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Annual Statement for the year 2016 of the Mid-Continent Assurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEIES.......cvevvieeiieiieicseieeie ettt ssssnns | sesessssssessesssssssessens | esiessssenns 0.0 [ oo | e | e (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations................cccevevveerveivceesiceienens [eeeeeieeeeieceiesiies | eveieereennd0.0 | i,
1.43 Revenue and assessment obligations S 12,049,472
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........ccccvvvievirenieiesisieseseens | covvvenieiienns 597,050 | ..cccvvrnen 2.9 | e 597,050 | .oooveerererereisnieiieins | e 597,050 | ..cccovee 2.9
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

34

35
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties...................

4.4 Multifamily residential properties.

4.5 Commercial 10anS.........ccuvvrrerrernernrernereienrennens

4.6 Mezzanine real estate 10ans...........c.cccovereeeen.

Real estate investments:

5.1 Property occupied by company...........cccccovuunae

5.2
property acquired in satisfaction of debt)..........

53
satisfaction of debt).........ccoeevviiierisiiciiennnns

CoNtract [0aNS........cc.veeeereeeieecrereeeese e

DEriVatiVES.......cooviiereieiiecsee e

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

Property held for production of income (including $.......... 0 of

Property held for sale (including $......... 0 property acquired in

............. 0.0
............. 0.0

............. 0.0
............. 0.0

............. 0.0
............. 0.0
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Annual Statement for the year 2016 of the Mid-Continent Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the Mid-Continent Assurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 26,640,908
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 7,564
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 302,627
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 11,802,553
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 80,583
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 15,067,963
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 15,067,963
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Annual Statement for the year 2016 of the Mid-Continent Assurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. UNIEA SEALES......ooveciiiiciins [ | et | ettt | seesb s
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 0 ] e 0 | oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 12,049,472 12,010,380 ...12,284,281 11,899,711
Industrial and Miscellaneous, SVO Identified 8. United States .3,018,491 .3,017,657 028,286
Funds and Hybrid Securities (unaffiliated) 9. Canada
10, Other COUMMIES......uourerurrerine [ cereenrsnrnesssisesssssssesssnesnees | ossesssssssssssssssssssssssssssssnsssns | soesssssessssssssssssssssssnesssnssnens | eesstsssessssnssssssssssssssssssnnees
11. Totals......ccco.....
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 15,067,963 | .oooovvrereciinnes 15,050,636 | ..ooovvreriinenns 15,301,938 | oo 14,927,997
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvveneren. 15,067,963 | oooovvvrrrereinns 15,050,636 | ..ovooverrrrirnn 15,301,938
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Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 9.7
......................... 0.0
......................... 0.0

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.7

Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




90IS

Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
455,707 | .ocovverninne 1,982,527 | oo 316,030 | .ooovvririrnns 92,634 210,246 | e XKX s | 2,857,144 |l 142 6,159,584 | ....covvrirrirernin 209 [ e [ e 2,857,144

11,069 |..

..1,828,630 |...




Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
101 NAIC T (6] 5,822,153 | ..o 7,216,536 | ..o,

11,069

L0
..1,583,636 |..
......................... 7.9

Line 10.7asa % of Col. 7.........

Total Bonds Prior Year

............. 11,991,492 |..............3,842,525 | ..............3,607,713 | ...............3,630,940 v XXX s | 027,675,290
1,007,188 .563,110 258,331 | .o cererenn XXX . XXX... . 1,828,630

............. 22,261,772 | .covvoerene
21,828,630 | .o

12,998,680 |..... .4,405,635 |.. .3,766,044 | ...

11.8 Line 11.7 as a % of Col. 9. | s 15.9

L0IS

.44 ..14.9 .12.8
. Total Publicly Traded Bonds
12,1 NAIC Tttt seenas | cesessensanenns 5,366,446 |............... 5,234,009 |...ccccovrenee 1,267,606 |.....ccconc... 2,839,707

................. 150,278

12.7 Totals
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............... 5,377,515 |..............5,234,00 |...............1,267,606
. 2303 [ 7.3
....................... 26.7 | o260 | 6.3

Total Privately Placed Bonds

............................ - .316,030
13.8 Line 13.7 as a % of Col. 7..... L1
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccerevees | covvrvrveiiiiiniennnnn 2.3 | oveiiicieiiiieind 9.9 | i, 1.6

(@) Includes $.....2,857,144 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....5,040,067; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.



Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations 5,040,067 |.
1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo
...5,040,067

2,863,012

5,040,067 |.

.............. 2,863,012

.............. 5,040,067

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

........................... 0 [evveee XXX | i)

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX ovvervneree | vvrerrrsrnnnenenen0
.......... XXX ovvivvineree | vvrerrirernnnenenen0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

2,839,707 ... 2,381,772 | ooooe. XKX o | 9,895,699 | ..o 2 | 12,964,781 | oo 9 9,895,699
............ 12,049,472 | ..o 599 015,149,939 | e 513 012,049,472

326,378 .3,080,236 |......coccenu 1,267,606
................. 326,378 |.............5,234,009 | ..............1,267,606 |..............2,839,707 | ..............2,381,772

Industrial and Miscellaneous (unaffiliated)
ISSUET OblIgAtioNS........cvvvevreeeircirieierireneireeeneisseeeeesseneenesnneenens | evennenenennenns 11089 | ot | e | e 150,278
. 92,634

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

9.1
9.2

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 Issuer Obligations............cocrvvverrreirunn.

10.2 Residential Mortgage-Backed Securities

10.3 Commercial Mortgage-Backed Securities

10.4 Other Loan-Backed and Structured Securities

10.5 SVO Identified FUNDS.........cccoveuririiericeeceeee e

10.6 TOAIS.......cvieicicteeecteee ettt | eveeienseneis 5,833,222 |...ccouuee. 7,216,536 |...ccovuee. 1,583,636 |.............. 3,082,619 |..ccooovuve 2,392,018 | .ccoceovrireeviiienn0 | 20,108,031 | el 1000 XXX oo [ XXX | e 17,250,887 |.............. 2,857,144

10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 29.0 | oo 359 | v, 79 | e 15.3 | e 119 | 0.0 XXX oo | v ), 0, ST RN 0.0, SN [FUOTRR 85.8 | oo 14.2
Total Bonds Prior Year

11,1 1SSUET OblIgatioNS.......cc.evvevireieieieieiesee et | evseesnienees 2,863,012 |..ccoovnne. 5,480,908 |......cc..... 1,777,304 | ..o, 258,331 ).0.0 RN PR 10,379,556 2 |, 10,379,556 | ..o

11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 175,730 | .o 296,059 |..ooorvrinns 179,877 | oo, 109,395 )00 N IR 774,680 | oo 2.6 | e 76,892 |..covvvrirne. 697,788

11.3 Commercial Mortgage-Backed SECUMtIES.........covevrrrurririnineirisiereinns [ cevreeeinnenens 669,174 | ...oeceeeeeeeeeeens | e | s | e XXXeovvievenes e 669,174 | oo 2.3 |, 669,174 |...cooveveveveeeeeeererrn

11.4 Other Loan-Backed and Structured SeCUrties..........o.ovvvrvrrereiernrnns [vevernirnnennns 994,704 |...ovvernne 7,221,713 | oo 2448454 | ... 3,398,318 | .cvoveerrn 3,617,322 D 0.0 S R 17,680,510 | .ovovvvriereernn59.9 | e 12,964,781 | ....ovovnnen 4,715,730

11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S DO, S [ .0, S XXX.oven .0, S P XXX.......... D00, S P XXX............

118 TOAIS. ...ttt sttt nes | eesnnseneenens 4,702,620 |............ 12,998,680 | ... 4,405,635 |.............. 3,766,044 |.............. 3,630,940 D 0.0 C SR 29,503,920 | ..ccoovoveeeena100.0 oo 24,090,402 |......cco... 5,413,518

11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 15.9 | oo A4 | e, 149 | e 12.8 | oo .S S 100.0 [ e XKX s | et 817 | e, 18.3
Total Publicly Traded Bonds

12.1 Issuer Obligations...........cccoeeeriervieenieenieeseeenieesnseesnsessennes [ eonrennnnnene D, 091,137 [ i 2153,773 | Lo 150,278 | e | et XXX s | e 1,355,188 | 00366 | 10,379,556

12.2 Residential Mortgage-Backed Securities... .76,892

12.3 Commercial Mortgage-Backed Securities 669,174

12.4 Other Loan-Backed and Structured SeCUrities...........cccvovvvevereeevereeeeeees | eevvviririeininns 326,378 12,964,781

12.5 SVO Identified Funds v | e e XX e | errreee e XK e [ errisrisnississisnsninnines | oonenesssssssnnnnneen0 | vovenrinnisnieninneen 000 i XRX o

12.6 Totals 5,377,51 1,267,606 |..............2,989,985 |.............2,381,772 | covvvvrvrrrvrinnennnd0 | 017,250,887 | o858 [ 24,090,402

12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins 312 | 303 | T3 | e 173 | 138 |00 | 001000 | b XXX [ e XXX.ovreens

12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............ccooevevevevereees | overeeeieaan 267 | 260 | 6.3 | oo 149 18 00 | 858 XXX [ XXX
Total Privately Placed Bonds

13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e 0

13.2 Residential Mortgage-Backed Securities...........ccovovvevvrienveieinniies | cvveveiineenenn85,236 | eiiiinnnnnn254,830 [ 154,104 | 92,634 | 10,246 | XXX |00 D97,050 | 3.0 697,788

13.3 Commercial Mortgage-Backed SECUMLIES. ...........cerriiriieeiiieieieiiiens | rernireneinsissiesinsens | ernneesnssnssssssssesiess | evesssesessssssessessnnns | seiessssssssssessesssssenses | sesessessssessesssssssensenns | soenreense XX Kunrrerrernnns | vervesnsnsesennienieensd [ ovecneinsieieinnnnnnn0.0 0| v 0

13.4 Other Loan-Backed and Structured SecUrities.............coovvevevereeeeeieeeeees | eovvvirivirinenns 370,471 | il 1,727,697 | 161,926 | i | e X% 002,260,094 | o112 4,715,730

13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees ). SN [N 0.0, SN [TD 0.0, SRR IR 0.0 ORI [FSTTNND ¢ 0 O oo o ororrRRTRL [FOyRORYRyRRRRPRORRORN | I [FSTRORORORRRORON 01 0 I USSR XXX i

1318 TOAIS.....eceeeeiee ettt nsnns | sesnssessenenes 455,707 | ..o 1,982,527 | 316,030 | e 92,634 | 10,246 | 0 2,857,144 | 142 | 5,413,518

13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees 159 |09 | T 32 |04 | 0.0 | 10000 |l XX XK [ XXX

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccoccerrrrieininininns | corvrisenssineneenneas 2.3 | 39 |18 | 05 |0 0.0 ] i 142 [ XK i [ XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 2,863,012 2,863,012
2. Cost of short-term inVeStMENtS ACUINET............eviurieiicieieiie et sss et snse e snses | saetsssssesessesesssnsesesesesessnsesessnseeas TA456,498 | oo L T O T BT TTOTT
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N dISPOSAIS...........c.cvriueiriiueiiiiiierieieisiee et sssssaesnns | ssessssssessssesessssnsesessesesessnsesesnsesas 5,279,443 | oo B,2T0,843 | ..ottt es | eereee ettt ettt e et st et sesete et seseees | oeeteret it et et et e et st et et st st e s e st etet et et er e et erereetaeans
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccviuiuririrrirnininneinis | o senns 5,040,067 | wovocveeieieireeeeee s 5,040,067 | oeveeeeeeieeeiieei e 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.euiiiiiiisrieiisrssisssrssesssssesssessesssesssesss | eossessesssssssessessssessesssssssessassssassans 5,040,067 | .oooovvvviiieeieeeeeeee e 5,040,067 | ..o (O O [0 P 0
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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. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
455057  YE 3 |INFIN AUTH REV 5.00 11/01/2018..... SD. | [ | e 1FE ..1,241,118 |...106.730 ..1,163,357 1,090,000 | ..ovoeree 1,126,214 | oo [ e (18,913) s [ e [ 5.000 |...... 3.120 |MN...... .54,500 | 05/06/2010. | 11/01/2018.
49151E 72 2 |KY PPTY & BLDGS 5.25 02/01/2019.....c.cvuuiiiiniissrienirnenssssisssissninnn (510 1000 R (O S 1FE ..1,109,840 |...107.407 | .... ..1,074,070 1,000,000 5.250 |...... 3.860 |FA....... .52,500 | 07/21/2009. | 02/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 2,350,958 XXX ] s 2,237 427 | ..o 2,090,000 0 0 XXX XXX XXX ] s 30,958 | ........ 107,000 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035......ccouemreereereesresereeereesieeeiesessesennss | evveee | oo | evenerienns | s 1FE| oo 289,825 |...100.581 280,000 288,450 (346) | evvrrererineireens [ e [ 2.750 |...... 2.547 |MN...... 11/21/2012. | 11/15/2035.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025...........cocovvereriirerernerirerireceseniseines | ceveene 2| 1FE 1,017,225 |..102.221 | .............1,011,988 | .ccoovrnnnreen. 990,000 | ..oovvveneee 1,009,924 (6,808) [ ..ooevereenrircren | cevrrrererieeninenis | e 4.150 |...... 3.385 | MON.. 09/11/2015. | 04/15/2025.
31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051.........ccomremerrerenrieeerseesssisessessssessenssninens | vevenne | oo | eevessrnens | ovees 1FE ...1,000,000 |..... 98.404 1,000,000 | ..cooovrenne 1,000,000 [ ..oceoueearrmcrienins | rererreerseninsienis | veveneesesinsinens | e | e 2.650 |...... 2.665 |MON.. 11/06/2014. | 08/15/2051.
31397P PV 6 |FHM M012 AB31 2.50 08/15/2051...... R 1FE ..1,000,000 |..... 97.656 .1,000,000 999,980 (U3 [OOSR PSRRI DR 2.500 |...... 2.507 |MON.. 05/11/2015. | 08/15/2051.
462467  MP 3 [IOWAFIN SFH 4.50 01/01/2029.........ccuoevrrrireererinerineniesesseessssisssssessenssssesns | oevenns 2| 1FE 479,990 |...104.879 | ...ccccevrser 466,712 | i 445,000 462,379 (3,502) [ covoerurvrerrerins | verrrrirnerserinenns | e 4500 |...... 3.553 |J....... 06/29/2011. | 01/01/2029.
49130T PR 1 [KY STHSG CORP A4.2507/01/2033.........cccoummiiniiiciienicisisiissiiesienis | e 2| 1FE 240,465 |...101.886 230,000 235,656 [GINKCTAT SRR IR IO 4.250 |...... 3.652 | JJ....... 06/11/2012. | 07/01/2033.
60416Q FZ 2 |MN HSG FIN B 2.95 09/01/2044..........cccovvvmrrneriririnerneriesinesienessessessssssesnes | voveees 2| 1FE 763,846 |..... 98.408 | ..oevrvrrren 751,686 | oo 763,846 763,846 | ... | ovrrverierineenenns | enrriresieneneees | ervessessessesenes | aeeene 2.950 |...... 2.968 | MON.. 08/13/2014. | 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045..........coonrrmeremrinerreeiseisssrisssinens | s 2| 1FE 896,172 |..... 97.823 | .ovireeernnn 876,662 | oo 896,172 896,173 ((0)]) ST IVURIRRIINN IOV 3.000 |...... 3.019 |MON.. 03/11/2015. | 04/01/2045.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034..........ovvviirernninirnrieineieiesisserees | veveees 2] ... 1FE 752,610 |..... 95.820 752,610 [ .o | vervevnercineniene [ [ e | s 3.050 |...... 3.069 [MON.. 06/24/2015. | 12/01/2034.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.........cocovvrerirrieiinrineinerieseseesnsnins | ceves 2| 1FE 334,191 |...102.966 ....325,000 331,391 (885) | evvrueerrrraernens [ e [ e 3.500 |...... 3.159 |JD....... 08/29/2013. | 12/01/2044.
647200 X4 1 |NMMTGE FIN CL I B-12.8507/01/2043............ccovoverirmrimriinninniserisniesiins [ s 2| 1FE 339,112 |..... 97.684 | .o 332,923 | 340,816 339,535 A42 | o [ e [ 2.850 |...... 3.011 |MON.. 08/29/2014. | 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043..........coovvvemrrerieriseinsrisereeeisenienens | vrenes 2| ... 1FE 878,821 |...101.745 ....845,021 874,384 (4,879) [ oo | e | e 4500 |...... 3.814 | MON.. 08/08/2013. | 10/01/2043.
64988R CP 5 |NY STATE MTG AGY REV 3.40 04/01/2018 SD. | [ | e 1FE| oo 704,648 |...102.031 . 704,935 FSTU I SOOI DUOPUOTORRRPO DO 3.400 |...... 3.408 |AO...... 09/08/2010. | 04/01/2018.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034..........ccvvereverrinirierierereniseinns [ e 2| 1FE 320,000 |...102.791 320,000 320,000 [ .ooovverrirerirnriiinis e | e | e | 2.500 |...... 2.500 | JJ....... 05/31/2013. | 07/01/2034.
71881L  AD 0 | PHOENIX AZ SER'07 5.25 08/01/2038..........cccmvrrmererrerermrernerseniresessensssnsnes | vereees 2| 1 6,418 |...100.850 6,299 6,246 | ....... 6,331 [ [N VRN IO 5.250 |...... 5.002 | MON.. 11/05/2009. | 08/01/2038.
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2048..........ccooieiiiniiiiniinicniinciisniiini | v 2| 1FE 910,000 |..... 97.397 | i 886,313 910,000 910,106 109 | i [ [ 3125 ... 3.151 |MS...... 10/15/2015. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o v 9,933,323 XXX 9,772,953 9,809,711 ...9,895,699 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 12,284,281 XXX ....12,010,380 ...11,899,711 12,049,472 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
075386 AC 6 |BEAVER VALLEY FND 9.00 6/01/2017.....covviriereriniiserienieseseesssisessenienes | weeees ...12,197 |...100.011 ...11,001 11,000 11,069 (158) | cevevneererimneinens [ erneerreniseirserienes [ e 9.000 |...... 7.432 |JD....... 06/13/2007. | 06/01/2017.
961548 AS 3 | WESTVACO CORP 7.50 06/15/2027.......csierirsnisserarsnsisisssssnsssssssessssesssansns | svrnes ..150,864 |...106.911 159,297 149,000 150,278 [L4S))] IO [N IR I 7.500 |...... 7.381 |JD....... .11,175 | 04/05/2006. | 06/15/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cvveireiniinivinenernneens 163,061 XXX 170,298 ...160,000 | oo 161,347 | o 0 (237) 0 0 XXX XXX XXX 12,165 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
46637V AA 3 [JPTEP 2012-2 A SEQ 3.00 09/17/42.. ..596,402 |...100.330 .609,028 597,050 LT | | | 3.000 |...... 3.343 | MON... .18,211 | 12/02/2013. | 09/17/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 596,402 XXX | een...609,028 | ...............607,025 | ..o 597,050 | .o 0 1,771 0 0 XXX XXX XXX 18,211 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
08179X  AA 3 |BSP 2013-IlA A1 CLO FLT 07/15/2024 ..498,250 |...100.040 | .................500,200 | ....... 500,000 499,356 K72 I ST IOVRRRRRIR IO 2.080 |...... 1.546 05/06/2013. | 07/15/2024.
12549B  AC 2 |CIFC 2013-2A A1L CLO FLT 04/21/2025 ..498,683 [..100.084 | .................500,421 | ............c.... 500,000 499,477 296 [ .ocveerereeirienins | e [ e 2.032 |...... 1.485 05/15/2013. | 04/21/2025.
46617U AN 1 | JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23 SOV [UOPPOOR VR PRI IOV 1FE 761,261 |..... 99.875 ....761,261 TO1,261 [ oo | | evrrresienenenes | crvessessnessesenes | veeene 3.070 |...... 3.082 03/24/2015. | 04/20/2023.
66859 AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024........coocoseiinniinrinssissninseisserssssesenssnes | eovsens | [ eosenenenees | oovees 1FE ..500,000 |...100.000 | .... 500,000 | ..ovveieriierineiinnis [ errrsenensssisenns | | e | seeeas 2.302 |...... 2.308 11/27/2012. | 01/18/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........oiuiiniiieriiiiiiinisiisiien s 2,258,193 XXX | e 2,260,930 | ........ 2,261,261 2,260,094 | oo 0 625 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffili@ted). ...t 3,017,657 XXX s 3,040,256 | ..o 3,028,286 | ....co...c.. 3,018,491 | i 0 2,158 0 0 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations............cciwereiriniiiniienns 2,514,019 XXX | 2,407,725 | i 2,250,000 | ..ovvernne. 2,315,120 | oo 0 s (31,623) 0 0 XXX XXX XXX [ 31,538 | e 119,165 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 596,402 XXX ...607,025 597,050 1,771 0 0 XXX XXX XXX | e 1,518 | 18,211 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMIHIES............iuuiiiiimiiiiiiriiriisiiissiissi s ssessessnesssssseneenens | eoenienes 12,191,517 XXX 12,070,972 12,155,792 I (16,348) 0 0 XXX XXX XXX ..371,070 XXX XXX
8399999, Grand TOtal - BONGS..........c.urreurirererierieiieiiesiesieee ettt sssssniseniananns | svesieses 15,301,937 XXX | . 15,050,636 | ............ 14,927,996 | ........... 15,067,963 | ...cooovvrrerirnnn. (V)] [ (46,200) 0 0 XXX XXX XXX | .........96,890 | ........ 508,446 XXX XXX
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NONE
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Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Political Subdivisions of States
075549 CE 3 |BEAVERTON OR SCH 5.00 06/15/2017.........ccocouvvvennee .. | 03/31/2016. | Payment on Intercompany Balance......... | cccccoeeeecveens | cove 1,051,540 | ....... 1,000,000 | ....... 1,153,480 | ........... 1,030,459 (5,156) | veveerrerneirens | evererinns 1,025,304 | ....cooorvernrinr | 000..26,236 | .........26,236 | ....... 14,722 | 06/15/2017.
421722 R6 8 |HAZELWOOD SD-A-PREREF-MO 5 20 3/1/20............... .. | 03/31/2016. | Payment on Intercompany Balance.......... | vcoovererines | vervrins 181,932 | v 175,000 | .......... 180,171 | v 177,836 (598) [ .ovvrrerreeererins | v 177,238 | v | 4,693 | 4,693 | e 5,104 | 03/01/2020.
421722 82 6 |HAZELWOOD MO SCH DIST UNREF 5.00 3/1/20 .| 03/31/2016. | Payment on Intercompany Balance.......... | cccc.coovceveees | ceverees 338,029 | .......... 325,000 ..334,603 ..330,267 (1,110) [ oo | verrreeernenne 329,157 | i [ 20000 8,872 | 8,872 | e 9,479 | 03/01/2020.
702333 4U 6 | PASADENA TX 5.00 02/15/2022 .. |.. | 03/31/2016. | Payment on Intercompany Balance.......... | .. | e 1,295,794 | ... 1,130,000 | . ,308,789 | . ,214,194 | . (4,813) v 1,209,381 | | 086,412 | ....86,412 | 35,469 | 02/15/2022.
799017 KR 8 |SAN MATEO HSD-B 1.523 09/01/2017.......cccccociuvrueinnees .. | 03/31/2016. | Payment on Intercompany Balance......... | oo | coveinnes 755,768 | .......... 750,000 | .......... 750,000 | oot 750,000 | ..o | (0 RO [P 750,000 |..coocociiviiiins | 00000 .5,768 | 5,768 | i 6,663 | 09/01/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States OO OO OO OO OO OO RO RO RO ROOT RO RO PO RPOPTOPoTY ISR 3,623,062 | ...... 3,380,000 | ....... 3,727,043 | ........... 3,502,756 | ....coovvuennn 0] . (11,675) | covveennenas 0 [ (11,675) | oo 0 [ o 3,491,080 | ....cccooo....d 0 ... 131,982 | ....... 131,982 | ....... 71,438 XXX
Bonds - U.S. Special Revenue and Special A ment
207758 D8 6 |CTHSGFIN AUTH F-22.75 11/15/2035.... .. | 12/22/2016. | Sinking Fund Redemption............c.......... 80,000 82,514 | oo | e (2,518) (2,518) ..80,000 11/15/2035.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025.. .. | 10/15/2016. | Partial Call 10,270 (270) (270) ..10,000 04/15/2025.
462467 MP 3 |IOWAFIN SFH 4.50 01/01/2029 .. | 10/03/2016. | Partial Call ) (7,039) 01/01/2029.
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033 .. | 08/15/2016. | Partial Call ) (1,034) 07/01/2033.
60416Q FZ 2 |MNHSG FIN B 2.9509/01/2044..... .. | 12/01/2016. | MBS Paydown . .145,078 0 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045. .. | 12/01/2016. | MBS Paydown 85,012 | ............85,012 ...85,012 (0) 04/01/2045.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034. .. [ 12/01/2016. | MBS Paydown..........cccoovnvieerieiieninnins | oveiiciiienins | o 163,526 | .......... 163,526 ..163,526 0 12/01/2034.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045.... .. | 03/31/2016. | Payment on Intercompany Balance.......... | .. ,077,650 ,000,000 ,074,890 ) (3,649) 11/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44. .. | 12/01/2016. | Partial Call 55,000 ....56,555 ) (1,231) 12/01/2044.
647200 X4 1 |NMMTGEFIN CL | B-12.85 07/01/2043.... .. | 12/01/2016. | MBS Paydown 38,653 ) (114) ..38,653 07/01/2043.
647200 X6 6 |NM MTGE FIN SFM C14.50 10/01/2043 .. | 12/01/2016. | MBS Paydown 69,602 72,220 | ....... (157) (157) ..69,602 10/01/2043.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 .. [ 10/01/2016. | Partial Call...........cccoecvvereriiriicniiccirenin | e | v 65,000 65,000 | ..oovvciieniens [ e 0 07/01/2034.
721901 JB 3 |PIMACNTY AZ5.00 12/15/2036 .. | 03/31/2016. | Payment on Intercompany Balance.......... | cccccooeeecveees | cove 1,002,573 | .........975,000 | .......1,017,656 | ............. 983,021 | v | e (2,076) (2,076) 12/15/2036.
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2046. .. |.. [ 12/01/2016. | Partial Call 90,000 R 90,000 |....... 0 0 .. 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... ovrisrierssseerssssssesesssssssssssssessssssssesssssssssesssssssssssssessansssses | assenes 3,067,093 | ......2,961,870 | ....... 3,100,032 | covevenee 3,054,289 | ..o, 0 (18,087) [ ..o [\ P (18,087) | oo 0 s 3,034,022 XXX
Bonds - Industrial and Miscellaneous
075386 AC 6 |BEAVER VALLEY FND 9.00 6/01/2017........ccccourverrrnees .. | 06/01/2016. | Sinking Fund Redemption..............c......... 27,000 | ............ 27,000 | ............ 29,939 | ... 27,559 |....... (559) (559) | cvvvverrererrirns | e 27,000 | oo [ e | e (V1N I 1,215 | 06/01/2017.
16165L AC 4 |CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36.................. .. | 04125/2016. | MBS Paydown.............coocvenmrverereeveneerens | covevvmnniinnne | cervenenen 18,221 | 118,221 | 18,220 | 18,221 | [ 0 [ v e 18,221 | | e | v | s 168 | 06/25/2036.
202795 GX 2 |COMMONWLTH EDISON 6.95 07/15/2018 .. | 03/31/2016. | Payment on Intercompany Balance.......... | .ccccocovernee | .. 1,107,405 | .......1,000,000 | ..........907,100 | ..............968,401 |....... . 2,849 2,849 | v | 971,251 | | 136,154 | ... 136,154 | ... 49,422 | 07/15/2018.
46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23 . |- 10/20/2016. | MBS Paydown...........c.cccocvvnmviinmeiinnnis | cvenriinnniins | 00 238,739 | 1111.0.238,739 | 1.0.0.0.238,739 | 1iiinen238,739 | i | e 0 [ | 238,739 | | e | e | 5,419 | 04/20/2023.
46631B  AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049................. .. | 08/15/2016. | MBS Paydown.............ccccvererveerervereneerans | cornvvseniriens | eereeeen870,776 | e 870,776 | .........672,584 | oo 869,174 | oo | i 1,603 1,603 | o | eereereneenBT0TT6 | e [ e | ervvenienennn0 [ 11,098 | 06/15/2049.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 .. | 12/17/2016. | MBS Paydown . 102,537 | ..........100,743 | ..............100,836 |....... 29 29 | oo | eeeeerieenn 102537 | e | e | ceereeieneeennn0 | s 1,645 | 09/17/2042.
62431R  AA 7 |MVEW 2007-3A A1 CLO SSNR FLT 04/16/21 ..| .. 10/16/2016. | MBS Paydown v 217.524 | 217524 | . L2AT524 | | s 0 [ | e 17,524 | s | e | v | 1,211 | 04/16/2021.
62942Q AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48.............. .. | 03/31/2016. | Payment on Intercompany Balance......... | cccccoveeicvnens | cov 1,004,994 | ...... 1,000,000 | .......... 999,998 | ...t 999,998 | ....... 0 0 [ e | ervreereen999,998 | i | 4,996 | 4,996 | e 9,723 | 08/17/2048.
6708ON AG 7 |OCP 2012-2A A2 CLO FLT 11/22/2023 . [ 1112212016 | MBS Paydown.............ovvverieiriinreiians | coveviinniiinns | e 500,000 ..500,000 ..500,000 ..500,000 0 [ | 900,000 | i | e | v | 9,082 | 11/22/2023.
74982G AC 5 |RACEP 2012-7A A CLO FLT 11/08/2024.... .| .| 11/08/2016. | MBS Paydown 500,000 | ..........500,000 | ..........500,000 | . ..500,000 0 [ eovveeeeeeeeeiees | eeeeeeeeren500,000 | oo | e | evveriieniiennn0 | s 10,247 | 11/08/2024.
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022..........ccovvvevnnce. .. | 03/31/2016. | Payment on Intercompany Balance.......... | vevevvrerines | verivreaes 559,531 | oo 563,000 | .......... 563,152 | .ooovvennee 563,110 () ] o | 63,107 | e | veerere(3,576) | e n(3,576) | o 8,113 | 10/15/2022.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34 .. | 12/25/2016. | MBS Paydown 58,670 ....58,670 ...58,835 | ... 58,670 0 O 1,606 | 05/25/2034.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027 .. | 06/15/2016. | Sinking Fund Redemption............cccccoeues | onniivciininss [ i 107,000 | .........107,000 | .........108,339 | ............. 107,974 (974) | 0 ] 4,013 | 06/15/2027.
3899999. Total - Bonds - Industrial and Miscellaneous.. OO OO OO R O ROT RO RROOOTY [NVPOOOR 5,112,398 | ....... 5,003,469 | ....... 4,911,367 | ..o 4,970,207 0 2,944 0. 4974824 |....c.......0 | .o 137,575 | ... 137,575 | ..... 112,960 XXX
8399997. TOtAl - BONAS = PAM 4.k st | e 11,802,553 | ..... 11,345,339 | ..... 11,738,441 11,527,252 0 (26,819) 0. 11,499,926 | ..o [ e 302,627 | ....... 302,627 | ..... 236,777 XXX
8399999. Total - Bonds e | i 11,802,553 | ..... 11,345,339 | ..... 11,738,441 | . 11,527,252 | coviveveeen0 | 1(26,819) | e (L] P (26,819) [ .ovovvrrinnnnn 0]....11,499,926 |......c.......0 | ... 302,627 | ....... 302,627 | ..... 236,777 XXX
9999999. Total - Bonds, Preferred and Common Stocks e e | e 11,802,553 XXX ... 11,738,441 | ... 11,527,252 0 (26,819) 0...11499926 |........0|... 302,627 | ....... 302,627 | ..... 236,777 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE
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Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5

Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class... | ........... I . | 12/22/2016. | The Bank of New York Mellon...........c..cccccceivcciins | cova XXXeooos | s 5,040,067 | ...ooooniinniiinns o [ . 5,040,067 |...cccooovriiiiinns o [.....0.370 |....0.370 [Mtly.... | .......... 5,626 | ..o

8899999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.........iiiiiiiiiiiiiis ottt | sebsninees 5,040,067 | oo (U T (U 0 0 XXX 5,040,067 [V 0 XXX XXX XXX | e 5,626 | .o 0
9199999. Total - ShOrt-TErM INVESIMENES.............orverrieiieieeiieireeieieeesi ettt eniee | esssesssasssanssees 5,040,067 (V) (V] [ 0 0 XXX 5,040,067 (U [ 0] XXX XXX XXX | v 5,626 | ..oovrrrcrinn 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

Sch. DB - Pt. B - Sn. 2
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
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Annual Statement for the year 2016 ofthe  IMlid=Continent Assurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Mabrey Bank Tulsa, Oklahoma 160,675 | XXX
The Bank of New York Mellon, New York, New York . 5,089 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 165,764 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 165,764 | XXX
0599999. Total Cash XXX XXX 0 0 165,764 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 168,876 | 4. April 167,912 | 7. July. 166,422 | 10. October. 165,675
2. February. 168,860 |5. May. 167,143 | 8. August. 166,476 | 11. November. 165,774
3. March 168,900 |6. June 167,185 | 9. September. 166,493 | 12. December. 165,764

E26
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Annual Statement for the year 2016 ofthe IMlid=Continent Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 ofthe  IMlid=Continent Assurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... PROPERTY AND CASUALTY 1,022,029 1,063,318
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia PROPERTY AND CASUALTY 236,508 246,833
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,022,029 1,063,318 236,508 246,833
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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