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statement for September 30, 2016 ofthe Miid-Continent Casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS oo | ferensennees 339,799,012 | .o | e 339,799,012 | ..oooveeve 328,727,226
2. Stocks:
2.1 PrEfErred SIOCKS. .. .vuuveceeeeeecsctre ettt ettt ensnssenns | nsesessessenes 36,120,664 | ....veveeerieirereieeeenen | e 36,120,664 | ......cc...... 29,989,775
2.2 COMMON SOCKS......veueerecerriseiresessee st ssessssssessssssssssssessessssssessessssssessessssssessassnssnsses | snsssessessnes 68,388,730 | .ovovvvvrerriiiene 50,000 | ..ooovereenend 68,338,730 | .oovvevrnns 67,094,412
3. Mortgage loans on real estate:
BT FIESEIIBNS ..ot | neriesi ettt | resiene et ens | seeeni s (0 SR
3.2 Other than fIFSEHENS......c..cvcierircrircrec st ss st netnes | seseessesisess s sesententsens | setesnsssnesssessnessnessnesinesins | eebsessseesssessnensessnenen L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvoeneereerieeeeeseeseeeseasees st ee s st eee e ss et ese e ss e s st e esseseess e st essesssessessans | sessessssssssessasssessessessnsns | sressessnsssessastsssessnnsansnnss | sessessesssssssssnssassnennses (0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMIDIANCES)...v. v eecereesieeeeeseeseeese st et ssess s ss et s s b e st ees s e st ess et | sebseesaebssesestastnsestessaetas | £ressessessessastasssessentantanes | sebsessessassssssessantnennses L0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......veererrereieeeieeeieeseiesessesessenes | eesrseseessssessssesessessssssssns | sessessssessssasssssssssessessnsss | stsessessessnsssessessnsssnsan (01 TR
5. Cash ($....8,363,515), cash equivalents (§.......... 0)
and short-term iNVeStMeNts ($.....32,436,782).........cc.erveeveeereeeeeeeeeeseeeeeseeseeseeesseesseessesnsnes | eveeevieesiiens 40,800,297 | ..o | e 40,800,297 | ............... 27,778,795
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......oviecvieiieiciiieiieie st seisssesies | crsssssessessssessesesessssssses | sssessssssessesssssssessessssnss | essssessessssssessessesesnd (0 TR
T DBIIVALIVES. .....couveeeieiei ittt | chbes b sttt | ensines et | erienis s (O PR
8. Other INVESIEA @SSEES.........ouieuiiiiiiiii i | oot bese st seses | sebiesbien bbbttt | seenebeni e (U PR
9. ReCEIVADIES fOr SECUMHIES........cvuurveerierriiriiriiieieri et ssensiens | sbeesieessessseenieenes 1,219 [ | v 1,219 | e 96
10.  Securities lending reinvested COlALEIAl ASSELS..........cviviieiiiiieieie et sees | essssssessessssessessssssessens | sresessssssessesssssstessessnsens | sbsessssessesessssessesesnes (0 RN
11, Aggregate write-ins for iINVEStE @SSELS..........cveiiiiiieieicie et | eesressesissessnsessesssssnea {0 I [0 (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ceirieiecieieieesieieesseseseisiens | eveeensenaens 485,109,922 | ...covvvieiiinne 50,000 | ..coovvune 485,059,922 | ............. 453,590,304
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccevvees | vovvrrrrninnnn. 16,706,015 | ..ooevevreee 1,808,966 | ........c...... 14,897,049 | ............... 15,717,368
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........coevvvrerivonns | corerrerrrreinns 1,888,796 | ..o | vvvenreireinnens 1,888,796 | ..coevvvnnee. 2,160,836
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... [0) F—
16. Reinsurance:
16.1  Amounts reCOVerable fToM MBINSUTETS..............ccuuiuuiuiirierierierierieseeseeeessesssessiessesais | sesssesssesseessessssessisssessas | seessesssessesssesssessnssinens | oereeseesssesssesssnsssnsses L0
16.2 Funds held by or deposited With reinSUred COMPANIES............ccovuivriiireieieeieieieieseies | crereisssesesssessessssssssaens | sressesessssessesssssssessessssens | ssessssessesessssessessesnes (0 TR
16.3 Other amounts receivable Under reiNSUraNCE CONMTACES.............cuuuirurreiririieiieiieriienes | rerireniesiessiessississiesens | ceressessensessenssssssssinens | oereesiesiessesseessensses (0
17. Amounts receivable relating to UNINSUTEA PIANS............c.cveiiveiieieieieie et sesenas | setsssssessessssessesssssssessens | sessssssssessesssssssessessnsens | sbesesssssesessssessesssanes (0 TR
18.1 Current federal and foreign income tax recoverable and interest thereon............cccocveevveecs | coverveveieiienne. 918,553 | oo | e 918,553 | cvvvereeeerne 588,824
18.2 Net deferred taX @SSEL.........c.rirriceiiiecseriesie st sest st | srsseesanenens 16,004,263 | ....cooovvvvennn 4,086,892 | .....cooceenn. 11,917,371 | s 12,000,059
19, Guaranty funds receivable OF ON AEPOSIL............c.cviviviieeiiieeie ettt snas | setsasssessessssesses s s sessens | sressssssssessesssssssessessnsns | sbesisssssesessssessesssanes (01 T
20. Electronic data processing equipment and SOfWarE............ccccueverieieesieseiesese e | coeiveressenenens 576,947 | oo | e 576,941 | oo 754,030
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 98,432 | oo 98,432 | i (0 TR
22. Net adjustment in assets and liabilities due to foreign eXchange rates...........ceeieieeiiies [ | e | e (0 RN
23. Receivables from parent, subsidiaries and affiliates.........cccocvieieieiiiiriecieeecsieiens e | s | e (01 580,391
24. Health care ($.......... 0) and other amouNtS FECEIVADIE............ccuevriiirieeeiee e [ et sesssens | sressesessssessesessssessesesns | ssessssnssesessssessesesees (0 TR
25.  Aggregate write-ins for other than iNVested @SSELS...........ccirieiiieieeee e | e ssseenes Y {01 2 I 146,864
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureierireieiesineieisssssessessssesssssssssssssssessssesssnenes | sessesessenes 524,178,279 | ..cvvvvennnd 6,044,290 | ......c...... 518,133,989 | ............. 488,315,616
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ecurrurres | corerreeneereinnesneereiseesnnenees | eerresneeseessseesseesssesssnsns | sesesesssssssessssessesssssens (01 U
28.  Total (LINES 26 GNA 27).....ceurrierierererriinneeesseseseseesssessssssssssssssssssssessssssessessssssssssssesssssessessns | sosssessesens 524,178,279 | .ovvvvennnn 6,044,290 | ..o 518,133,989 | ............. 488,315,616

1198. Summary of remaining write-ins for Line 11 from oVerflow Page..........ccocveeeereenenrinineneiins | coveereeeesneeneieeseeneen (01 (0 RN (0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @D0OVE)........ccveiiieririiieieiieissieseiessisienes | cvrsiiesesisissiessssnnaas (0] I [0 [0 I 0
2501. State INCOME TaX RECOVETADIE.............cueveeeeiieieieceeeecee ettt es et enss st sesseaesnaes | eetesessetesssesssessesessssesenas | svessesessssesssessssessstesensnans | stesessesesinssssessesessnsens (01 2,097
2502. Reinsurance COmMMISSION RECEIVADIE.............c.uiuiiiieiiiiiiiiiiisiisineiniinsissisni s esienes | cestsessiesssesssesssssseessisssias | soessessessessesssesssessinens | oesissesssssssssssnssensses (VI U 144,767
2503, ROUNGING. ..ottt ettt st ssesnbns | sessessesssssssssessesnsneas 2 | o | e Y I
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueivieieiieiieiieiiens | veveneieisesseseeinead (0 U 0 | v 0 | v 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccueuirermereressinesersssmsssssessenes | nessssessssssssssssessesseses 2 | s (O IR 2 | e 146,864




statement for September 30, 2016 ofthe Miid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....37,762,088)..........cc.ocureereeeeeeeresisesssssssssessssssessssssssesssssssssssssssssssssesssssssssssssssssssssssssnss | sesessesssssonsessennes 197,532,069 | ...occovvvverirre, 194,542 537
2. Reinsurance payable on paid [0Sses and 10SS adjUSIMENE EXPENSES.........cuueuiurirrireiririirirrieireiseseeeiseesesesseeseesesesseesessssessesns | sreesessssesseesessssessesssssssessesessstes | sesessessesssesssssessessssessessesanssssens
3. LOSS QQUSIMENE EXPENSES......cucviiriveiiictciiseie sttt bbbt s b s s s b s et s s st s bbb a s s s st b st s s nsebannes | ebesseterensesesannaesns 86,512,157 | .ooverveereeereinns 76,755,298
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ..o sesseseesstsesseens | seseessesessessssssesssssssssessassssssnssass | sessessassssssessassssssssesssssessessesens
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.eviviiveiciciieie et sessans | sstessssissessessssseseess 8,267,912 | oo 6,208,721
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)........cvuverererrirrienrirenienrireieesesesseeeessssseessssssssssssses | ceseesessessssssessesssssssenns 556,239 | v 701,783
7.1 Current federal and foreign income taxes (including $
7.2 NEt AEFEITEA tAX DY .......cvereeeeceeeeee ettt ettt f et sens | 24seeseesentesessestees e ssess st easnssans | sebseetessessess et e s s st et enens
8. Borrowed money §.......... 0 and interest thereon §.......... L0 OO BT
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,577,122 and including
warranty reserves of $.......... 0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act)...........ccoeeviviiiiceieiieiiesseeeeeeeiiees | cvveveresseseseeessnns 56,930,950 | .ovooevercreiieieins 55,508,503
10, AQVANCE PIEMIUM......vueiririiiretsetseeisesseesessstesse s sessessessessssessessessssessessesss s ssesse s s st e s s se b st et b e s s s s s et en s s ettt s bse s e sansassess | Hhebsesstassessessnsessessesansantesesantes | nebsssessessesssanses et antessessnsnsanses
11.  Dividends declared and unpaid:
1111 SEOCKNOIABTS. .. ...t | e bR e bbbt | Heseni bRt
11,2 POICYNOIAETS. ..ottt bbbt bbb s e aebnes
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company UNder rEINSUFANCE TrEALES............eureiuriirirriciece ettt enesees | 2tessessstessesesssessessessssansessesntes | nebssessessesnsssssessessntessessesssasses
14.  Amounts withheld or retained by company for 8CCOUNt Of OthEIS..........cvuiieieeicicceie s ssssesess | evsssssessesessesssssesessa 492,936 | oo 459,942
15, Remittances and itemS NOL AIOCAIEA. ............ccueiieiricicece ettt st sessnsesss | 4essebessssesessnsetesssesessnsesesntesenss | sbassesessesessssssesassetesen e sesssantesens
16.  Provision for reinsurance (including §.......... 0/ CMIBA). .. vvvrvrvrreresrieeissie ettt ss st anssnes | eessssessessasssnssessenssnssestenssnssestes | sressessasssnssessessanssessensanssessessanes
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES..........vvririrrirririrreees e ssseseseesteness | seeessessessssssess s ssesssssssssnssestes | sessesssssssssnsssssnssessessanssnssessanes
18, DIaAftS OUESTANGING. ... v veeeiriecicicies ettt s s st s s et | aessessestens e sses s st e b s est e st sentes | Hressentantses st sttt nen
19.  Payable to parent, subsidiaries and Affili@teS............cvrurirrrririe ettt enas | sreeeess sttt esrees 5,745 | oo 1,868
20, DEIIVALIVES........ ettt s ettt a bbb s R bR RS AR R bR AR bR AR ARt st b s Rt et s es s ntetes | Shesseaetesetetessese st aesebessetesesntess | ebessesesasesesnsetesen et et anaetennteaes
21, PAYADIE fOF SECUNHIES. ... . rvuveererririeeieiieise et se ettt ss st sttt s e b £kt s bbb st et ees | Hinesessessaessnssessantsesestensasssnssesss | sesessssnesnssessanssnssessanssnssnssentans
22, Payable fOr SECUMHIES IBNGING. ... ettt se st sttt et st b st s b st ens e ssesss | £essnssessasssnssessanssesestensasssnssesss | sesessssnssessessanssnesessasssnssnssastas
23.  Liability for amounts held Under UNINSUFEM PIANS...........c.ruriuiurerireereeeieeieeese et ssesee et st ss e ess s sse st ensees | fessessessssssessessassssssessessasssnssesss | sesesssssensssassnssssssessassssssnssassans
24. Capital notes §......... 0 and interest thereon §.......... 0P DO O PTOTT
25.  Aggregate Write-ins fOr lIADIIES. ......... . vttt ettt senss | sntesessenssnsssnsenssnesnnnsnaa] 8,949 | oo 10
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........cc.curieierrieireneireeeeirese e sseseesessssssessennns | seesessessssesesessanes 350,927,768 | ...ooevvreeeieirenns 334,704,985
27.  Protected cell liabilities
28.  Total liabilities (LINES 26 @NT 27).........cceruererreeiereieieeeereeeeseeisst ettt ss s ss st ettt s ss st ensnsess st esssessessenssnsns | sesssssessssssssssssnes 350,927,768 | ..ooovveeerrireininas 334,704,985
29.  Aggregate write-ins for SPECial SUMPIUS FUNGS..........c.cviviveieiciccc ettt s bbb sssessesssns | ssssssessessssessessessesssssssessssenea 0 | oo 0
30, COMMON CAPHAI STOCK........vuiieieciiieitcictete ettt a bbbt ss et essesanns | suessesnsassesses s tensenas 3,506,250 | ..oovvvivereieieieiins 3,506,250
31, PrEferred CAPItAl SLOCK.........ccvueiciiteiieicici sttt bbbttt s s bbb n s bt s e baes | ebsebisbena s s et st e st st n b s betena | Hebestesses et st e s bt n st nas
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccvciiiiiiiciciise et sssesesns | oeesessesses s sesses e sssssssessssnee 0 | oo 0
33, SUMIUS NOLES......oveiiieitcict ettt bt s bbb b ettt s e s ettt b st ensessesas | ebsessnsestesses st enses bt n s ssesntens | sbebenses et et s sttt n e
34, Gross paid in and CONHDULEA SUMPIUS.........ccvuevriviieieiciesie sttt bbbt en s bt ssensenas | sebsssessesssensanaens 101,437,795 | oo 101,280,481
35, UN@SSIGNEA fUNAS (SUMPIUS)........cvuevieieeircicieiiei ettt ettt ettt s bbbt s bt sns st enas | ebsessnsensessesnsensenas 62,262,176 | ..ooovverererirerinn 48,823,900
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt nse e | sesebs et s et s et betent | Setentestes et e s et a et tenis
36.2 ... 0.000 shares preferred (value included in Line 31 §......... 0) vttt ntens | ebsersntens st st es st tsntensenensntans | crsstenses et st s sttt n bt st en e
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........c.uerrerriurieriieisiiiissieieisssessesese st ssssssessessssssssssessens | ssssssssassesssssnsesse 167,206,221 | .ooverveereinae, 153,610,631
38, Totals (Page 2, LiNE 28, COL. 3).....cuuiuurieiiueireiieieieiiseiseie s bbbt bbb bbbttt nt et | baeninsbasbneenientas 518,133,989 | ..o 488,315,616
25071, ROUNGING. ...ttt st s E st n bbbttt ses
2502. Equities and Deposits in POOIS aNd ASSOCIALIONS. ...........coureiiuiieireieiiisiieieissiesiesse et ss e snsentes
2503, bR E £ R b R SRR
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)

Qo3




statement for September 30, 2016 ofthe Miid-Continent Casualty Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct.............. (WIIEEN $.....76,635,014)......ovoreeeeeeeeeeeeeeee ettt ssenssennas | suessesssansias 76,347,886 | ....cccevuve 93,106,367 | .............. 121,227,258
1.2 Assumed........ (WIIEEN $.....21,893,8712) ...ttt ss s ssess s s sses s ssss s s ssesssssnssensas. | eessesssssensans 24,494,098 | ......cooue.. 23,370,044 | ...cooevnee. 31,608,247
1.3 Ceded . (written § 8,993,280 | .. ..16,600,967 ...21,796,969
14 Net.....oone. (WIIEEN $.....89,728,045)........oooeveeeeeeeeeee sttt esssess s s s saes s sasssss s sssssnssnssensas | eeveessssansans 91,848,704 | ..o 99,875,444 | .............. 131,038,536
DEDUCTIONS:

2. Losses incurred (current accident year $.....40,911,588):
2.1 DIFBCL. ettt bbbt R bbbt en s ants | sriestensnriens 17,992,346 | ..ccvvvvnnes 32,779,605 | ...cccvvveen 42,397,406

o N Ok~ W

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.

. Loss adjustment expenses incurred.....
. Other underwriting expenses incurred.............

. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

2.2 Assumed
2.3 COAB. ...ttt Rttt

INVESTMENT INCOME

. Netinvestment iNCOME BAME..............ccuiveieiciceie ettt bbbt
10.
1.

Net realized capital gains (losses) less capital gains tax of §.....186,407............cocovvervcrerrsreeeeieerssses s
Net investment gain (I0SS) (LINES 9 + 10)......c..cuiuiiueieiciesieeeteie ettt

OTHER INCOME

. Net gain or (loss) from agents' or premium balances charged off

(amount recovered $.....118,178 amount charged off §.....47,856)...........ccourvrmererieeeecieeseeseee oo
Finance and service charges not included in PremiUMS..........c.cviirierieeneeee et
Aggregate write-ins for miscellaneous income
Total other income (LINES 12 thrOUGN 14).........cvvuiirieiriee ettt st snssesnns
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign INCOME taxes (LINES 8 + 11+ 15). ...ttt
Dividends t0 POICYNOIAETS.........cvueiiiiieieiciisiee ettt sttt bbbt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17).....cc.cviiirieiiieiesee ettt
Federal and foreign iNCOME taXES INCUITEM. .........c.vurerrirrereniiesessieeessisessesssssssesess s essessssssessessssssessessssssessassnsans
Net income (Line 18 minus Ling 19) (10 LINE 22).......ccccvviuiieieiiiiisieeississes st ssessessssenees

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PHOT YEAI.........c.vvurrerireiereerernerneeseessissssseesesseesssesesesssssessessessssens
NetinCOME (frOM LINE 20)........cuueuiiirieiieieiesieie ettt bbb sns
Net transfers (to) from Protected Cell accounts.............ccoevveveieereeiecreinennnes
Change in net unrealized capital gains or (losses) less capital gains tax of $.....1,902,850.
Change in net unrealized foreign exchange capital gain (I0ss)................
Change in net deferred INCOME tAX.........c..ciiiuiieiiei et en s
Change iN NONAAMIEA BSSELS.........uruuruuriueiereerrie ittt sttt
Change in provision for reinsurance.
ChanGe iN SUMPIUS NOTES.......oureueuiereeeseiseeeee sttt et bs bbb b s bbbt ees
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

6,340,875 | .. ...1281,908 3,903,881
.................. 2,689,717 | vovreenncs(8,309,916) | oorvrennr(6,196,653)
................ 22,143,504 | .............43,371,429 52,497,940
...33,670,680 19,776,377 ..32,900,756
42,815,034 54,031,113

................... 0

.............. 139,429,809

................. (8,391,273)
................ 12,226,373 | oo 11,418,650 | ... 19,013,649
.................... (400,907) | .oocrersen(1,814,040) | osrrrnn(1,059,749)
................ 11,825,466 | voororrrr 9,604,610 | oo 17,953,900
....................... 70322 | oo 28,907 | oo (4,920)

................ 11,934,643 |................3,512,026 |.................9,615,405
..................... 247,066 |.......or...... 149,632 | .......coc.0.0.... 218,301
................ 11,687,577 | ..................3,362,3% | .................9,297,104
.................. 2,653,570 |...cccooeeeee(1,176,371) | ..cocvee.eve.(1,551,901)
.................. 9,034,007 |.................4,538,765 |................10,849,005
.............. 153,610,631 |............. 142,676,854 | ..............142,676,854
.................. 9,034,007 |..................4,538,765 |................10,849,005

..................... 103,106
..................... 766,296

...120,000

4,462,750)
7,563,504
....200,000

32.3 TranSTEITEA t0 SUIPIUS.........cvueveiveiieicicieie ettt ettt s bbb st b s b b s e b st sas | ebsessstensesesstessessessssanss | sessessessnsassessesssessessessnss | seessssssessessnsessessessssansans
33. Surplus adjustments:
331 Paid N s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CaAPIAL.......c.cceieieieiieiecse ettt
34. Net remittances from or (to) Home Office
35. Dividends to stockholders
36. ChaNgE iN trEASUNY STOCK.......u.rvurvereresriseiierisrieiiessss ettt sttt ettt
37. Aggregate write-ins for gains and 10SSES IN SUMPIUS.........c.vuevueiriuiieieieiiisieieiseie ettt sssesseses | sntessessessssassesssssnsessenas Y2 [OOSR (5)
38. Change in surplus as regards policyholders (Lines 22 through 37)......... ....13,695,590 |..................8,597,533 | ..... ...10,933,778
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38).........covueveiireireieiiisieeseese e | cevereieens 167,206,221 | ..............151,274 387 | .............. 153,610,631
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from oVerflow Page.........cccveurerierirenineireeieesesessessissseeeeesseeseeens
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)......
1401. Miscellaneous Income (EXpense)...........cocreeeeereeneennes
1402. Rounding
1403, o
1498. Summary of remaining write-ins for Line 14 from oVerflow Page...........coeueiirinersnieeesse s
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)
3701. Miscellaneous Sources
3702.
3703 s
3798. Summary of remaining write-ins for Line 37 from overflow page.
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE).......cccuieiiiicriiiieiicicseetessi ettt ebe b nssaennaees
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statement for September 30, 2016 ofthe Miid-Continent Casualty Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE. ........ccvevcveeecie ettt sssss e snsns | eeasssesananns 90,799,842 | .............. 97,478,017 | ............ 126,544,172
2. Netinvestmentincome.... 11,715,178 10,678,648 ...18,475,292
3. MISCEIIANEOUS INCOME........ueuirieieeereereteieeeisees sttt s bbbt s et 44,056 | ..o (5,188) | .eovererrrerrenens (47,222)
4. Total (LINES T HIOUGN 3)....uvuieiiiieiiie ettt | sebebineaas 102,559,076 | ............ 108,151,477 | ....coovc. 144,972,242
5. Benefit and 10SS related PAYMENLS...........ccovueiciiiieeecsete ettt sttt s s snans | essessesinaas 27,708,472 | ... 34,678,948 | .............. 46,345,060
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES........c..cuevreieieirisieieinieiiens | coeieississeisissesesssnns | eoneenssnsesssssesesssnnnns | ensssssesesssssssesessssssns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvcveveevevecieieceeseeeeee e | eeveseeinaad 61,648,476 | .............. 68,622,439 | .............. 89,767,107
8. Dividends paid t0 POICYNOIAETS. .......cuvieireieiiiie ettt 247,066 | ...coovrrernnn. 149,632 | oo 218,301
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......covveerereerrrrrrrnrennes 3,169,706 | oo (786,536) | ..oeovereenees (1,223,146)
10, Total (LINES 5 throUGN 9).......cuucvuiiiiciicircicisi ettt enis | siesinenanesa 92,773,720 | ............ 102,664,483 | ............ 135,107,322
11. Net cash from operations (Line 4 MiNUS LINE 10).........cceiueiiiiuririieieieesei ettt s st s sssans | sbessessessssns 9,785,356 | ....ceveenne 5,486,994 | .............. 9,864,920
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds ...56,745,921 ..56,595,207 | .....ccvvene 72,301,130
12.2 Stocks .2,528,992 1,716,134 5,468,953
12.3 Mortgage loans
124 REAIESIAIE. ....ee ettt E RS R £ b ket n bt nies | 4ebintestenb et e st st entntaens | seesestest st estessentetentans | nesteneeebessen sttt
12.5  Other INVESIEA @SSEES.......uuieruieciieririe it bbbttt | eebiesbisss s ss b ssstssntnnts | sesbsnebsnesnes s nebnetsnnes | breessesssess st
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........ccovcieiiiieieieieieeiiie | e [ e eisienens | corssssiesessssesse s sssessens
12.7  MISCEIIANEOUS PrOCEEAS.........c.cvucvereirieeiiietetesctessse ettt b bbb b sse b s s s ssse b st s s sssesssssesensesesss | arsssesessssesessnnessssnserensns | sessersseressssssesssesessnens | oeressssesessnsessssnsesassnsenas
12.8 Total investment proceeds (LINES 12.1 10 12.7)....c.viviiiriieieicieie ettt sssessesssnses | sessessesinsns 59,274913 | ..cocoee. 58,311,341 | oo 77,770,084
13.  Cost of investments acquired (long-term only):
1301 BONMAS...eeeeietci ittt Rttt enis | sreeinerineaa 51,685,966 | .............. 98,623,309 | ............ 109,391,450
132 SHOCKS. o veueerieeecereee ettt ettt nrens | eesesteneneiees 5,500,000 | ..ocorrenenes 3,332,751 | o 6,976,882
13,3 MOMGAGE I08NS........veiiieiieiieicteieie sttt et s bbbttt n s bbb st st s st sntens | abssbsnsassessessssentessessntens | sbsssssessesssssstessesintansens | sesssassessessssessessesnsessns
134 REAIESIALE. ...ttt | sesebntessense et entesetnntens | sbetnesenset e nntenenetentens | sereeentees et nnens
13.5  OFNEI INVESIEA @SSELS.........vuiuierciriiiieie ittt bbbt bbbttt | sebseesenbesb b nbetb s bebiens | seesesiasisseestetsnebessenians | nenbetssessessess s bnesenbeneas
13.6  MiSCEllANEOUS APPIICALIONS. .......vuiveiiicieiiicieiicie ettt ss st ae s s s sesessnsessssssesessnsessssnnes | srsssesessssesessnssessnsesensns | sossesessesessssnsessssnsessssnss | sressssesessnsesessssesasnns 96
13.7 Total investments acquired (LINES 13.1£0 13.6)......c.vvieiiireieiinisieesseses s sessesssssssessesssss | eossessessseas 57,185,966 | ............ 101,956,060 | ............ 116,368,428
14.  Netincrease or (decrease) in contract [0anS and PrEMIUM NOES...........ruureriererereeerereeseesesessaseessssssesssesssssessesssssnes | sessessssessssssssessmsssssnss | sesessessssssssessassessessans | sessessssssessesssssssssessasenne
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......ccocvvivieeiniinieiesisseiessissenessssessessssssessens | sssssessesesnns 2,088,948 | ............ (43,644,720) | ............. (38,598,344)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPItAI NOES.........cveiiiciciiicie sttt ss e aens | sbessetesssesessssesessnsesesns | sestesessesessssesesssetesansess | sevessssesessssessssssesesnsenns
16.2 Capital and paid in SUrplus, €SS trEASUNY SLOCK............cceiviueieeiciiieieicesie et snaes | ensesaesssessenas 157,314 | oo 131,590 | oo 171,295
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other INSUrANCE TADIIIHES.............ovurerrirrririirririrrinesneisereininees | st sseeiees | seeessesssseessesssssssssssans | sestessssssessessssssessssaseans
16.5  DIVIAENAS 10 STOCKNOIAETS.........ceuveiercircriciiiciei ettt | sebesesenies b s st esb et eniens | sresesiesisessestesanenssnseninns | sesbesesessessesssessesenienias
16.6  Other cash Provided (APPHEA)........c.cuurieeerireriireireiieeiseire sttt sb bbb ens | sbssisssessssises 989,885 | ..o 7,120,726 | ..ovvvinnnn 6,919,900
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccoevvenaes 1,147,199 | ..o 7,252,316 | oo, 7,091,195
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......cccccvevveves | covvverennee 13,021,503 | ...ccoveee (30,905,409) | ............. (21,642,229)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YN ...ttt bbb bbbttt bbb entenins | sbeeinesinena 27,778,794 | ... 49,421,024 | .............. 49,421,024
19.2  End of period (Line 18 PlUS LINE 19.1).....cuiueierirririscieeirsissiesissssssisssssssssiss s ssssssssssessessssssesssssssssessessessnssesses | ssessnsssnesns 40,800,297 | ..ovvvrenee. 18,515,614 | ..coovvvvnene 27,778,794
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of €quity SECUMLIES.........cccvieuiieieieiiiriieieeissese s sessssssesessssessesessssssessesssssnsessesssssssessessesnns | svessesnnensenn 2y 19,089 | viveiivrireieiesisseieiins | vevveienenens 2,216,038
20.0002  Securities acquired in satisfaction of I/C receivable balances... 15,776,498 |...
20.0003  EXChange Of DEDt SECUMEIES. ......cureevsieiiirieieeisiesiet ettt ee ettt ss s bt ss et st ensesssssntessasssssnsansensensnsansens | ersssessessessessnsansensnsansens | essesssssssesns 5,600,491 | .o 5,600,491
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Statement for September 30, 2016 of the Mid-Continent Casualty Company

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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

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

09/30/2016 12/31/2015
(1) Net Income Ohio Basis $ 9,034,007 $ 10,849,005
(2) State Prescribed Practices -
(3) State Permitted Practices -
(4) Net Income, NAIC SAP $ 9,034,007 $ 10,849,005
(5) Statutory Surplus Ohio Basis $ 167,206,221 $ 153,610,631
(6) State Prescribed Practices -
(7) State Permitted Practices - -
(8) Statutory Surplus, NAIC SAP $ 167,206,221 $ 153,610,631

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

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

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A-C. No significant change.
D. Loan-Backed Securities

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

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

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

OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
12669GR45 898,213 852,796 13,628 884,585 884,585 03/31/16 :
47232DBA9 186,869 165,409 21,459 165,409 102,431 03/31/16
47232DBB7 101,148 17,600 83,548 17,600 153,797 03/31/16
872225AD9 4,016,721 3,932,636 84,085 3,932,636 3,772,441 09/30/16
4.  The following table shows all loan-backed securities with an unrealized loss:
Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$ 27,438,030 $(721,234) $ 16,483,306 $ (307,796)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at September 30,
2016. The Company has the intent to hold such securities until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending — The Company does not invest in repurchase agreements or engage in
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Statement for September 30, 2016 of the I\/I_id-Continent Casualty Company
securities lending.

F-H. No significant change

I. Working Capital Finance Investments — Not applicable
J. Offsetting and Netting of Assets and Liabilities — Not applicable
K. Structured Notes - The Company does not invest in structured notes.

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

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A - No significant change.

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

C - N. No significant change.

11.) DEBT

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

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

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

No significant change.

13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS - No significant change.
14.) CONTINGENCIES - No significant change.
15.) LEASES - No significant change.

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

No significant change.

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

A-B. No significant change.

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

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

No significant change.

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

No significant change.
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Statement for September 30, 2016 of the Mid-Continent Casualty Company

20.) FAIR VALUE

A.

1. Fair Value Measurements at Reporting Date

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

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ -3 $ $
States, municipalities and political subdivisions
Foreign government - - -
Residential MBS - 315,300 315,300
Asset Backed Securities - - -
All other bonds - -
Total bonds - 315,300 315,300
Non-affiliated preferred stock 27,836,467 1,635,000 29,471,467
Non-affiliated common stock 14,497,753 2,529 14,500,282
Other investments - - -
Total assets accounted for at fair value $ 42,334,220 $ 1,952,829 $ $ 44,287,049
There were no transfers between level 1 and level 2
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains Total gains
Balance and (losses)  and (losses)
Beginning of ~ Transfersinto  Transfers out included in Net included in Balance
Period Level 3 of Level 3 Income Surplus Purchases Sales End of Period
States, municipalities and political
subdivisions $ - $ - $ - $ -3 - $ - 3 -$
Residential MBS - - - - - - -
All other bonds
Non affiliated preferred stock
Non affiliated common stock
$ $ $ $ $ $ $

3.

4,

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.

Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

B. The Company has no additional fair value disclosures.
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Statement for September 30, 2016 of the Mid-Continent Casualty Company

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

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

Assets:
Bonds:

U.S. Government and government agencies 304,844 304,577 301,219 3,625 -

States, municipalities and political subdivisions 166,881,866 162,735,044 - 159,570,456 7,311,410

Foreign government - - - - -

Residential MBS 72,285,904 67,229,584 - 71,086,055 1,199,849

Commercial MBS 1,000,783 1,002,896 - 1,000,783 -

Asset backed securities 72,325,839 72,162,207 - 62,549,089 9,776,750

All other bonds 37,109,076 36,364,705 1,717,500 35,220,634 170,942
Total bonds 349,908,312 339,799,013 2,018,719 329,430,642 18,458,951
Non affiliated preferred stock 37,812,967 36,120,661 34,777,967 1,635,000 1,400,000
Non affiliated common stock 14,500,282 14,500,282 14,497,753 2,529 -
Mortgage loans - - - - -
Total financial assets $ 402,221,561 $ 390,419,956 $51,294439 $ 331,068,171 $ 19,858,951

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

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to September 30, 2016, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves as of December 31, 2015 were $271.3 million. As of September 30, 2016, $39.0 million has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $240.0 million
as a result of re-estimation of unpaid claims and claim adjustment expenses principally on General Liability and Commercial Auto lines
of insurance. Therefore, there has been $7.8 million in unfavorable prior-year development since December 31, 2015 to September 30,
2016. The increase is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased as additional information becomes known regarding individual claims.

26.) INTERCOMPANY POOLING ARRANGEMENTS

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

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

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

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

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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statement for September 30, 2016 ofthe Miid-Continent Casualty Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

2.2 Ifyes, date of change:

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

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

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

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

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

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

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

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

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

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

6.4 By what department or departments?
Ohio Department of Insurance

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

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

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

7.2 Ifyes, give full information:

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

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

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

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

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

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

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

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

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for September 30, 2016 of e Mid=Coontinent Casualty Company
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

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 52,258,378 53,888,447
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) $ 52,258,378 $ 53,888,447
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, New York 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 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, Ohio 45202

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
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statement for September 30, 2016 ofthe Miid-Continent Casualty Company

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

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

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

If yes, attach an explanation.

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

3.2 Ifyes, give full and complete information thereto:

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

4.2 Ifyes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1  Operating Percentages:
51 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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statement for September 30, 2016 ofthe Miid-Continent Casualty Company

SCHEDULE F - CEDED REINSURANCE

1
NAIC
Company
Code

2

ID
Number

Showing All New Reinsurers - Current Year to Date
3

Name of Reinsurer

4

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Rating

NONE
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statement for September 30, 2016 ofthe Miid-Continent Casualty Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerft Year Prior3 Year Currer‘:t Year Prior5 Year CurreSt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

1. Alabama.......c..cooooveveeivnrrnnn. AL|..... Levoo | o, 472,630 | cooooveririnnns 435,654 | .ooovern. 65,316 | wovrverrrreiirnns 450,000 ...819,459

2. AlasKa.....coniene

3. ANzoNa....ceeeeeeeneeend AZ L | 62,160 | i 71,905 | | e 22,016 | 114412 |

4. Arkansas ....D48,647

5. California

6. Colorado........oceveerevrererininnes

7. CONNECHCUL......overvrrrrrerrirennd CT]...... N....

8. Delaware.........cccccosueseneenenn. DE [ i N....

9. District of Columbia................ DC|...... N oo et rsieesernseees [ et stees s sssstssses | seesestsesessessassessessanssesne | £reesaeaseesestessessestensaessens | sesestessessentsesess st et entes | eeteessest st et s st snes
10, Florida......cocevveenvrvreeriiniiens FL|...... IS I 5,464,237 | .ooovvvrein 7,547,805 | ..ooovrnne 4,966,881 | .ooovvvrrrenns 8,297,404 80,917,171 ...85,943,277
PR €Yo (o - N GA ... Levoo | o 542,312 | oo 450,589 | ..oovreririien. 54,119 | oo 24,943 | oo 1,906,257 1,089,124
12, Hawaii. .o HI....... Nt [ e | s ees s essesnees | cebssss bbbttt | eee ettt | eebineb ettt | sttt
13, 1dah0...cc IDi.... L.... 248,251 | oo 271,903 160,472 ...209,914
14. lllinois... oL [ oo L... 732171 | .. ....400,503 ...509,870
15, Indiana......cccooeverrienrienniieiin. IN|...... L.... 285,982 | oo 410,254 182,864 ....280,131
16, 1OWa..c.ieeeeiecreereeen A i Lecoo | v 143,614 | oo 173,352 42,304
17. Kansas......ccomecvmevnernecee KS i L... 3,492,481 | ... 3,916,170 . 7,989,621 8,617,485
18.  Kentucky.....cooevvrrvrrncrcneenn KY [ Levoo | v 205,648 | ...oooovviis 148,997
19.  Louisiana......c..coceerrrerrereenneens LA|...... Lecoo | oo 743,319 | o 703,905
20.  Maine.....ocoovvrevererererinererninne
21.  Maryland
22.  Massachusetts...........ccocvrnne. MA|....... Nuos e | e eeessisseseassins | seteesessesssssssesseessssstessesns | seesstessesesassessessesssesssasss | sesseesstanteseestesse s s nenes | eesensessee sttt nnenaees
23. Michigan........ccccoevnmininniinnens MI....... Lecoo | oo 499,541 | oo 708,902 ....342,262
24, Minnesota.........cccovervrerirernnnes MN |....... Levoe [ o, 180,447 | oo, 203,092 ....183,778
25, MiSSISSIPPi....cerrerrereieriraeinnes MS|....... Licoo | oo 198,304 | ..ooovvreiiens 150,238
26.  MiSSOUT.....oorvrerrrerrrriirrirnnns MO ... Lovoo | o, 967,688 | ....cccvrrrrnne 844,557 | oovvveeriiinn 387,668 | ..cocvvreirnne. 302,818
27. Montana........ccoveeneinniinniins MT |....... IS I 1,481,539 | .o 1,844,564 | .....oovvvrrns 492,534 | oo 741,537
28.  Nebraska.........ccoovrrrerirerinnes NE ... Levoo [ o, 264,706 | ..cooverrrrinne 277,690 | ooovvveeriinnn 148,462 | ..o
29. Nevada.......ccommenerreeneinens NV ... N....

30.  New Hampshire.........ccccevene. NHI....... N....
31, New Jersey.....oveerevnnnnn. NJ |...... N....
32, New MexiCo.....coovverrurernrnnees NM | ....... L.
33.  New York..... LNY O TN
34, North Carolina.........ccc.oevennec. NC|...... Levoo | o, 810,045 | .oooieeren236,323 | e 1872 | 42,233
35.  North Dakota.........c.ccoeeveeeee.ND | e Lo | o 2,411,016 | .cooovveer. 4,086,823 | .o 300,241 | e 746,550
36.  Ohi0...covereeereereenereireeeeeens OH [ L. ...302,300 ....34,364 ...137,780
37.  Oklahoma........cccoeeonnirninnen . OK | e L... 21,591,746 8,686,773 35,259,780 ...38,901,501
38.  Oregon.......cocoeeemerennennen. OR | e Lo | oo 64,333 267,721 ...1,174,086 1,726,480
39. Pennsylvania...
40. Rhode Island
41.  South Carolina..........ccccoesee0e. SC | v IO IR 1,918,765 | ..ooevvvrrnee. 1,582,856 | ..ovvorricrinnene 20,779 | s 240,146 | .ooovvrnns 4,064,530
42.  South Dakota........cccccccrneeeeeSD | e Licoo | e 73,616 | oo 49,838 | ..o | st | st 7,019 |....
43, Tennessee......covmwvmevveenene IN [ i Lecoo | e 315,596 | oo 307,627 | oo 994 | e 11,582 661,743 | .... ....323,467
44, TeXaS..ooomrrrirnrineerseireeeee X [ i Lo | o 27,293,193 | .o 27,939,809 | ..ocovrrennn. 8,313,791 | oo 10,728,025 | ....coeuueee. 54,485,289 | ............ 56,872,758
45, Utah....ocoovnenvneneneennlUT [ Lecoo | oo 2,714,354 | v 2,385,406 | .coovvrreennes 1,016,537 | oo 70,055 ...8,671,446
468, Vermont.........ccocvneerneneineenns
47, Virginia......ooveeveeeereinenienns
48.  Washington........cccceevririuennee
49, West Virginia........ccocovvvvureenee
50.  WIiSCONSIN.....covivivrrerrrriieires
51, WYoming.....oooveveevvrrereereenenene
52.  American Samoa...........c..c....
53, GUAM...ieeeeereeieeeeeeieenae
54.  Puerto RiCO.......ccocrvrunirirniinee
55.  US Virgin Islands.
56.  Northern Mariana Islands
57. Canada......ccccovmrnrurernnen.
58.  Aggregate Other Alien............ .
59.  TotalS.....ooveerereriererieeieeeeis (@).34 | oo, 76,635,014 | ....cooovee 84,259,377 ...207,754,678 | ............ 217,938,396
DETAILS OF WRITE-INS
58001. .
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | e [0 TR 0 | e [0 R 0 [ e (O R
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | e 0 |t 0 | e 0 ] oo 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for September 30, 2016 of the Mid-Continent Casualty Company

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (65%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
| Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
| PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BMU 98-1073776
Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAI Holding Bermuda Ltd. BMU 98-0606803
GAl Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited (fka Marketform Group Limited) GBR
Neon Holdings (U.K.) Limited (fka Marketform Holdings Limited) GBR
Lavenham Underwriting Limited # GBR 98-0412245
Marketform Hong Kong Limited HKG
Neon Management Services Limited (fka Marketform Management Services Limited) GBR
Neon Service Company (U.K.) Limited (fka Marketform Limited) GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited (fka Marketform Managing Agency Limited) GBR
Sampford Underwriting Limited # GBR 98-0431601

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for September 30, 2016 of the Mid-Continent Casualty Company

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

Domiciliary NAIC Co.

Location FEIN Code

American Financial Group, Inc. OH 31-1544320

Great American Financial Resources, Inc. DE 06-1356481

AAG Insurance Agency, Inc. KY 31-1422717

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312

Aerielle IP Holdings, LLC » OH 45-2969767

Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

Brothers Management, LLC (99%) FL 20-1246122

Charleston Harbor Fishing, LLC SC 81-3737639

GA Key Lime, LLC » OH 47-5618395

GALIC - Bay Bridge Marina, LLC MD 20-4604276

GALIC - Sorrento, LLC » FL 45-5565693

GALIC Brothers, Inc. (80%) OH 31-1391777

GALIC Pointe, LLC » FL 45-1144095

Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083

| Skipjack Marina Corp. MD 52-2179330

| Great American Holding, Inc. OH 42-1575938

Agricultural Services, LLC OH 27-3062314
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990

American Empire Underwriters, Inc. TX 59-1671722

GAI Australia Pty Ltd AUS
Great American International Insurance Limited * IRL

Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794

Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753

Summit Consulting, LLC FL 59-1683711

Heritage Summit Healthcare, LLC FL 59-3385208

Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for September 30, 2016 of the Mid-Continent Casualty Company

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
| Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
GAIC Alloy, Inc. OH
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. TX 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for September 30, 2016 of the Mid-Continent casualty Company

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320.. | ..coovrrerrirnnnns 0000944707 |NYSE.......... American Financial Group, INC........cccccvieverinrnenne OWNEISIP. ..v.vvs | evreiiierieinns e esssesessssens | sesessesenns
31-6549738.. | oo [ | e American Financial Capital Trust Il.........ccccccovviirennee American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC.........c.. | vcovereeenee
16-6543606.. American Financial Capital Trust lll..........ccccccvvvvrenee American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC.......c.... | vooveverenee
. |16-6543609.. . | American Financial Capital Trust IV... .| American Financial Group, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.

31-0996797..

American Financial Enterprises, INC...........ccccorevreence. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC.......c.c.. | vovevverenee
31-0828578.. American Money Management Corporation............... American Financial Group, INC..........ccoerivrvrrienenns Ownership......... ...100.000 | American Financial Group, INC............ | coocvveeenee
27-1577326.. American Real Estate Capital Company, LLC............ American Money Management Corporation............. Ownership......... | ..... 80.000 | American Financial Group, INC.........c.. | vevvvveenne
27-2829629.. MidMarket Capital Partners, LLC.... American Money Management Corporation............. Ownership......... | ..... 65.000 |American Financial Group, INC............ | cecovereeee.
.. |41-2112001.. . |APU Holding Company.................. .| American Financial Group, Inc............... .. | Ownership.. ...100.000 | American Financial Group, Inc.
..|23-6000765.. . | American Premier Underwriters, Inc... .| APU Holding Company....... . | Ownership.. ...100.000 | American Financial Group, Inc.
.. |23-6297584.. .| The Associates of the Jersey Company .| American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.

37-1094159.. Cal Coal, INC..vveeeceeeeeeeee e American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc

95-2802826.. Great Southwest Corporation............ccceeeeriereinnens American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc

.. | 35-6001691.. .| The Indianapolis Union Railway Company .| American Premier Underwriters, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc.

.. | 13-6400464.. . |Lehigh Valley Railroad Company............... .| American Premier Underwriters, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc.

.. | 46-1665396.. . | Pennsylvania Lehigh Oil & Gas Holdings LLC . .| Lehigh Valley Railroad Company....... . | Ownership.. ...100.000 | American Financial Group, Inc.
20-1548213.. Magnolia Alabama Holdings, INC.........ccccovvvviriennne American Premier Underwriters, INC.........cccccoveenee Ownership......... ...100.000 | American Financial Group, INC.......c.c.. | covevverenee
20-1574094.. Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc Ownership......... ...100.000 | American Financial Group, INC............ | ccocvveeenee
46-1852532.. Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, InC............ | cceceevnnee
46-1480078.. Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC............ | coecvevinnee

.. [13-6021353.. .| The Owasco River Railway, Inc. . . | American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.
31-1236926.. PCC Real Estate, INC.........cccceveeecieeeceeee s American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, InC............ | ccoueveeene.
76-0080537.. PCC Technical Industries, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, InC............ | ccoeeveeene.
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... ...100.000 | American Financial Group, INC.........c.. | voovereeene.
06-1209709.. Penn Central Energy Management Company............. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC.........c.. | vooeeverenee

. ..|23-1537928.. . [Penn Towers, INC.......ccccoevvievieeceiieinne . .| American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.
.................................................................................. 46-3246684.. Pennsylvania Oil & Gas Holdings, LLC............ccccee... American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, INC............ | scvvveenne
.................................................................................. 23-6000766.. Pennsylvania-Reading Seashore Lines...........c.c....... American Premier Underwriters, Inc Ownership......... | .....66.670 | American Financial Group, INC............ | sevvrerenne
.................................................................................. 23-6207599.. Pittsburgh and Cross Creek Railroad Company......... |PA............ |NIA............... | American Premier Underwriters, Inc Ownership......... | .....83.000 | American Financial Group, INC............ | sevvevereene
23-1707450.. Terminal Realty Penn Co.........cccooveeniiieinicnininns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC............ | ccecvuernnes

..|23-1675796.. . | Waynesburg Southern Railroad Company. .| American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.

.. 198-1073776.. ...100.000 | American Financial Group, Inc.

...100.000 | American Financial Group, Inc.

. | Ownership..
. | Ownership..

. | GAl'Insurance Company, Ltd
. | Great American Specialty & Affinity Li

. | APU Holding Company...
.| APU Holding Company...

mited...

31-1446308..

Hangar Acquisition COm...........cccveuririerrerriereiriinnens APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc
Premier Lease & Loan Services Insurance Agency,
911242743, | oo | e | s Inc. WA........... NIA...cone APU Holding Company Ownership......... ...100.000 | American Financial Group, INC............ | ccoeeverene.
91-1508644.. | ...oovocrerrers | e | ceeerineineireniens Premier Lease & Loan Services of Canada, Inc......... WA.......... NIA. .o APU Holding Company Ownership......... ...100.000 | American Financial Group, INC............ | covcerennce.
31-1262960.. [ ..vovvrevciriens | rrerereireineens | e Risico Management Corporation..............cccveveeeeenee. DE.....ccc.... NIA ..o APU Holding Company Ownership......... ...100.000 | American Financial Group, INC............ | vovevveeenee
31-0823725... | ..o | e | s Dixie Terminal Corporation.............ccoeeereerereereuneenens OH....cccc..0. NIA .o American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC............ | cooevveeenee
98-0606803.. [ ...covrevreererens | rrreererreeneenn | veereerreincennees GAI Holding Bermuda Ltd American Financial Group, INC..........cccoevivrvrniunnnns Ownership......... ...100.000 | American Financial Group, INC............ | covevveeenee
..|98-0556144.. . | GAl Indemnity, Ltd...... . | GAl Holding Bermuda Ltd... . | Ownership.. ...100.000 | American Financial Group, Inc.

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

. | Neon Capital Limited...
............................................................................ Neon Holdings (U.K.) Limited

.| GAl Holding Bermuda Ltd... . | Ownership..
Neon Capital Limited............cccoerrerierereirierennns Ownership




Statement for September 30, 2016 of the Mid-Continent casualty Company

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
98-0412245.. | ..o | e | e Lavenham Underwriting Limited............ccccoovvveeneees |GBRucccct [ TAcc Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, InC............ | .cocuerennee.

)
. | Marketform Hong Kong Limited .| Neon Holdings (U.K.) Limited. . | Ownership.. ...100.000 | American Financial Group, Inc.
Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, InC............ | cceceevnnes
............................................................................ Neon Service Company (U.K.) Limited............cccceuunee Neon Holdings (U.K.) Limited Ownership......... | ...100.000 | American Financial Group, INC........c... | vcouvevevnne
............................................................................ Marketform Australia Pty Limited...........cccccoeovrieinnnns Neon Service Company (U.K.) Limited... Ownership......... | ...100.000 | American Financial Group, INC........c... | ccouveveiens
............................................................................ Studio Marketform SRL Neon Service Company (U.K.) Limited... Ownership......... | ...100.000 | American Financial Group, INC........c... | ccouvevevnnne
. |Neon Underwriting Bermuda Limited.. .| Neon Holdings (U.K.) Limited......... .. | Ownership.. ...100.000 | American Financial Group, Inc.

. |Neon Underwriting Limited..... .| Neon Holdings (U.K.) Limited. .. | Ownership..
.. |98-0431601.. . | Sampford Underwriting Limited.......... . . |Neon Holdings (U.K.) Limited..... .. | Ownership..
06-1356481... [ ..vovvererierrens | cerrerrerreieienns | creeeineiecenens Great American Financial Resources, Inc................... American Financial Group, Inc Ownership
31-1422717.. AAG Insurance Agency, Inc Great American Financial Resources, Inc................ Ownership

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

.| 34-1017531.. . | Ceres Group, InC........ccceverneee . . . .| Great American Financial Resources, Inc.. .. | Ownership.. ...100.000 | American Financial Group, Inc.
.. |47-0717079.. . | Continental General Corporation .| Ceres Group, Inc. .. | Ownership.. ...100.000 | American Financial Group, Inc.
.. | 34-1947042.. . | QQAgency of Texas, Inc......... .| Ceres Group, INC....c.ocovercvvernicrnenes .. | Ownership.. ...100.000 | American Financial Group, Inc.

121D

31-1395344.. Great American AdVISOrs, INC..........cccevevvcieeeieeennns Great American Financial Resources, Inc................ Ownership......... ...100.000 | American Financial Group, Inc
. 113-1935920.. Great American Life Insurance Company................... Great American Financial Resources, Inc................ Ownership......... ...100.000 | American Financial Group, Inc
45-2969767.. . | Aerielle IP Holdings, LLC........ .| Great American Life Insurance Company... . | Ownership.. American Financial Group, Inc.
26-4391696.. . |Aerielle, LLC........cvvvieiereieieeieiins .| Great American Life Insurance Company... . | Ownership.. American Financial Group, Inc.
. 131-1021738.. . | Annuity Investors Life Insurance Company . | Great American Life Insurance Company... . | Ownership.. American Financial Group, Inc.
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC..... Great American Life Insurance Company. Ownership American Financial Group, Inc
27-0513333.. Bay Bridge Marina Management, LLC...........cc.ccceuu... Great American Life Insurance Company................ Ownership American Financial Group, Inc

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

81-3737639.. Charleston Harbor Fishing, LLC Great American Life Insurance Company................ Ownership American Financial Group, Inc

.. |47-5618395.. . | GA Key Lime, LLC .| Great American Life Insurance Company... . | Ownership.. American Financial Group, Inc.

20-4604276.. GALIC - Bay Bridge Marina, LLC.... Great American Life Insurance Company................ Ownership American Financial Group, Inc

45-5565693.. GALIC - Sorrento, LLC.... Great American Life Insurance Company................ Ownership American Financial Group, Inc

.................................................................................. 31-1391777.. GALIC Brothers, Inc Great American Life Insurance Company................ | Ownership American Financial Group, Inc

.................................................................... 45-1144095.. GALIC Pointe, LLC......ccoveerrieieireieseeessienieienns Great American Life Insurance Company. Ownership American Financial Group, Inc

| s | e 26-3260520.. . | Manhattan National Holding Corporation.... .| Great American Life Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc.

American Financial Group, Inc........ 67083... |45-0252531.. . | Manhattan National Life Insurance Company. . |Manhattan National Holding Corporation.... . | Ownership.. ...100.000 | American Financial Group, Inc.

.......... 52-2179330.. . | Skipjack Marina Corp .| Great American Life Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc.

............. 42-1575938.. Great American Holding, Inc... American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc

............. 27-3062314.. Agricultural Services, LLC........cccovoveinininieiririnnes Great American Holding, InC.........ccccccccovvevereenenn. | Ownership ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 35351... |31-0912199.. . | American Empire Surplus Lines Insurance Company. . | Great American Holding, ING..........ccc..ovvvvvecivnnnnne. Ownership.. ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 37990... | 31-0973761.. . | American Empire Insurance Company... . | Company Ownership.. ...100.000 | American Financial Group, Inc.

.......... 59-1671722.. . | American Empire Underwriters, Inc.... .| American Empire Insurance Company.................... |Ownership.. ...100.000 | American Financial Group, Inc.
.................................. GAI Australia Pty Ltd Great American Holding, Inc..........c..cccccovveuevrvnenene. | Ownership......... | ...100.000 | American Financial Group, InC............ | coccveinnee
.................................................................................. AA-1784136. | ..covveevivieen | vevervieieniieies | conreieieneee. | Great American International Insurance Limited......... Great American Holding, Inc............ccccccovevvevnnneen. | Ownership......... | ...100.000 | American Financial Group, InC............ | .coveveene.
0084...... American Financial Group, Inc........ 23418... | 73-0556513.. | .ovovveverrienes [ evrrereisiienens | cerereissienens Mid-Continent Casualty Company............cccevreerivnnes Great American Holding, INC.........ccccocvvvererriirirnnns Ownership......... ...100.000 | American Financial Group, InC............ | ccoueveeene.
0084...... American Financial Group, Inc........ 15380... [73-1406844.. | .....cvevvvrerens | oo | e Mid-Continent Assurance Company.............ccc....cceee.. Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, InC............ | ccoueveeenes

0084...... American Financial Group, Inc........ 13794... | 38-3803661.. . | Company .| Mid-Continent Casualty Company.. . | Ownership.. ...100.000 | American Financial Group, Inc.
.................................................................................. 30-0571535.. | ...ovvererreerins | vererineirerniins | cerevnnnennennn. | Mid-Continent Specialty Insurance Services, Inc........ Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, InC............ | coevevennce.
0084...... American Financial Group, Inc........ 23426... | 73-0773259.. | ..cvoerrererinnen | e | verieeineirerniens Oklahoma Surety Company...........coceeevnereerernnenne Mid-Continent Casualty Company...........c.ccuereren Ownership......... ...100.000 | American Financial Group, INC............ | covcveennce.
0084...... American Financial Group, Inc........ 22179... |95-2801326.. | ...cocvrererirnes | e | v Republic Indemnity Company of America................... Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, InC............ | cocueeennce.
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0084...... American Financial Group, Inc........ 43753... [31-1054123.. | oo | e [ e Republic Indemnity Company of Califomia................. Republic Indemnity Company of America................ Ownership......... ...100.000 | American Financial Group, InC............ | .cocuerennee.
.......... 59-1683711.. . | Summit Consulting, LLC .| Great American Holding, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.
............. 59-3385208.. | ...covvvverererns [ cerrreirireninnns | cesireieennnnnnn. | Heritage Summit Healthcare, LLC........oocvevicieee Summit Consulting, LLC............ccccecevrvevivererncnennne. | Ownership......... | ...100.000 | American Financial Group, InC............ | cccceuevnne.
59-3409855.. | ...covveverrrreins e | s Summit Holding Southeast, InC..........cccccovvvierninnnns Great American Holding, INC.........ccccocovvirievrinninnnn Ownership......... ...100.000 | American Financial Group, InC............ | coecveinnes
0084...... American Financial Group, Inc........ 1591835212, | v e | e Bridgefield Employers Insurance Company................ Summit Holding Southeast, InC..........cccccoovvvirieinne Ownership......... ...100.000 | American Financial Group, InC............ | ccceernnes
0084...... American Financial Group, Inc........ . |59-3269531.. Bridgefield Casualty Insurance Company................... Bridgefield Employers Insurance Company.... Ownership......... ...100.000 | American Financial Group, INC............ | oeevriines
0084...... American Financial Group, Inc........ . 131-0501234.. . | Great American Insurance Company.. . | American Financial Group, Inc............... .. | Ownership.. ...100.000 | American Financial Group, Inc.
45-2969767... . | Aerielle IP Holdings, LLC............ .| Great American Insurance Company.. .. | Ownership......... | ..... 37.500 | American Financial Group, Inc.
.. | 26-4391696.. . | Aerielle, LLC........cocovvvvrrinne .| Great American Insurance Company.. .. | Ownership......... | ..... 37.500 | American Financial Group, Inc.
31-1463075.. American Signature Underwriters, Inc. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
59-2840291.. Brothers Property Corporation.............ccoevvniurene. Great American Insurance Company Ownership......... | ..... 80.000 | American Financial Group, Inc

.. | 25-1754638.. . | Brothers Pennsylvanian Corporation...... .| Brothers Property Corporation........ .. | Ownership.. ...100.000 | American Financial Group, Inc.

.. |59-2840294.. . | Brothers Property Management Corporation.. .| Brothers Property Corporation........ .. | Ownership.. ...100.000 | American Financial Group, Inc.
.. | 20-4498054.. . | Crescent Centre Apartments...................... .| Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.
31-1277904.. Crop Managers Insurance Agency, InC...........c.cc.ccue.. Great American Insurance Company............cccco..... Ownership ...100.000 | American Financial Group, Inc
31-0589001... | .evevvreeerereres [ erererirereieiees | e Dempsey & Siders Agency, INC..........cccovverierninnns Great American Insurance Company............c.cc...... Ownership ...100.000 | American Financial Group, Inc

.. |31-1341668.. . | Eden Park Insurance Brokers, Inc.............. .| Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.

. | El Aguila, Compariia de Seguros, S.A. de C.V... . | Great American Insurance Company..... .. | Ownership.. ...100.000 | American Financial Group, Inc.

e . | Financiadora de Primas Condor, S.A. de C.V .| El Aguila, Compafiia de Seguros, S.A. de C.V........ |Ownership......... | ..... 99.000 |American Financial Group, Inc.
39-1404033.. [ ..oveieeieirens [ e | e Farmers Crop Insurance Alliance, INC............ccovvene. Great American Insurance Company............cc..c...... Ownership......... ...100.000 | American Financial Group, INC............ | ccoeeverenes
13-3628555.. | ..vvevreererreens | vervrreereinrnies [ e FCIA Management Company, Inc Great American Insurance Company..........ccco..eeee.. Ownership......... ...100.000 | American Financial Group, INC.......c.c.. | vcovererenes
............................................................................ Foreign Credit Insurance Association............c..cc....... Great American Insurance Company....................... |Management..... | ................. | American Financial Group, Inc............ [3...........
47-5618395.. GA Key Lime, LLC Great American Life Insurance Company................ Ownership......... | ..... 50.000 |American Financial Group, Inc............ Y-

.. |81-0814136.. . | GAl Mexico Holdings, LLC.. .| Great American Insurance Company .. | Ownership.. ...100.000 | American Financial Group, Inc.

31-1753938.. GAIl Warranty Company. Great American Insurance Company............c.ceeee... Ownership......... ...100.000 | American Financial Group, InC............ | ccoevveeenee
31-1765544.. GAI Warranty Company of Florida............cccccoevievnnnns GAIl Warranty Company..........ccceceeeeerieerrenereennnns Ownership......... ...100.000 | American Financial Group, InC............ | coecveinnes
..................... GAIl Warranty Company of Canada Inc...................... Great American Insurance Company....................... |Ownership......... | ...100.000 | American Financial Group, InC............ | .coccevveene.
..................... GAIC AlIOY, INC..vovveiiriciereieissese s Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc

.. | 45-5565693.. . | GALIC - Sorrento, LLC .| Great American Insurance Company.. .. | Ownership......... | ..... 35.000 | American Financial Group, Inc.

.. | 45-1144095.. . | GALIC Pointe, LLC........ccccovvnee. .| Great American Insurance Company.. .. | Ownership......... | ..... 35.000 | American Financial Group, Inc.

. .. |61-1329718.. . | Global Premier Finance Company.. .| Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.

.............. cevreenenens | 14-2693636.. Great American Agency of Texas, INC..........coreueenee. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 26832... |95-1542353.. Great American Alliance Insurance Company............ Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 26344... | 15-6020948.. . | Great American Assurance Company............ . | Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 39896... |61-0983091.. . | Great American Casualty Insurance Company... . | Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.
.................................................................................. 31-1228726.. . | Great American Claims Services, Inc . .| Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.

Great American Contemporary Insurance Company...

0084...... American Financial Group, Inc........ 10646... | 36-4079497.. Great American Insurance Company.............c.ccc..... Ownership......... ...100.000 | American Financial Group, InC............ | ccccveinnee
0084...... American Financial Group, Inc........ 37532... | 31-0954439.. Great American E & S Insurance Company................ Great American Insurance Company...........c.ccceueee. Ownership......... ...100.000 | American Financial Group, INC............ | oeevvines
0084...... American Financial Group, Inc........ 41858... [31-1036473.. Great American Fidelity Insurance Company............. Great American Insurance Company................c...... Ownership......... ...100.000 | American Financial Group, InC............ | ccoueveeene.
.................................................................................. 31-1652643.. Great American Insurance Agency, InC..........cccccvunee Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, INC............ | veeverenne
0084...... American Financial Group, Inc........ 22136... | 13-5539046.. . | Great American Insurance Company of New York...... . | Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 38024... [31-0074853.. | ...ovvrererirres | e | v Great American Lloyd's Insurance Company.............. Great American Insurance Company..............c.cuue... Other.....ovevreren [ e American Financial Group, Inc
............................................................................... 31-1073664.. |...oovecrerrenns | cevrrrerereins | ceerineineenennn. | Great American LIoyd's, INC.....ovevcercveeceneicrnisineines Great American Insurance Company...................... | Ownership......... | ...100.000 | American Financial Group, InC............ | cocveveiene
.................................................................................. 31-0856644.. | .......ccoovvvvrns | cerrrreirerieins | ceveeineneenn. | Great American Management Services, Inc............... Great American Insurance Company....................... | Ownership......... | ...100.000 | American Financial Group, InC............ | cccvcueiene
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0084...... American Financial Group, Inc........ 38580... [31-1288778.. | ... | v | e Great American Protection Insurance Company......... Great American Insurance Company............ccc.euee.. Ownership......... ...100.000 | American Financial Group, InC............ | .cocuerennee.
.................................................................................. 31-0918893.. . | Great American Re Inc . .| Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 31135... | 31-1209419.. [ .o | s | e Great American Security Insurance Company............ Great American Insurance Company.............c.co..... Ownership......... ...100.000 | American Financial Group, InC............ | cceceevnnes
0084...... American Financial Group, Inc........ 33723... | 31-1237970.. [ oo | v | e Great American Spirit Insurance Company................. Great American Insurance Company.............cccoc.e... Ownership......... ...100.000 | American Financial Group, InC............ | coecveinnes
.................................................................................. AA-T120817. | coveevireeens | ceverieenineies | cveveeinneeens | INSUrANCe (GB) Limited........vvvevveericccccrces Great American Insurance Company....................... |Ownership......... | ...100.000 |American Financial Group, InC............ | cccovvurenee
59-1263251.. | evevieveeeeens [ | e Key Largo Group, INC.........ccovviieiieeninieniceninnens Great American Insurance Company.............ccccueee. Ownership......... ...100.000 | American Financial Group, INC............ | oeevriines
.. | 34-1607394.. National Interstate Corporation............... .| Great American Insurance Company.. .. | Ownership......... | ..... 51.000 | American Financial Group, Inc.
.. | 34-1899058.. American Highways Insurance Agency, Inc .| National Interstate Corporation....... .. | Ownership.. ...100.000 | American Financial Group, Inc.
.. |31-1548235.. . | Explorer RV Insurance Agency, Inc........ . .| National Interstate Corporation... .. | Ownership.. ...100.000 | American Financial Group, Inc.
98-0191335.. Hudson Indemnity, Ltd..........cccoervrivvninrreicnnns National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc
66-0660039.. Hudson Management Group, Ltd.........c.cccouerrerinnnnee National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc
.. | 34-1607396.. . |National Interstate Insurance Agency, Inc .| National Interstate Corporation....... .. | Ownership......... ...100.000 | American Financial Group, Inc.
e | 36-4670968.. . | Group .| National Interstate Insurance Agency, Inc.. Management..... American Financial Group, Inc.
0084...... American Financial Group, Inc........ . | 34-1607395.. . | National Interstate Insurance Company...................... . | National Interstate Corporation.............. .. | Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ . 199-0345306.. National Interstate Insurance Company of Hawaii, Inc| National Interstate Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc
.................................................................................. 43-1254631.. TransProtection Service Company National Interstate Insurance Company................... | Ownership......... | ...100.000 |American Financial Group, Inc

S'ZI«D

0084...... American Financial Group, Inc........ 41106... |95-3623282.. . | Triumphe Casualty Company..... . | National Interstate Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 21172... | 86-0114294.. . | Vanliner Insurance Company...... . | National Interstate Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.
.......... 20-5546054.. . | Safety, Claims & Litigation Services, LLC.. .| National Interstate Corporation....... .. | Ownership.. ...100.000 | American Financial Group, Inc.
............. 46-4570914.. Safety, Claims and Litigation Services, LLC............... National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, INC............ | veevevienne
............. 871850814... | .covverveeirens | cevererneeirens | veiereneeenennn. | PLLS Canada Insurance Brokers Inc.. Great American Insurance Company....................... |Ownership......... | .....49.000 | American Financial Group, INC............ | .coccevrenes
............. 31-1293064.. | ...ovveveeecens | eveeererrenienns | ceveeinenennne. | PrOfESSional Risk Brokers, INC.........ooevcvicvcririnenes Great American Insurance Company....................... | Ownership......... | ...100.000 | American Financial Group, InC............ | ccoccvvrenee
............. 31-0686194.. One East Fourth, Inc. American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC............ | ccovvevevnns

. .. |31-0883227.. . | Pioneer Carpet Mills, Inc. .| American Financial Group, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.

............. 31-1119320.. [ coovvecvveiniens [ veerererreirienns | veeererneneenens | TEJ Holdings, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC............ | ccvvverenne
............. 31-0728327.. | v | i L eeeeeeeeeieenn, | Three East Fourth, INCe..eecccccccccee American Financial Group, Inc................cccc..c....... | Ownership......... | ...100.000 | American Financial Group, Inc............ | ccceveevee.

Asterisk Explanation

1 Another affiliated company owns 1% or less of the shares.

2 The entity is owned by more than one company within the AFG Group.

3 Great American Insurance Company is the majority member of the association.

4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.

5 Company is affiliated by not owned.




statement for September 30, 2016 ofthe Miid-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

Direct Premiums
Earned

1

Direct Losses
Incurred

2 3
Direct

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........
. Financial guaranty.........cccocoeveeiencrnnnns
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
L Warranty......c.oceeeneneeseene

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

. Auto physical damage............ccccoevrvrernnee.
. Aircraft (all Perils).......ccovvvereeerierrerernnn.

...39,861,030
..... 5,905,459

...218,081

.............................. 0.000
..... 0.000

31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOAIS....ceevce e
BA0T. e es
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccoucsrerirrsrinrierisisnanans
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtQage QUATANEY........cceviveirieeeiricte et
8. OCEAN MAMINE.....veveieiieiseieiesieise sttt ss ettt bt sse st es s st sstessessess | 4esessessssastessessssassassessnssssassessesntensass | seessessessssssessessssssessessnsssassessesantasse | essessessnsssessessesssessessessnsassessesnssanses
9. Inland marine........ ..2,349,917 ..6,683,636 ..71,822,532
10. Financial qUaranty..........cccceeeeiiericeeeesssee e enes

Medical pro
Medical pro

. Earthquake

fessional liability - occurrence............

fessional liability - claims made..

. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

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

Products liability-claims made...................
19.2 Private passenger auto liability
19.4 Commercial auto liability..........
. Auto physical damage..........cccccovuvierennee
. Aircraft (all perils)..........covererevreneirrinienes

.12,996,598
1,947,779

..990,794

....................................... 440,462

...1,554,786

5,488,453

4361617

....84,259,377

DET

. Sum. of remaining write-ins for Line 34 from overflow page........c..c.ccccevevueeee. i
. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......cccocvvvreerieirsrsrirsreienenas
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Statement for September 30, 2016 of the Mid-Continent casualty Company

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Priof.....ce. | cooveerserecienaas 102,374 | oo 59,692 |..coovirrrrnan 162,066 23261 | 8,915 | oo 32,176 | e 76,983 | 12,683 | 063,251 [ 152,917 |, (2,130) | oo 25,157 | oo 23,027
2. 2014 s [ 19,897 | i, 30,315 [ oo 50,212 | oo Y4 B 1,549 |, 3,826 | .o 16,003 | oo 3,988 | .o 19,250 | o 39,241 | .o, (1,617) [ oo [(YL:) ) I (7,145)

3. Subtotals
2014 + Prior........

5. Subtotals

2015 + Prior........
6. 2016...cciirerins [eerrirranins 20,0, SO I 0.0, SO P 20,0, SO I D00, ST (RO 4101 [ 4101 |, D00, T R 10,399 | oo, 33,564 | .o 43,963 | ..o 20,0, SO I D09, ST I XXX oo
7. TotalS. .o | e, 136,579 | oo 134,716 | oo 271,295 | oo 25,235 | oo 17,832 | o 43,067 | .o 105,032 | ..o 32,697 | .o 146,315 | oo 284,044 | ..o, (6,312) | oo 14,064 | .ooveveeeeen 7,752
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ..ovvevvveenee 153,611
T e (004.6)% | 2. .oovvere 10.440 % | 3. .ovovverren 2.857 %

Col. 13, Line 7

Line 8

4 5.047 %




statement for September 30, 2016 of e Mid=-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

Rl

Bar Code:

* 2 3418 2 0164 900000 3 =*
* 2 34182 0164550000 3 =*
* 2 3418 2 016 3 650000 3 =*

Q15

Response

NO

NO

NO

YES




statement for September 30, 2016 of e Mid=-Continent Casualty Company
Overflow Page for Write-Ins

NONE

Q16



statement for September 30, 2016 of e Mid=-Continent Casualty Company

SCHEDULE A - VERIFICATION
Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

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

2.1 Actual cost at time of aCQUISItION.............cccoeverererrireieeesie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

11.
12.
13.
14.
15.

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccovvvveeveivecevcereeeiy
Accrual of diSCOUNL...........cveviiiieieictecee e
Unrealized valuation increase (decrease)........ccovveervcereerrerernrenrecern J. Y
Total gain (loss) on disposals
Deduct amounts reCeived 0N dISPOSAIS..............cceueiiriiiiiieiicie ettt b bbb bnes
Deduct amortization of premium and mortgage interest points and commitment fe€s...........coevivirieicneseeie s
Total foreign exchange change in book value/recorded investment excluding accrued interest..........c.cccvvvveeevevrceerereenane,
Deduct current year's other-than-temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total VaAlUGLON GIOWANCE. ........cvuiviieiieiicietetie sttt bbbt s st b bbb nis
SUbLOLAl (LINE 11 PIUS LINE 12)....ouiieeeireiiseirie sttt sttt sttt nnsnes
Deduct total NONAAMItEEd AMOUNES............ciieiieiciieie ettt
Statement value at end of current period (Ling 13 MINUS LINE 14)......ovoririmrsseiriisressessessssssssesssssssssssssssssssssssssessssssssssasssses

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PrOK YEAI...........ccvviveiieiieesce et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.............c.cccoveurrerrieniens
Capitalized deferred interest and other.............cccoevvverveiececcereennn)
Accrual of diSCOUNL..........cveviirireieieiecee e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals.............c......
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................

Total foreign exchange change in book/adjusted carrying value.......

Deduct current year's other-than-temporary impairment recognized........

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted amOUNS............ccccceveiirieieesee e
Statement value at end of current period (Line 11 minus Line 12)....

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N kW =

Sz

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted amounts............cccceveercrvrniircrnininnenn
. Statement value at end of current period (Line 10 minus Line 11

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of DONAS AN SIOCKS ACUITED..........veeereeririecieie ettt ettt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PIEMIUM..........ccuiuiiicer ettt b bbb bbb bbbt n s
Total foreign exchange change in book/adjusted Carrying ValUE............c.ccueuevuevcuienicicessee e
Deduct current year's other-than-temporary impairment recognized

425,861,412
75,277,554
(308,292)
4,561,065
859,806
61,589,907
................................ (721,072)

1,074,306

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

...444,308,404
...50,000

444,258,404
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Statement for September 30, 2016 of the Mid-Continent casualty 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

Book/Adjus:ed Carrying Acquiiitions Dispoiitions 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
1. NAIC T ()it sss sttt ssessansanss | sessesssnssssessessnes 336,631,642 | ..o 20,118,082 | ..covvrererieiene 24,128,286 | ...ovveererrieereinns 151,767 | o 338,729,754 | ..o 336,631,642 | ...coovevreirinns 332,773,205 | ..o 316,262,682
2. NAIC 2 ():vereeereeeseeeseeeseessseeseessseesssessssessssesssssesssesseesssssssessssssssessssans | evessssssssssssssssssnees 36,183,284 | ..coooeereeeceerieeeiseenenins | reeereee e 8,750 | cevoueerreereeerrenierennne (26,005) | ...eeoneererirrennne 32,730,026 | ...veorveerreireeenne. 36,183,284 | ..o 36,148,529 | ...ovvvrvvercrrreenne 30,370,174
3. NAIC 3 ()verecerurererisriseesises i seess sttt | fesrieessi e enens 2,997,984 | ..ottt | ettt | et TT5 | o 2,990,023 | ..ooovverrrrerireiinnn 2,997,984 | ..o, 2,998,759 | ..ovvverveieirieeiens 3,235,874
4. NAIC 4 (). eouererreererieeiierieesisesieesie st | sesesneri et 309,431 [ oot | e | s 5,870 | v 308,592 | ..ovvrrrieriirrirniinne 309,431 | oo 315,301 | v 311,946
Lo 2 O - )P OO0 OO OO OO OO OO PO OO OO LU RN
8. NAIC B (8)..evovrreveeeresseeseeeesssseseeeessssssseesessssssseesesssssssesseessssssesseessesssssesss | esseessssssssessssssscssessssssossssesses | cssseesssssssesesssssssessssssscsseeses | soseseesssssseseeessssssseeessssssseses | asseeseeessssssseeesssssssesssessssees | sesssessesessssseseeessesseseetessssseses | eosessessseessssseseeeessssesessessssoes | csseeessssesseesssssssseessessssees [\
7. TOtAl BONGAS. ...ouueeucierecesciesecsssens s sesss s sess s snnes | esessssssssssssssesans 376,122,341 | oo 20,118,082 | ... 24,137,036 | ..o 132,407 | oo 374,758,395 | ....coovvvnirriniinnns 376,122,341 | oo 372,235,794 | oo 350,180,676
PREFERRED STOCK

8. NAIC Tttt | et enees B574,015 | oot | e | sresiesss et 5,400 | oo 3,502,974 | oo 3,574,015 | oo, 3,579,415 | oo 4,175,578
9. NAIC 2.ttt ansnnns | sressestentnsestenseneas 21,906,600 | ...ovevrrrrererrerieenns 4,000,000 [ ..oooeeeireereireineeereereeeeersnes | e 256,820 | ..o 20,511,649 | .o 21,906,600 | ...ovvvrrrerrerrririnnns 26,163,420 |..ocovvrrvriereininn 20,459,197
10, NAIC 3ottt ant st | ceseesseses s ssesenens 8,335,038 | ..vvrreeeuerrerieeinenieesenies | ettt nees | sestssss st 42,789 | ..o 5,360,000 | ..eooeeerrerrerirerinnn 6,335,038 | ..oooveererirrriieeinnee 6,377,827 | covoverrereeerierennne 4,715,000
T10 NAIC 4t | SheRe R Rt R et | 48 e e R Rttt nt s | SeeRRs R R R R bR R | £E£1eR R R Rt E R st | eeRE R R R AR R | HeRE e R R b en s | Seees ettt (1 R 640,000
12 INAIC Bttt | SeeR ettt R e | 4t e etttk | SeeRR R LR Rt | £R£eeR s R Rt ee e | e R e bRt | SeRE e bR bbbt | Seebs Rt (0 RN
13 INAIC Bttt s s | SE0EEseEE Rttt | £hfenE Rttt ees st | deehE et eeE Rttt | fEfeneEeneE et e R enn et | eeRE R et Rt | eeRfene sttt | senesnnn et 0 |
14, Total Preferred STOCK. ... sesssnesnsns | cessessssssessssssssseses 31,815,653 | .o 4,000,000 | .o [ 305,009 | .o 29,374,623 | ..o 31,815,653 | ..o 36,120,662 | ..o 29,989,775
15. Total Bonds and Preferred SOCK..........uiremriisiinnernnsiessnisssssssesssnenees | eonsesesssnssssnssnseens 407,937,994 | ..o, 24,118,082 | ..o 24,137,036 | ..o 437,416 | .o 404,133,018 | ..o 407,937,994 | ..o 408,356,456 | ....ocooviriiriinns 380,170,451
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....32,436,782; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4§

0;

NAIC 5§

0;

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




statement for September 30, 2016 ofthe Miid-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

32,436,782 32,436,782

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........coverireierieieereeieieessstseiss st ss s esssssssssessesssssesss | sessessssssssesssssssssessnes 21,453,451 | oo 37,544,782
2. Cost of short-term iNVeStMENES ACAUITE........c.cueiueieiiiicies ettt nsessenses | sessessessssensessessssnsenses 73,712,196 | oo 71,946,639
3. ACCTUAL OF GISCOUNL.......ouvereririaes ittt | He4 et bbbttt es | oeebsee b et s et b bbb
4. Unrealized valuation INCrEASE (ECIEASE)..........coureveiirciiiitereiiee ettt bttt ae bttt se b st et s st s snaets | 4ebsstesessssesabssebesseses s e s bessebesssesess | ebessesessssssesassetes s eses s b bt b esansees
5. TOtal GaIN (I0SS) ON QISPOSAIS. ....euvuererrereieeeeireiseesseeseeseess e ssese e st eessseseesess s e st eee s s st e s s ee s st eesessentensnstes | 4reesetaseseesessaesesseesessaesseesentsssnssens | 4ebessessessasssessessasssesses s st et sentensnean
6. Deduct consideration received 0N QISPOSAS..........c.cucviiiviveiiieiniieerce ettt st s et s s benaes | sresesssesesseeses s sesnes 62,728,865 | ....ccvocverrcreiiea, 88,037,970
7. Deduct amMOrtiZation Of PIEMIUIML.........c.oiuererireiereieireeere ettt ee s ss s bs bbb s E e bbb st ee s b enbnes | H1eesetaeses st ees e bseesee b see s st e b nnssens | sebietsessees e s sessee s et s st et n st
8. Total foreign exchange change in book/adjusted CAITYING VAIUE............ccovcvivivcieiicisiee sttt besens | eresssssessssesesss s et sssebesssesessssesssesaes | sresessssssesssseses s esesss e b ssst s s s sesasaes
9. Deduct current year's other-than-temporary impairmeNt FECOGNIZET. ..........cueveuiiiiieiieieieeeiee ettt bees | estessessssssssssesssesssessessesssbensessessnsans | atessessessssassessesssbensessessnssnsassensssnean
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccererrrrrirerriierereseeiereeesesesisies | eeveesessssssesessssseseenes 32,436,782 | .o 21,453,451
11. Deduct total NONAAMItIEA BMOUNTS...........cuuiieiiei bbb | fhb e bbbt | HibbbeeE bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ccviiiiiiieiiiiciiietesecesisssssssssseesessssessessssssssssnes | sressssssssssssessnssnsesseses 32,436,782 | oo 21,453,451

QsI03
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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Statement for September 30, 2016 of the Mid-Continent casualty Company

SCHEDULE D - PART 3

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

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

Bonds - U.S. Special Revenue and Special A t

346668 DK 9|FORSYTH MT POLL 2.00 08/01/2023 NWE.. . |08/05/2016m. JP MORGAN SECURITIES INC ...2,000,000 ...2,000,000 1FE
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL. ... et rreieriieiiesiets et sessesatsesees et eesesseseeseseeseeseessesesseseeseeseeeseeaeesesees | £e1e8eesesssesesseseesessesamseessesesseseeseeseeseeseseeseeseseeseeseeaeeseseeseEseEeeEee 1o EeEseEeE8£E e e eeEoE 8L e LE4eE 408401 S0 e A 428 S 08 LE 28108421 eE A e E e e A e e s s et e e et eesen et et antensees 2,000,000 2,000,000 XXX
8309997, TOtAI BONAS = PAI 3.ttt sttt skt 8884884848848 oL 4EE 848 4EEEoEEEoEE 106 £E8e0EEoELEoEEf4EEE4oEEeEEE o0k e £E8eEEoLEoEEEHoEE 4L R4 EEooEE oL EHoEE oL 4EEE4oEE oL EHoLE4EE8 LR LR 4EEE oL 4EE 1L E 4L 4EEE oL 4EE 1L E 4L LA E LR E e EE kbbbt | fbieniiens ettt 2,000,000 | oo 2,000,000 XXX
8399999, TOAI BONAS.... ... vveoiesieseieseres et risis skt E e E o0k 56 £ e0EoLEfoEE kL E L0k e0EfnEe € eLEoEEE ek E L E 0L LR EE L E L E R R L E LR E 0L E LR L0k 2,000,000 | ....... 2,000,000 | ..o 0 XXX
Preferred Stocks - Industrial and Miscellaneous

064058 AF 7|BANK OF NY MELLON F 4.625 .1 07/25/2016.... |MORGAN STANLEY .....cooiitimiriiiieiiiieiieiiseiesissi st seninnts | aessessnssnssesssssssssssensssissesensnnns | eriesssessesssssnsineseessae 2,000,000 ..2,000,000.00 P2UFE

665859 AQ 7 |NORTHERN TRST CO D 4.60 .1 08/01/2016.... | MORGAN STANLEY 2,000,000 ..2,000,000.00 P2UFE
8499999. Total Preferred Stocks - INAUSHIAl ANA MISCEIIANEOUS..............c.c.c.cveveieiecreieceeieiecectete ettt ettt ettt caetetesaetetesesaeteneaeteseasaseessss  tetessssesessassesassesesesasessesassesesesssesesassesetessssesesssesesessesesesasseeesessesetasesee et s sesetesseseees e setebesessesensesetetesaesetessssetesesassesassnsesesesansesansnsesesesnss | sreteresesesissesesissesesans 4,000,000 XXX e 0 XXX
8999997 TOtAl PrEfErTer SIOCKS = PA 3...........couivuiveiiiieiieict ittt ettt s e sassssssssenses | essssssessesssssssesssssesassesse  essssesssssessssassesssssssesssssessssassessessessssessessesensessesseeesessesses st essesses et essess e b et essebaes et st et et s st ebses et ssesseb st esseseessessnsensessssssessessnssnsensesnsans | sieressissesessssinsansesaess 4,000,000 XXX e 0 XXX
8909999, TOtAl PrEFITEA SHOCKS. ... truerrserssersetesstrssess st ee o1t s8££ 8888080488408 8408 44E84EESEE 80 E1oLE 108800 E o EE 4488 84EE 8 4L LR HEEEHEEEHEEE L E 848 LR HEE 0L Ef 4L E AR E 0 £ 4L E AR LR E 0L E LRkttt | enbieent e 4,000,000 XXX e 0 XXX
Common Stocks - Industrial and Miscellaneous

24703L 10 3|DELL TECHNOLOGIES-CL V....ooovivnirienirnrisinssnissrissnisssessnssnesssnssensssssensenesssnssessssssssnsenssnees | sereeres | OY07/2016.000 | EXCRANGEH. 1111 rtriessiiisirseis ettt | i st nens 2,229.000 | i 105,209 XXX B R
9099999. Total COMMON StOCKS - INAUSLIIAI GNT MISCEIBNEOUS...............c.eveeeeeeeeeeeeeeeeee et e ettt e e eet e e eete s e seesesestesesaseesesesesesseseseesesesesessess evsseesssesessesseseesssesessesasseeeseesessaseesesesesesesseseeseseseeesesseseeseseseseseseeeeeses s s eseseeseeses s eseseseeeeesesesese et e ese et enesesees et eeeteneseseenssesessenssseennenessnen 105,209 XXX XXX
9799997, Total COMMON SEOCKS = PAI 3. ..ttt ettt ens s ses sttt s ko081t 8 888k Ee | £1e0EeeEeeseee e s eeeeeEen s et aee | 44E1e0EoeEeEE o0 Lo e s e e 8oL 8oL o080 80808 4L 0L oL 8L 481408814081 E L840 E 8108408408 E 1AL E e E L1884 E 8kttt 105,209 XXX XXX
9799999, TOAl COMIMON SHOCKS. ... veiertteteies i eresees s ees ettt 88 E R0 E e E e E 8ok R o0k se £4feeEEEfoEEseE e EoEEeEEeEEeeE e € 1ehEoEEEEoEE e E e fEeE e EoEEfEE L E oL E R £ EE oL Ef L E R L E oL EEfEEEoEE 0 E R £EE R £ E b EEEE £ E L8Rttt 105,209 XXX e 0 XXX
9899999. Total Preferred @nd COMIMON STOCKS..............c.oviiiieeieieiieeieieeeteteceeeteeeteteveeseetesetetescasesaesetesesesasassesseseseses  etetesssssssssssssesasssssssssssets  etsasssssssesesesassssssasseeesesssssesansesesesessssas s sesesassssesas s sesessassesas e s eees s s esetasessseesseset et s s sseassesetesanassseesesetesanessssanssantnssassssnsnsesnssassssannansns | evessesesesessssesssesissesd 4,105,209 XXX e 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS.................cuuiuiiiieiiciriiieieiis et sniee atesesiessetesessee s s s e bness | 2heessebaeeseeesees et ee e e s e ee e e eL e s et e e bt s e b et ee e b e b et b ettt ettt s e sesinnienins | oreiesiesinsiessessenesesen 6,105,209 XXX e 0 XXX

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. 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 C Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. t
83162C HH 9 [ SBAP 1997-20C 1 7.15 03/01/2017 ..o ‘ . ‘ 09/01/2016. | MBS Paydown 6,614 6,614 6,614 6,614 0 6,614 [ 473 03/01/2017.... [ 1.....
0599999. Total Bonds - U.S Government 6,614 6,614 6,614 6,614 0 0 0 0 0 6,614 0 0 (I — 473 XXX XXX
Bonds - U.S. States, Territories and P
917542 MJ 8 I UTAH ST A 5.00 07/01/2016...... I ‘07/01/2016. IMaturity 1,013,497 .(13,497) | .. 1,000,000 0 07/01/2016.... [ 1FE........
1799999. Total Bonds - U.S. States, Territories and P 1,013,497 (13,497) | . 1,000,000 0 0 0 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
283734 FB 2 | EL PASO TX REF 5.00 08/15/2016.............cc00000000000000 | . ‘08/15/2016. | Maturity ....1,000,000 ....1,000,000 ...1,126,690 ...1,012,720 v (12,720) | v S Ay 1) | ....1,000,000 0 [ 50,000 | 08/15/2016.... [ 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: ....1,000,000 ....1,000,000 ....1,126,690 ...1,012,720 corneeenn(12720) | o0 (12720) | v 0 ....1,000,000 0 0 0 50,000 XXX XXX
Bonds - U.S. Special R e and Special A
041083 VB 9[ARSTDEV FIN SFM A 3.10 07/01/2043. . 109/01/2016. | MBS Paydown. 48,223 48,223 48,223 48,223 0 48,223 07/01/2043....
047856  ET 2| ATLANTA SFM A GA 5.25 12/01/2039. . [ 09/01/2016. | Partial Call 139,611 ..139,611 ...145,628 ...143,544 (3,933) (3,933) 39,611 12/01/2039....
130333 CA 3| CAHSG FIN AGY A 2.90 02/01/2042.... .| 09/01/2016. | MBS Paydown 40,007 40,007 40,007 40,007 0 40,007 02/01/2042....
130333 CB  1[CAHSGFINAGY B2.9002/01/2042...........ccocooerrrus .| 09/01/2016. | MBS Paydown 41,292 41,292 41,188 41,203 57 57 41,292 02/01/2042....
19647P  BA 0| CO ST HSG FIN AUTH MF 13.20 02/01/2044............... | . | 09/01/2016. | MBS Paydown 8,114 8,114 8,114 8,114 0 8,114 02/01/2044.....
246395 MC 8 |DE HSG AUTH D 4.30 07/01/2017.....ovvveerrrerrererirnenns . 1 07/01/2016. | Call 300,000 300,000 295,050 297,718 2,830 2,830 300,000 07/01/2017....
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029 . 107/01/2016. | Sinking Fund Redemption. 10,000 10,000 10,396 10,247 (232) (232) 10,000 07/01/2029....
246395 WY 9| DE HSG AUTH-SFM-A- A-1 4.90 07/01/2029 .| 09/01/2016. | Partial Call 20,000 20,000 20,792 20,493 (495) (495) 20,000 07/01/2029....
296122 US 1 [ESCAMBIA CNTY FL SFM B 3.125 08/01/2044 . 109/01/2016. | MBS Paydown. 13,012 13,012 13,012 13,012 0 13,012 08/01/2044....
31350A BR  8|FHLMC VAR M034 CL A 4.15 04/15/2025..................... .| 07/15/2016. | Partial Call 5,000 5,000 5,138 5,135 (135) (135) 5,000 (U [ 121 | 04/15/2025....
34074M  JB 8 |FLHSGFIN CORP A 2.80 07/01/2041........cccccveveerrues .| 09/01/2016. | MBS Paydown 51,516 51,516 51,515 51,516 0 51,516 0 934 |07/01/2041....
45201Y YK 7[ILHSG DEV AUTH A 2.45 06/01/2043.............ccccouwvreee | . [ 09/01/2016. | MBS PaydOWN.........ooooumvvvrrnvercnnrcnns [ o | v 107,113 | oo 107,13 | oo 102,828 | ..o 103,009 3,461 34671 | s | e 107,113 0 1,706 |06/01/2043....
458840  6A 8| INTERMTN PWR UTAH 0.00 7/1/2017 ETM.....ooocoeverens . 107/01/2016. | Paydown 334,783 355,000 267,138 329,955 4,828 4,828 334,783 0 07/01/2017....
46940R  AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039 . | 08/01/2016. | Partial Call 20,000 20,000 17,500 17,727 2,273 2,273 20,000 0 750 |10/01/2039....
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 .| 08/15/2016. | Partial Call 60,000 60,000 62,730 61,772 (1,772) (1,772) 60,000 0 2,600 |07/01/2033....
49130T  PS 9| KYHSG CORP A 3.00 11/01/2041.......covvvrrircieriins . | 09/02/2016. | Partial Call 15,000 15,000 15,000 15,000 0 15,000 0 300 | 11/01/2041....
49130T  PT  7|KY HSG CORP B 3.00 11/01/2041 ..o . 109/02/2016. | Partial Call 30,000 30,000 30,000 30,000 0 30000 0 625 |11/01/2041....
54627D BV 2|LOUISIANA HSG CORP A 3.05 12/01/2038..........ccceeee. | . [ 09/01/2016. | MBS PaYAOWN.........cvvvomerrerrnrrirnnnrenns [ corerrriisereissseneiissenes | oveeviiinens 103,485 | .ccoovienens 103,485 | .ccovvienen 103,485 | .ccoorenne 103,485 (0) {(0) ][OOI ISP 103,485 0 ...2,126 | 12/01/2038....
57419R  GH 2| MD ST CMNTY DEV ADMIN A 4.00 07/01/2043............ . 109/01/2016. | MBS Paydown. 44,130 44,130 44,130 44,130 0 44,130 0 ...1,132 | 07/01/2043....
57587A  HY  7|MAHSG FIN AGY REF 177 4.00 06/01/2039 .| 09/03/2016. | Partial Call 285,000 285,000 305,463 302,730 e (1T,730) [ s ....(17,730) 285,000 0 6,041 |06/01/2039....
60416Q GB 4 |MNHSG FINAGY D 2.875 11/01/2044..... .| 09/01/2016. | MBS Paydown 73,228 73,228 73,228 73,228 0 73,228 0 ...1,310 [ 11/01/2044....
60416Q GC 2| MINNESOTA ST HSG FIN A 2.80 02/01/2045............... | . | 09/01/2016. | MBS Paydown 70,609 70,609 70,609 70,609 0 70,609 0 ...1,315 | 02/01/2045....
60416Q GD 0| MINNESOTA ST HSG FIN 3.00 04/01/2045.................. | . [ 09/01/2016. | MBS Paydown. 45479 45,479 45,479 45479 (0) (0) 45,479 0 894 | 04/01/2045....
60416S  BU 3 |MNHSG FIN AGY A3.00 07/01/2031.............cccoovuueeeeeee | . | 09/01/2016. | Partial Call 95,000 95,000 99,783 98,618 (3,618) (3,618) 95,000 0 2,926 | 07/01/2031....
60535Q LY  4|MS STHOME CORP SF MTGE 2.75 12/01/2032.......... .| 09/01/2016. | MBS Paydown 49,883 49,883 49,883 49,883 0 49,883 0 913 |12/01/2032....
60535Q LZ  1|MISSISSIPPI HOME CORP 3.05 12/01/2034 .| 09/01/2016. | MBS Paydown 37,285 37,285 37,615 (214) (214) 37,285 (VI [ 481 | 12/01/2034....
60637B  GC 8| MO HSG DEV A 3.75 05/01/2038.. .| 08/01/2016. | Partial Call 40,000 40,000 43,380 43,185 (3,185) (3,185) 40,000 0 761 |05/01/2038....
60637B GM 6| MO HSG DEV B-14.00 11/01/204! . 1 09/01/2016. | Partial Call 30,000 30,000 32,330 (2,463) (2,463) 30,000 0 609 | 11/01/2045....
647110 DY 8 |NMEDL ASSIST SER B 4.00 09/01/2016...........cccooeeneee . 1 09/01/2016. | Maturity. 2,000,000 2,000,000 2,099,060 2,010,450 (10,450) | .oovevnrerrircrins (10,450) 2,000,000 (V[ 80,000 |09/01/2016....
647200 2H 6| NM MTGE FIN B TXBL 2.75 12/01/2035..........ccc0e0erere .| 09/01/2016. | MBS Paydown 26,623 26,623 26,623 26,623 0 0 26,623 0 533 |12/01/2035....
647200 3H 5| NEW MEXICO MTGE FIN A 3.25 03/01/2045................ . | 09/01/2016. | Partial Call 5,000 5,000 5,304 5,276 (276) (276) 5,000 0 03/01/2045....
647200 3M 4| NEW MEXICO ST MTGE C 3.00 09/01/2041 .| 09/01/2016. | Partial Call 55,000 55,000 55,000 54,978 22 22 55,000 0 09/01/2041....
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037. . 109/01/2016. | MBS Paydown. 101,358 ..101,358 ..101,358 ...101,358 (0) (0) 01,358 0 02/01/2037....
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647200 P5 7 |NMSFMBCL15.00 03/01/2028.............cccocceeecreeerercece .| 08/01/2016. | Partial Call 30,000 30,000 31,553 30,940 (944) (944) 30,000 03/01/2028.... | 1FE........

647200 P5 7 |NMSFM B CL15.00 03/01/2028..........cccocoeveremererenrrienes . | 09/01/2016. | Sinking Fund Redemption. 40,000 40,000 42,070 41,253 (1,158) (1,158) 40,000 03/01/2028.... | 1FE........

647200 X3 3| NMMTG FIN AUTH A 2.60 02/01/2043.............ccooocoo. | . | 09/01/2016. | MBS Paydown 24,036 24,036 23,435 23,459 213 213 24,036 02/01/2043....

647200 X4 1 [NMMTGE FIN CL | B-12.8507/01/2043...........ccccoueeunr | . [ 09/01/2016. | MBS Paydown. 42,672 42,672 42,326 42,379 (603) (603) 42,672 07/01/2043....

649883  F2 6 [NY MTGE AGY 191 3.50 10/01/2034.... . | 08/25/2016. | Partial Call 85,000 85,000 89,988 89,030 (4,030) 85,000 10/01/2034....

649883 H6  5[NYMTGE AGY REF194 3.50 10/01/2035. . | 08/25/2016. | Partial Call 300,000 300,000 317,091 315,395 ...(15,395) 300,000 10/01/2035....

658877 DZ 5| N DAKOTA ST HSG 4.50 01/01/2028.... . | 07/01/2016. | Partial Call 220,000 220,000 234,650 228,414 (8,414) 220,000 01/01/2028....

658909 EV 4 |NDSTHSG FIN A3.50 07/01/2043...............cc.ccee....... | . | 07/01/2016. | Sinking Fund Redemption. 60,000 60,000 62,487 61,930 (1,807) 60,000 07/01/2043....

658909 HW 9 [NDHSG FIN AGY B 4.00 01/01/2036..........ccrverrerrcnens . 1 07/01/2016. | Partial Call 50,000 50,000 54,174 53,756 (3,756) 50,000 01/01/2036....

677377 Q3 0 |OHHSG FIN AGY 4.00 11/01/2025...........ococoevervrerrenens . | 08/01/2016. | Partial Call 25,000 25,000 23,875 24179 821 25,000 11/01/2025.

67756Q NP 8[OHIO ST HSG FIN AGY B 2.70 03/01/2036. . 109/01/2016. | MBS Paydown. 96,137 96,137 96,137 96,137 96,137 03/01/2036....

67756Q NQ 6| OH HSG FIN AGY A 2.80 03/01/2046 .| 09/01/2016. | MBS Paydown 9,088 9,088 9,088 9,088 03/01/2046....

67756Q NR 4| OH HSG FIN AGY B TXBL 3.25 03/01/204 . | 09/01/2016. | MBS Paydown 13,933 13,933 13,933 13,933 03/01/2046....

83712D UH 7| SOUTH CAROLINA HSG A-2 4.00 07/01/2037.............. . 1 07/01/2016. | Paydown 55,000 55,000 57,075 56,870 (210) (210) 55,000 07/01/2037....

88045R  B7 6| TN HSG DEV AGY A 3.50 07/01/2045.............cccoovvrreree | . | 08/01/2016. | Partial Call...........cocvvveeerreevecrreiincnnns [ o | v 100,000 | oo 100,000 | oo 106,461 | .coovvoenves 105,704 (6,004) (6,004) | cooooerreceenins | v 100,000 07/01/2045....

88271H CV 9| TXSTHSG 5.50 12/01/2039.......ccccmrrerererrireerrireennnes . 1 09/01/2016. | Partial Call 51,737 51,737 54,841 53,384 (1,647) (1,647) 51,737 12/01/2039....

88275F  MT 3| TXDEPT HSG SF 5.25 09/01/2032 .1 09/01/2016. | Partial Call.........c.oovveeverreeeerinrrineens | covrerieseinesieeeieneeies | oreeieniinns 110,000 | oo 110,000 | oo 111,925 | o 110,380 (380) (1G:10) 1 [FSURTSRIURINRN ISP 110,000 09/01/2032....

88275F MV 8 |TXDEPT HSG B 5.30 09/01/2039. .| 09/01/2016. | Partial Call 65,000 65,000 65,975 65,184 (185) (185) 65,000 09/01/2039....

88275F NV 7| TEXAS ST DEPT OF HSG 3.125 03/01/2046. . | 09/01/2016. | Partial Call 40,000 40,000 40,000 40,000 0 0 40,000 03/01/2046....

91743  AK 1| UTAH STHSG F 3.50 8/21/2044............cccocoeeeeeeeeecrerec .1 09/21/2016. | MBS Paydown 37,032 37,032 38,935 38,729 (922) (922) 37,032 08/21/2044....

97689Q BZ 8| WIHSG & ECON A 4.00 09/01/2045..........cccooevweseenneeee | . [09/01/2016. | Partial Call.........oocooovrvviinnvicnnniiicnenis | o | covneviinnnns 110,000 [ coooveneee 110,000 | oo 117,436 [ oo 116,928 (6,928) (6,928) [ ..o | e 110,000 0 [ .......4,229 [ 09/01/2045....

3199999. Total Bonds - U.S. Special Revenue and Special A 5,870,385 | ...........5,890,602 | ...........6,000,443 5,860,757 (82,380) 0 (82,380) 0 5,870,385 0 0 0] ....180,960 XXX
Bonds - Industrial and Miscell:

00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017...... . 109/01/2016. | Sinking Fund Redemption. 73,231 73,231 73,231 73,231 0 73,231 0| ... 1,756 | 11/01/2017....

00443P  AA 7| ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.. .| 09/25/2016. | MBS Paydown 22,774 22,774 17,379 17,502 (327) (327) 22,774 0 89 | 12/25/2036....

04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.......... .1 09/25/2016. | MBS PaydOWN..........ccvurierriinriieniis | covresireseisssiesiiensiies | onsiieniins 113,563 | .covvenen 113,563 95,393 99,092 4,323 4,323 | oo | e 113,563 (VI 460 | 11/25/2036....

05530M  AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............ . | 09/25/2016. | MBS Paydown 66,264 66,264 50,813 51,454 2,287 2,287 66,264 0 275 |01/25/2037....

05530M  AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............ . 109/25/2016. | Pass-Through Loss (440) 0 0 01/25/2037....

059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047............ . 109/20/2016. | MBS Paydown. 65,009 65,009 55,907 658 658 65,009 0 05/20/2047....

11042A  AA 2 [BRITISH AIRWAYS 4.625 06/20/2024... . 109/20/2016. | Sinking Fund Redemption. 11,812 11,812 11,812 11,812 0 11,812 0 06/20/2024....

12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027..... . | R[ 09/25/2016. | MBS Paydown 47,875 47875 47,965 47,960 (16) (16) 47875 0 10/25/2027.....

12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.............ccccoveeeeee .| 09/26/2016. | MBS Paydown 3,49 3,496 2,353 2,643 (263) (263) 3,496 0 09/26/2037....

12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........cccrmvvveeenns . 109/26/2016. | Pass-Through Loss 232 156 0 0 09/26/2037....

12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............. . | 08/26/2016. | MBS Paydown. 15,811 15,811 15,811 15,741 10 10 15,811 0 604 |07/26/2037....

12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..................... | . | 09/26/2016. | Pass-Through Loss 5,243 1,985 (5) (5) (9) 9 9 07/26/2037....

12641Q BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36. . | 09/26/2016. | MBS Paydown 4,939 4,939 4,100 2,392 (58) (58) 4,939 0 95 | 05/26/2036....

12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36. . | 07/26/2016. | MBS Paydown 2,518 2,518 2,518 2,518 0 2,518 0 84 | 01/26/2036....

12641Q  CQ 3| CSMC 2009-7R 12A3 SUB 5.75 1/26/36... . 109/26/2016. | MBS Paydown. 12,957 12,957 12,957 12,957 7 7 12,957 (VI 466 | 01/26/2036....

12641Q  CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...................... | . | 07/26/2016. | Pass-Through Loss 0 0 0 0 01/26/2036....

12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37........... | . | 08/26/2016. | MBS Paydown. 25,032 25,032 25,032 25,032 0 25,032 0 925 | 06/26/2037....

12641Q CZ 3| CSMC 2009-7R 13A4 MEZ 6.00 6/26/37....................... | . | 09/26/2016. | Pass-Through Loss. 3,126 2,544 (15) (15) 0 06/26/2037....

12641Q DG 4| CSMC 2009-7R 14A5 SUB 5.75 4/26/37... .1 09/26/2016. | MBS Paydown 53,457 53,457 52,741 399 399 0 [ .o 1,182 | 04/26/2037....

126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. . | 09/25/2016. | MBS Paydown ...108,050 ...104,391 64,820 22,336 22,336 0 3,377 | 05/25/2036....
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126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... .| 09/25/2016. | Pass-Through Loss. 10,437 10,235 0 0 05/25/2036....
126673 Y7 1|CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035.............. .1 09/25/2016. | MBS PaydOWN.........ccvvuuirerriineiineiis | covrerirseinesieseinesies | ovveieniiens 147,466 | ..cooveen 147,466 | ...coooee 149,862 | ...coovoe 148,711 (385) (385) | vevurverreieriieriiens | v 147,466 10/25/2035....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035........... | . | 09/25/2016. | MBS Paydown 12,925 12,925 12,828 11,129 (347) (347) 12,925 11/25/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035............cccccennerr | . | 09/25/2016. | MBS Paydown 65,876 65,876 61,661 62,468 (7,320) (7,320) 65,876 08/25/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035........ . | 09/25/2016. | Pass-Through Loss 146 137 0 08/25/2035....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036 . 109/25/2016. | MBS Paydown. 3,036 3,036 3,035 1418 (710) (710) 3,035 03/25/2036....
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.. . 109/25/2016. | MBS Paydown. 29,947 29,947 29,946 24,496 (86) (86) 29,947 08/25/2035....
19624H AA 6| COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050............ . 109/20/2016. | MBS PaydOWN..........cccvevvvvvvvvvvvevvvvnnenes | onmeesmmmsmmmsmmmmmsnsmnmnnnns | ceveseseseiess 134,657 | woovvevevenen 134,657 | woovvvvevene 134,657 | wovvvevevene 134,655 0 [ i | v 134,657 04/20/2050....
233046 AC 5 |DNKN 2015-1A A2| ABS SNR 3.262 02/20/45............... . | 08/20/2016. | MBS Paydown. 2,500 2,500 2,500 2,500 0 2,500 02/20/2045....
251563  FY 3 |DMSI2004-5 A3 SEQ 5.59 07/25/2034................cc.o...... | . | 09/25/2016. | MBS Paydown 81,166 81,166 81,147 80,772 169 169 81,166 07/25/2034.....
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028... R| 09/14/2016. | MBS Paydown. 60,548 60,548 60,533 60,534 3 3 60,548 07/14/2028....
25755T AD 2| DPABS 2015-1A A2 ABS SNR 3.484 10/25/45. .| 07/25/2016. | MBS Paydown 6,250 6,250 6,250 6,250 0 6,250 10/25/2045....
26208L AA 6| HONK2015-1A A2 ABS SNR 5.216 07/20/2045 .| 07/20/2016. | MBS Paydown 1,250 1,250 1,250 1,250 0 1,250 07/20/2045....
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35......... | . | 09/25/2016. | MBS Paydown 61,643 61,643 52,396 (4,914) (4,914) 61,643 02/25/2035....
32052K AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36............. | . [ 08/25/2016. | MBS Paydown.............cooevvveemmrverinenns | worermeneenmrsesesensinns | corsenneeenns 108,743 | .....ccccevee. 108,743 92,468 93,165 2,493 2493 | s | e 108,743 07/25/2036....
32052K AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36............. | . | 09/25/2016. | Pass-Through Loss. 46,369 (573) (573) 07/25/2036....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34........... . 109/25/2016. | MBS Paydown. 38,172 38,172 38,172 17,776 4,423 4,423 38,172 09/25/2034....
362341 4F 3| GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 .| 09/25/2016. | MBS Paydown 77,877 77,877 71,625 71,253 2,019 2,019 77,877 01/25/2036....
362341 4F 3| GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036... . | 09/25/2016. | Pass-Through Loss (71) 0 01/25/2036....
362341 FN 4| GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035............ .| 09/25/2016. | MBS Paydown 53,648 53,648 49,842 (560) (560) 53,648 07/25/2035....
362341 XC 8| GSR2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... | . | 09/25/2016. | MBS Paydown 14,294 14,294 12,288 (1,663) (1,663) 14,294 11/25/2035....
362341  XC 8| GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... | . | 09/25/2016. | Pass-Through Loss (326) 0 0 11/25/2035....
362341 XG 9 |GSR2005-AR7 6A1 SEQ SNR FLT 11/25/2035............ . 109/25/2016. | MBS Paydown. 69,070 69,070 65,659 1,116 1,116 69,070 0 935 | 11/25/2035....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046. . | 09/25/2016. | MBS Paydown 91,913 91,913 87,863 85,999 (1,978) (1,978) 91913 LU — 415 | 05/25/2046....
39678W  AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34. .| 09/25/2016. | MBS Paydown 9,312 9,312 9,213 9,171 75 75 9,312 0 313 | 09/25/2034....
40442L  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.......... . | 09/24/2016. | MBS Paydown. 2,744 2,744 2,744 2,744 0 2,744 0 54 |06/24/2049....
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/36............... | . [ 09/19/2016. | MBS Paydown 53,787 53,787 37,786 34,686 7,659 7,659 53,787 0 261 | 11/19/2035....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.......... | . | 09/19/2016. | MBS Paydown 45,080 45,080 31,669 32,672 5,031 5,031 45,080 0 220 |08/19/2045....
46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... . 109/25/2016. | MBS Paydown. 29,555 29,555 29,559 20,602 2,278 2278 29,554 0 534 |03/25/2036....
46627TM  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 . | 09/25/2016. | Pass-Through Loss 4,222 4,223 0 0 03/25/2036....
46631B  AD 7| JPMCC 2007-LD11 A3 SEQ CSTR 6/15/204 . | 08/15/2016. | MBS Paydown. 781,558 781,558 781,668 779,571 34,546 34,546 781,558 0 32,048 |06/15/2049....
46637U  AA 5 [JPTEP 2012-3 APT 3.0 10/27/2042..........cccoeo0necerececee. | . | 09/27/2016. | MBS Paydown 99,386 99,386 95,908 96,094 2,109 2,109 99,386 0 [ . 1,930 [ 10/27/2042....
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.........ccccvvcrmvcreennne | . | 09/17/2016. | MBS Paydown 73,123 73,123 72,803 72,813 9 9 73,123 0 | .o 1,454 | 09/17/2042....
46639A  AA 7 [JPTEP 2012-5 APT 2.50 12/27/2042................cccoeoeeee. | . | 09/27/2016. | MBS Paydown 59,221 59,221 56,852 56,920 749 749 59,221 0 973 | 12/27/2042....
472320 AW 2 [JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36............. .| 02/26/2016. | MBS Paydown 0 0 (32) | 01/26/2036....
47232D  AX 0 [JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36. . | 09/26/2016. | MBS Paydown 32,418 32,418 32,979 32,128 (7) (7) 32,418 0 814 |01/26/2036....
472320  BP 6 [JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 .| 09/26/2016. | MBS Paydown 71,237 71,237 71,237 66,805 4,777 4777 71,236 0 2,816 |07/26/2037....
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37. . 109/26/2016. | Pass-Through Loss 36,932 22,450 (592) (592) 0 07/26/2037....
47232Q  AA 1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE........cccceceevenes . | 09/26/2016. | MBS Paydown 6,557 6,557 6,373 5,997 (1,077) (1,077) 6,557 (V[ [ 185 | 11/26/2037....
47232V AL 6| JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37............. .| 09/26/2016. | MBS Paydown 40,924 40,924 40,924 39,931 283 283 40,924 0 ...1,691 | 07/26/2037....
47232V AQ 5| JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.............. . | 09/26/2016. | Pass-Through Loss 10,050 1 1 0 07/26/2037....
47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36. .1 09/26/2016. | MBS Paydown 25,394 25,395 25,491 25,298 81 81 25,394 0 964 | 02/26/2036....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36. . 1 09/26/2016. | Pass-Through Loss 1,831 1,823 (52) (52) 0 02/26/2036....
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525221 EM  5|LXS2005-7N 1A1A SEQ SSNR FLT 12/25/2035........... .| 09/25/2016. | MBS Paydown 83,705 83,705 61,314 65,739 2,582 2,582 83,705 (U [ 402 | 12/25/2035....
543190 AA  0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045............ . | 09/15/2016. | MBS Paydown 64,536 64,536 64,531 64,464 10 10 64,536 0 ...1,282 01/15/2045....
590200 ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035............. . | 09/25/2016. | MBS Paydown 299,568 299,568 279,254 4,265 4,265 299,568 0 ...1,039 | 08/25/2035....
61751D  AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46..................... | . | 09/25/2016. | MBS Paydown 28,529 28,529 28,529 14,015 (1,117) (1,117) 28,529 0 558 |10/25/2046....
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037.. .| . |09/25/2016. | MBS Paydown 2,400 2,400 0 388 |03/25/2037....
63860L AC 4 [NSTR2007-B 2AV2 SEQ FLT 04/25/2037. . 109/25/2016. | MBS Paydown. 8,119 8,119 0 689 | 04/25/2037....
64352V MN 8| NCHET 2005-A A4W SEQ 5.035 8/25/35.. . | 09/25/2016. | MBS Paydown 0 85,832 0 2,669 | 08/25/2035....
65535A  AA 2| NHELI2006-AF1 A1 SEQ STP 10/25/2036.................... . | 09/25/2016. | MBS Paydown (1,594) (1,594) 2,536 0 45 | 10/25/2036....
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........coecvvevnne . 109/25/2016. | MBS Paydown. 23,571 23,571 23,571 21,170 2278 2,278 23,571 0 751 | 01/25/2036....
76110V QL 5| RFMS22004-HS2 A6 NAS 5.17 6/25/34....................... | . | 09/25/2016. | MBS Paydown 3,657 3,658 3,658 3,408 146 146 3,658 (V[ [, 127 | 06/25/2034....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. . 109/25/2016. | MBS PaydowN...........ccervevmuerrerinernins [ onerrveinereriiseneninsenes | oveeveinnees 148,292 | ..ccoooveveee 148,292 | ...ccoooveveee 132,698 54,560 90,650 90,650 | ..overivnriieriinns | e 148,292 0 5,057 | 02/25/2036....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. . | 09/25/2016. | Pass-Through Loss (684) 2,687 0 452 (453) (453) (13) | 02/25/2036....
761118 FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35. .| 09/25/2016. | MBS Paydown 66,014 66,014 55,720 1415 1415 66,014 0| .....1208 |08/25/2035...
761118 FM  5|RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. . | 09/25/2016. | Pass-Through Loss 664 0 0 08/25/2035....
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36............cevvvcrenene . | 09/25/2016. | MBS Paydown 7,292 7,292 7,288 5279 49 49 7,292 0 270 | 02/25/2036....
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccevvverenene . 109/25/2016. | Pass-Through Loss 6,490 6,485 0 0 02/25/2036....
78471D  AA 5| SCLP 2016-1A A ABS SSNR 3.26 08/25/2025.. . | 09/25/2016. | MBS Paydown 64,222 1 1 0 08/25/2025....
850228 AC 1| SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23, .| 09/25/2016. | MBS Paydown cevrrnnnnnn 190,937 | 5 5 0 05/25/2023....
863579 UL 0 [SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35.. . | 09/25/2016. | MBS Paydown 297,835 297,836 239,735 3,458 3,458 297,835 0 07/25/2035....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . | 09/25/2016. | Pass-Through Loss (2,984) 0 0 07/25/2035....
863579 VH 8| SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.......... | . | 09/25/2016. | MBS Paydown 96,788 96,788 86,081 4,841 4,841 96,788 0 ...1,250 |08/25/2035....
863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036..............coevvvceeneee . 109/25/2016. | MBS Paydown. 57,516 57,517 49,608 49,654 1,759 1,759 57,516 0 232 | 06/25/2036....
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31.........cccvvvrnees . 109/25/2016. | MBS Paydown. 16,275 16,275 13,859 15,067 432 432 16,275 0 364 |08/25/2031....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34 . 109/25/2016. | MBS Paydown. 50,131 50,132 42,236 47,674 2,759 2,759 50,131 0 ...1,823 | 05/25/2034....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036. . 109/25/2016. | MBS Paydown..........cocvvvvvvvvvvvevvvevnnnes | ovmemsmsmmmmmssmmmmssmannnnnns | coveeeeeeesees 135,831 | oo 135,831 | oo 120,040 | wooovevevenen 120,120 2,060 2,080 | ..ooooveverereririniienins | s 135,831 0 3,754 | 11/25/2036....
872227 AK 9| TBW 2007-2 AGA NAS SSNR 6.0145 07/25/37.............. .1 09/25/2016. | MBS PaydOWN..........ccvurierriinriieniis | covresireseisssiesiiensiies | onsiieniins 147,416 | oo 147,416 | oo 112,036 | ccoovrneen 104,208 130 3 U RO [ 147,416 0 ...4,790 |07/25/2037....
87407P  AJ  9|TAL2014-1A A ABS SNR 3.51 02/22/2039.................... . 109/20/2016. | MBS Paydown. 25,000 25,000 25,000 25,000 0 25,000 0 585 |02/22/2039.
83156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . 109/25/2016. | MBS Paydown. 56,240 56,240 48,011 (8,857) (8,857) 56,240 (VI 188 | 01/25/2038....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . 109/25/2016. | Pass-Through Loss (40) 0 0 01/25/2038....
929227 4T 0| WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033.... .| 09/25/2016. | MBS Paydown 32,884 32,884 33,017 8) (8) 32,884 0 677 |06/25/2033....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. .1 09/25/2016. | MBS PaydOWN..........ccuurieriinriieniis | covresieseisssiessiinsiies | onsiieniins 131,977 | s 131,977 98,321 3,260 3,260 | oo | e 131,977 0 [ .c.....,728 | 05/25/2037....
92990G  AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... .| 09/25/2016. | Pass-Through Loss. 1612 0 (4,814) 4,814 4,814 05/25/2037....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... . 1 09/30/2016. | Book Value Adjustment 0 4,814 (4,814) (4,814) 05/25/2037....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 09/25/2016. | MBS Paydown 57,609 57,609 53,327 994 994 57,609 0 831 | 09/25/2036....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 09/25/2016. | Pass-Through Loss. (25) 8 0 (25) 25 25 09/25/2036....
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36. . | 09/25/2016. | MBS Paydown 58,896 58,896 55,638 (1,055) (1,055) 58,896 0 843 |10/25/2036....
94984L  AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36. . | 09/25/2016. | Pass-Through Loss 315 0 0 10/25/2036....
95058X  AB 4 | WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45 . 109/15/2016. | MBS Paydown. 5,000 5,000 5,000 5,000 0 5,000 (V1 153 | 06/15/2045....
96033B  AA 2| WESTR 2015-1A A ABS SNR 2.75 05/20/2027.............. | . | 09/20/2016. | MBS Paydown 59,895 59,895 59,875 59,358 7 7 59,895 0| ......1,094 |05/20/2027....
3899999, Total Bonds - Industrial and Miscellaneous 5,572,905 5,696,005 5,210,338 3,734,157 (V] [ 195,881 PO O I 195,881 0 5,573,323 0 (418) (418) ] ......119,973 XXX
8399997. Total Bonds - Part 4. v 13,449,904 | .......13,593,220 | ........13,515435 | ........ 11,627,744 0 87,285 0 87,285 0 .....13,450,321 0 (418) (418) | .......401,406 XXX
8399999. Total Bond: ... 13,449,904 | ........13,593,220 | .......13,515435 | ........ 11,627,744 0 87,285 0 87,285 0].....13450,321 0 (418) (418) | .......401,406 XXX

Common Stocks - Industrial and Mi
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268648 10 2| EMC CORPORATION........ccooooeiiiivemcsisrssssssssscssssssssscscs .| 09/07/2016. | Exchanged 20,000.000 586,209 XXX | 456,565 513,600 (57,035) (Y A0ES) N N IS 456,565 | ..o | v 129,644 | .......... 129,644 | ..........6,900 XXX U.....
40434L 10 5[HPINC. . | 09/22/2016. | CORNERSTONE MACRO.......cccccuuvvee | crrnnnee11,500.000 | cooiinnns 172,822 XXX | s 99,178 | covires 136,160 | .............(47,089) e (47,089) 89,071 83,750 83,750 | .........4,795 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneou: 759,030 XXX | 555,743 | ............. 649,760 n(104,124) | v ven(104,124) 0 545,636 0 XXX XXX
9799997 Total Common Stocks - Part 4. 759,030 XXX | e 555,743 | oo 649,760 n(104,124) | ....(104,124) 0 545,636 0 XXX XXX
9799999. Total Common Stocks 759,030 XXX (104,124) 0 545,636 0 XXX XXX
9899999. Total Preferred and Common Stock: 759,030 XXX (104,124) 0 545,636 0 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks .........14,208,934 XXX ..(16,839) 0] 13,995,958 | o 0 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Mabrey Bank Tulsa, Oklahoma 0.330 8,778,925 5,730,367 8,203,945 [ XXX
Prosperity Bank. Tulsa, Oklahoma 0.350 153,889 153,889 153,889 | XXX
The Bank of New York Mellon...............ccccccocevrrernnnnn. New York, New York 0.010 1 5,046 5,088 5081 | XXX
0199999. Total Open Depositorie: XXX XXX 1 0 8,937,860 5,889,344 8,362,915 | XXX
0399999. Total Cash on Deposit XXX XXX 1 0 8,937,860 5,889,344 8,362,915 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 600 600 600 | XXX
0599999. Total Cash, XXX XXX 1 0 8,938,460 5,889,944 8,363,515 | XXX

QE12




€130

Statement for September 30, 2016 of the Mid-Continent Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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* 2 34182 016050510010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2016
NAIC Group Code.....84
Company Name: Mid-Continent Casualty Company

NAIC Company Code.....23418

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................... 636,934 | ...................647,181 | .....................99,500

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
be QUANEITIEA OF BSHMALEA? .......eiviic e ettt bbb s bt a b s b b s h bbb bRt b s a b s bbbttt bbb et ns Yes[ 1] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

2.31 AMOUNE QUANLITIBA: .....viiieiicecteiicc ettt bbb bbb s s b b s s e s 2 bbb b8 a s 4 bR A s A e s s s b s s b bt b e b bbb s s b et st et enne debibsstetssnsetsntebenserennaees

2.32 Amount estimated USiNG reaSONADIE ASSUMPLONS. ..........c.euiuiiieieieieiei ettt s bbbt bbb s s bbb bbb bbb es s b s e s kst st st en st set st s bt snsans

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaged PONICIES: ..........cevcvieueieieieisiee ettt st s e bbb ss et s st es et saessssssessssssssssssesssssnsaneas
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