene 123,809 | .o | i 10,600 | coooeicviriiienies | e 10,600 | oo | e 134,771 05/21/2036....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37......... . | 06/26/2016. | MBS Paydown 26,063 26,063 25,360 25,365 443 443 26,063 03/26/2037....
472330  AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36............. | . | 06/26/2016. | MBS Paydown 133,040 | s 133,040 | oo 131,785 | o 131,802 5,999 5,999 | oo | e 133,040 09/26/2036....
48124W  AA 7 |JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51....... .1 06/18/2016. | MBS Paydown 84,611 84,611 82,259 82,286 1,164 1,164 84,611 03/18/2051....
48124X AC  1|JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050............. |. | 06/17/2016. | MBS Paydown 7,713 7,713 7,564 7,566 85 85 7,713 06/17/2050....
48250L AE  9|KKR9C CLOMEZFLT 10/15/2026.............. . | 05/12/2016. | BARCLAYS CAPITAL 596,100 600,000 568,500 1,614 1,614 570,114 10/15/2026....
55818V AE 7| MDPK 2014-15A B1 CLO MEZ FLT 01/27/2026. R| 05/12/2016. | BANC OF AMERICA SECURITIES..... 251,016 250,000 240,313 628 628 240,941 01/27/2026....
63860L AC 4| NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. . | 06/25/2016. | MBS Paydown 46,880 46,880 44,079 44,131 1,571 1,57 46,880 04/25/2037....
64129K  AJ 6 |NEUB2013-15A C CLO MEZ FLT 10/15/2025.............. R| 05/12/2016. | BANC OF AMERICA SECURITIES..... 594,720 600,000 565,500 2,172 2,172 567,672 27,048 27,048 7,121 | 10/15/2025....
67089N AL 6| OCP 2012-2A C CLO MEZ FLT 11/22/2023.................. R| 05/12/2016. | CITIGROUP 99,561 | creovvreenes 100,000 96,875 242 242 97,117 2,444 2,444 925 | 11/22/2023
67590L AJ  7|OCT192014-1A C CLO MEZ FLT 04/15/2026............... . | 05/12/2016. | MORGAN STANLEY. 296,640 300,000 283,500 791 791 284,291 cernnennnn 12,349 ...12,349 .3,560 | 04/15/2026....
749280 BP 1 |RBSSP 2009-12 14A2 SEQ SNR CSTR 03/23 RE. . | 06/26/2016. | MBS Paydown 28,369 28,369 26,645 26,645 1,221 1,221 28,369 0 654 | 03/25/2023
74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE . | 06/26/2016. | Pass-Through Loss. 365 4 4 (19) 19 19 01/26/2036....
74930A  AA 5| RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49, . | 06/16/2016. | MBS Paydown 16,378 16,378 16,657 16,651 (134) (134) 16,378 0 ...455 | 12/16/2049....
76111X  HN 6| RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019..................... . | 06/25/2016. | MBS Paydown 18,062 18,062 15,134 15,163 1,745 1,745 18,062 0 337 | 04/25/2019....
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76111X  J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36................. . | 06/25/2016. | MBS Paydown 30,658 30,658 28,938 28,938 434 434 30,658 0 690 |01/25/2036.... | 1FM........
77876N  AK 4 [LFR61PAC 9.4 08/20/2019.........coeuevverreerverrecrreconennns | - | 06/20/2016. | MBS Paydown 432 432 432 432 13 13 432 0 14 1 08/20/2019.... | 5*...........
81375W  JE 7 |SABR2006-OP1A2C SEQ FLT 10/25/2035.................. | . | 06/25/2016. | MBS Paydown cerrreeennnn 122,950 | s 122,950 | ..o 119,553 | oo 119,446 4,114 A4 | i | e 122,950 0 359 | 10/25/2035....
81441N  AC 0| SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036............ . | 06/25/2016. | MBS Paydown 27,040 27,040 27,176 27,175 135 135 27,040 0 695 | 10/25/2036....
872225 AD 9 |TBW 2006-5 A3 SEQ STP 11/25/2036.............cccooueeeeeu. | . | 06/25/2016. | MBS Paydown 76,987 76,987 41,249 41440 | oo [ e 10,039 | oo [ v 10,039 76,987 0 11/25/2036....
872227 AK 9| TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37. . | 06/25/2016. | MBS Paydown 75,548 75,548 53,490 53,404 349 349 75,548 0 07/25/2037....
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039. . | 06/16/2016. | MBS Paydown 6,792 6,792 6,792 6,792 (10) (10) 6,792 0 11/16/2039....
89656C AA 1| TRL2010-1A A ABS 5.194 10/16/2040.. . | 06/16/2016. | MBS Paydown 11,112 11,112 1,112 11,112 (2) (2) 11,112 0 10/16/2040....
912909 AK 4 |US STEEL CORP 8.375 07/01/2021.............ccccoorvveeeeenne | . | 05/18/2016. | JP MORGAN SECURITIES INC.......... 50,125 50,000 50,000 1 1 50,001 124 124 ....151 107/01/2021....
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.................. | . | 06/25/2016. | MBS Paydown 28,269 28,269 27,021 27,022 28,269 0 12/25/2035....
94983Q AL 0| WFMBS 2006-3 A11 SSNR NAS 5.50 03/36.................. | . | 06/25/2016. | MBS Paydown 36,477 36,477 35,130 35,132 36,477 0 03/25/2036....
94983T  AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.......... | . | 06/25/2016. | MBS Paydown 16,883 16,883 14,836 14,813 16,883 0 03/25/2036....
3899999. Total Bonds - Industrial and Miscellaneou 5,747,442 5,284,518 1,971,022 ,686,515 174,382 XXX
8399997. Total Bonds - Part 4. 7,571,376 7,124,128 3,808,703 ,510,450 174,382 | ......... 174,382 XXX
8399999. Total Bonds. v 1,084,832 ..7,571,376 | .........7,124,128 3,808,703 0 [ 121,883 0 ] 121,883 0 ] 7,610,450 w0 ] 174,382 ... 174,382 | .......168,825 XXX
Common Stocks - ial and Miscell
03834A 10 3 [ APPROACH RESOURCES INC.........ccccoooemimmrinnriinanees . | 06/03/2016. | STRATEGAS RESEARCH 3,750.000 8,867 XXX 5,784 0 5,784 3,083 3,083 XXX L.
03834A 10 3| APPROACH RESOURCES INC..........covvevevereverercrererenens . | 06/06/2016. | STRATEGAS RESEARCH 2,500.000 6,493 XXX 3,856 0 3,856 2,637 2,637 XXX L.
03834A 10 3 [ APPROACH RESOURCES INC.. . | 06/07/2016. | STRATEGAS RESEARCH 20.000 56 XXX 31 0 31 25 25 XXX L.
03834A 10 3| APPROACH RESOURCES INC. . | 06/13/2016. | STRATEGAS RESEARCH 3,730.000 8,525 XXX 5,753 0 5,753 2,772 2,772 XXX L.
06738E 20 4 [ BARCLAYS PLC-SPONS ADR......coouuiienmiinriiensrinnnees R| 04/06/2016. | STRATEGAS RESEARCH XXX 0 0 ....8,486 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneous. 23,941 XXX 15,424 0 0 0 0 0 0 15,424 0 8,517 8,517 ....8,486 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
251522 77 4|DMIINC I ‘06/14/2016, Intercompany Sale...............c.cococooeeee. | .eeeeee...10,300.000 | ............. 999,924 XXX 999,924 0 999,924 0 XXX L.
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates. 999,924 XXX 999,924 0 0 0 0 0 0 999,924 0 0 0 0 XXX XXX
9799997 Total Common Stocks - Part 4 ....1,023,865 XXX [ 1,015,348 0 0 0 0 0 0 ...1,015,348 0 8,517 8,517 ....8,486 XXX XXX
9799999. Total Common Stocks ....1,023,865 XXX ] 1,015,348 0 0 0 0 0 0 ...1,015,348 0 8,517 8,517 ....8,486 XXX XXX
Total Preferred and Common Stocks. ....1,023,865 XXX ] e 1,015,348 0 0 0 0 0 0 ...1,015,348 0 8,517 8517 | ..........8,486 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: ....8,708,697 XXX voennn.8,139,476 | ..........3,808,703 0| 121,883 0] 121,883 0 8,525,798 0f.....182899 | ......182899 | ....177,311 XXX XXX

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




Statement as of June 30, 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 June 30, 2016 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
The Bank of New York Mellon............c.cccveverrerereresninns New York, NY. 0.010 2 5,094 5,066 5163 | XXX
PNC Bank Pittsburgh, PA 428,861 2,225,984 (533,697) | XXX
Wells Fargo 05/24/2016 Charlotte, NC. 0.330 24 26,236 26,243 26,252 | XXX
0199999. Total Open Depositorie: XXX XXX 26 0 460,191 2,257,293 (502,282) | XXX
0399999. Total Cash on Deposit. XXX XXX 26 0 460,191 2,257,293 (502,282) | XXX
0599999. Total Cash XXX XXX 26 0 460,191 2,257,293 (502,282) | XXX

QE12
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Statement as of June 30, 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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