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statement for June 30, 2017 ot the Mid-Continent Casualty Company

ASSETS

Current Statement Date

Assets

2

Nonadmitted
Assets

4

December 31
Prior Year Net
Admitted Assets

© © N o

1.
12.
13.
14.
15.

16.

17.
18.1
18.2

19.
20.
21.

22.

23.

24,

25.

26.

Stocks:

2.1 Preferred SOCKS.........coevcvceece ettt

2.2 COMMON SEOCKS.......ceveiecicteiieieie ettt nee

Mortgage loans on real estate:

31 FIISEIENS. ...t

3.2 Other than first IENS.........c.ccueiveieicrieccee s

Real estate:

4.1 Properties occupied by the company (less §.......... 0

ENCUMDIANCES)...e.vveeeereereieeeeseeseesees et ess st esase st ss st enssessenes

4.2 Properties held for the production of income (less §.......... 0

ENCUMDBIANCES).....ovvcveiveieiicieecie ettt sttt

43
Cash ($.....8,447,941), cash equivalents ($.......... 0)

and short-term investments (3.....25,725,072)........coooeveoeeeeeeeeeeeeeeeeeeeeeeeseeesese s
Contract loans (including §.......... 0 premium NOLES)........crverercieeieesss e
DEIIVALIVES......oooveiiiiie it
Other INVEStEd @SSEIS...........ivuiiiiiiiiiii s
Receivables for SECUMLIES. ...
Securities lending reinvested collateral @ssets..........coveieieieesieese s
Aggregate write-ins for iNVested aSSetS..........ccvvurieieicieiseeese e

Subtotals, cash and invested assets (LINES 110 11)...uvevcvreeireereieesiesee e

Title plants less §.......... 0 charged off (for Title insurers only)
Investment income due and accrued
Premiums and considerations:

15.1

15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled premiums)....................

15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination ($.......... [0) F—

Reinsurance:

16.1  Amounts recoverable from FEINSUTETS............ccceuevnerierierirerieriereeneeeeseesseenes
16.2 Funds held by or deposited with reinsured companies............c..ccoovvevererrereernnnnns
16.3 Other amounts receivable under reinsurance CoNtracts.............coceveverererecrenenen.
Amounts receivable relating to uninsured plans............cc.ccoveieieeieieceee e
Current federal and foreign income tax recoverable and interest thereon......................
Net deferred taX @SSEL..........cocvii s
Guaranty funds receivable or on depOSit...........cccoccieieicirierieeieieise e
Electronic data processing equipment and SOftware...........ccccoeueviereieneeieiesesins
Furniture and equipment, including health care delivery assets ($.......... (1) USSR
Net adjustment in assets and liabilities due to foreign exchange rates..........cc.ccovunen
Receivables from parent, subsidiaries and affiliates............ccccoevivrreieieeieiccsinns
Health care (§.......... 0) and other amounts receivable............cccceivieiererneeieenes

Aggregate write-ins for other than invested assets...........ccovvveeeinieesisieeeesns

Total assets excluding Separate Accounts, Segregated Accounts and Protected

Cell Accounts (LIN€S 12 through 25)..........cveurierrurrererseeneensiseeseessissesseeseessessssssessssesenes
From Separate Accounts, Segregated Accounts and Protected Cell Accounts.............

Total (LINES 26 @NA 27)........ovveerreeieiireireiieeiseississes ettt ess s essssssessnes

Properties held for sale (less §.......... 0 encumMbrances).........oceveeerveereerivsrenenne

Uncollected premiums and agents' balances in the course of collection..............

................ 343,641,279

.................. 35,004,118
.................. 66,290,254

................ 318,356,600

.................. 33,263,020
.................. 64,844,054

.................. 17,233,397

.................... 1,733,032

.................... 2,017,858
.................. 15,321,342

3
Net Admitted
Assets
(Cols. 1-2)
................ 343,641,279
.................. 35,004,118
.................. 66,240,254
.................................. 0
.................................. 0
.................................. 0
.................................. 0
.................................. 0
.................. 34,173,013
.................................. 0
.................................. 0
.................................. 0
......................... 59,527
.................................. 0
.................................. 0
................ 479,118,191

.................. 15,988,908

.................... 1,733,032

.................. 14,665,133

.................... 1,835,807

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

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)

2501. Equities and Deposits in Pools and Associations
2502. Reinsurance Commission Receivable
2503. Rounding
2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)




statement for June 30, 2017 ot the Mid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current aCCideNt YT $.....26,138,877 )........rverrerreiereiereiseeieseesissssssesssses st sssssssssssssssssssssssssssssssssssssssssssssnssnssnssnssss | sosessesssmmssnsesssens 193,647,403 | oovcveveeeereerne 194,906,377
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LSS AQJUSIMENT EXPENSES.......couevieieciciecieie ettt bbb sss st s sestessessssssssssssessnssnsenens | crensssessesinsesersnsns 80,029,383 | wevveviveieriereiieiins 89,248,725
4. Commissions payable, contingent commissions and other SIMIlar ChATGES...........ccuiecieirieieeiscesse e sesisssesas | cerissiesesss st ssesssesessenes | coiessesssssssses s ses st s ssesseses
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cviieriiiriiieiieeesee e ssssessesssssssessesssssssnnes | sesseerenssssesseseesserennes 1399 1,952 | v 6,680,721
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........ccvevrrvrcierineieieresseessssseesesssessessessssssssennns | eesvessssssessesessesiessen ] GA27 | o 708,277
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccruurrrrrrrerrerrrrrreeernrineinnees | cevreieeseeensieessesssesssessssssesssssnses | seesessessssssssesssssnsss 1,095,872
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,662,371 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueeveieicrisiecseeeeieeeessieseiins | cvevesiessseseissisnens 57,454,074 | oo 55,125,430
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covvrveierereieie e es e sses e ssssesaeses | srevesssssessssessesseseesesans 472,459 | oo 575,133
13.  Funds held by company under reinsurance treaties....
14.  Amounts withheld or retained by company for account of others....
15, Remittances and itemMS NOt AIIOCAIEA..............cueiiiieiecic ettt s e b s s s st nsns | 2rebsssssessessssestessssstessessesnsensanss | evsesssastessessssessessessessnsensessesnte
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllateS...........cccviueiiiiiieiiiice sttt sas | sesssstes sttt nas | eesiestess et 5,745
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. .......cuuevriiericiiesiesiseici sttt bbbt bbbt en b n b stensnnans | sessestessessessessnssenens 4,400,000 [ ..oovrireieieereeenee e
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-iNS fOr [IADIIIES. ..........cccevueruiireireiissieiesss ettt sttt s s s es s enns | siessessenssssessenssssns st st s entand 0
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ...351,256,949
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 28 GNA 27)........ccuieiirrineieeiise ettt ss sttt ss bbbt ns st ssnsnnes | sbsssssessssssssssssseas 351,256,949 | .o 348,812,760
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,506,250 | oovereireieeaes 3,506,250
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 101,538,200 | .coocvevvererreiirnns 101,449,878
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 57,221,556 | covvrveererrireirnienens 46,061,933
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 162,266,006 | ..ovoorrrreiiainnenns 151,018,061
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 513,522,955 | ..ovvrrvrnerrrinnns 499,830,821
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GD0OVE)..........viieiveiiieiiecieiciississsesesessesesssssesessessessssesssssssssnsessssssessessssnsesses | cressssssnsssssssessnsessesesnsessasanes [0 OO 10
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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statement for June 30, 2017 ot the Mid-Continent Casualty Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 50,154,056 51,095,925 | .............. 101,872,434
1.2 Assumed......... (written $ ...14,189,549 |... ..16,656,206 |. ...31,673,288
1.3 Ceded.. o (WIIHEN §.....6,022,410)......coereerrrecrieeeeeseeeeeseesssssssss s sssss et sss s ssssssennnes | sssssr s 5,836,725 |... ....6,048,087 |. ...11,881,705
14 Net......coorenne. (written $ 58,506,880 61,704,044 | .............. 121,664,017
DEDUCTIONS:
2. Losses incurred (current accident year $.....27,569,358):
2.1 DIFBCL.... vttt Rttt | aessessensienes 13,548,409 |...ccooovrvnne. 11,280,314
2.2 Assumed. 4,156,653 |... ...3,270,425 |.
2.3 U, ..ottt | enpent it 1,969,002 |..ooovviinnnnn 1,672,352
2 NBL oot R bbbttt | sbienrsenseenneas 15,736,060 |...ccovrrrrnne. 12,878,387
3. Loss adjustment expenses incurred.. ....16,836,203 |... .23,270,103 |.
4. Other underwriting EXPENSES INCUITEM..........cururiuierereereeereeeeseessetee sttt ss st et ss st ses st ssesssesnessans | sesbsssssssasenn 23,932,324 | ..o 24,253,946
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5). .118,610,561
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cvrvuieieeineireieieineeseeeseseesessesese st ssesssssssssessssssssees | seseesessessnesses 2,002,293 | ...oveirininne 1,301,608 |..coovevrrirrnn 3,053,456
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiciiieiee ettt sse b b s snnas | cvesbensesesaesans 7,792,928 | ..o 8,074,836 |...ccccvvvnenn 16,320,782
10. Net realized capital gains (losses) less capital gains tax 0f §....25,476............ccocuerveereereeeeeeriesiesteeseesiesiessesseessees | sresseesieessssseas (336,712)] oo (277,826) ..o 1,740,117
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 7,456,216 |..ocvvererrne 7,797,010 | .o 18,060,899
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....28,240 amount charged off $.....64,185).. (35,945) 223,717)
13. Finance and service charges not inCluded iN PrEMIUMS...........c.ceveiiieieieirereees et s sssesss s sssssssssessssns | enssssessesssssssesssssssessesesss | sresissessessssssssssssesssssssenss | cvesssesisssssesessssessesssenes
14. Aggregate write-ins for MISCEIlANEOUS INCOME. ...t ssesssessesssssensssssessessnsss | ssssssssssssssessasens (16,864) (35,204)
15. Total other income (LINES 12 thrOUGN 14).......cocvceiiereieteee ettt esss e ssssss s st es s esse s ssessnsess | arssnsssssssssnssneas (52,809) (258,921)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 15)......ciiicecceice ettt sttt sse s ssssesanns | eevssssssesinsneas 9,405,700 |..cceverrrnnnn 9,112,910 |.oeverernene 20,855,434
17. DivIdends t0 PONICYNOIABTS..........ccveevcveeieee ettt ettt st s b s s sas s sess s s sstenss | ssssessssnsansesansas 108,329 | ..o, 160,884 | ..o, 286,276
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cveieiciiriiciesie ettt ssse s s ses s ssssssssssessesns | cvessessessssssnes 9,297,371 | v 8,952,026 |....ccovvuee. 20,569,158
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieieieisee ettt sse bbbt se st st nbns | sresssessssassaes 2,440,671 .o 2,601,208 |..covvernnnn 4,220,745
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)..........ccceviuiveireieretiesieiesetssie et sesses s sesssssssssenes | cvesvesssensennnd 6,856,700 |................... 6,350,818 |.....cccc....... 16,348,413
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 151,018,061 ....153,610,631 | . .153,610,631
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ....6,350,818 |. ...16,348,413
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) .
26. Change in net deferred INCOME tAX.........cu ettt sttt sttt essensnenns | sbssesessessssensssees 173,786 | v 382,972 | oo (888,351)
27. Change in NONAAMILIEA ASSELS..........cuivueieieieieie ettt st bt s st saenes | svsbessesssaesans 1,673,404 | ..ocoirnen. 133,990 [ .o 173,713
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PAI Nttt bbbttt bbbt s st saes st saessentnsaens | eereessenientnsenses OBy | crrrrerrerterierins 114,816
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock o
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvueiveieieeiicieissteie sttt sses et ssesss e ssessns | ssssesssssssssessessssssssssans 4
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccceueeeicieiseieieissee s esssssesens | sssesisssssnas 11,247,945 | ..o 9,297,417 | oo (2,592,570)
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 162,266,006 | .............. 162,908,048 | .............. 151,018,061
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. MisCellan€ous INCOME (EXPENSE)......c.cvurueireiiiieiseisssie e sissss et ss bbb sttt s st
1402. Rounding.......cccovvvevireiriennerennns
1403, ...
1498. Summary of remaining write-ins for Line 14 from overflow page...
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)......
3701. Miscellaneous Sources..
3702, s
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cvuivieiieieiiiii ettt sesensenesssssnssnsensns | sensesessssssnssnsesnsanseseesas L I K I 0
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CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 59,703,379 60,305,344 | ............... 119,421,810
2. Netinvestment income... 7,419,731 ...7,859,730 ....15,869,010
3. MISCEIANEOUS INCOME.........ooivuiiieiiciciesie ettt bbbttt bbb s bbb s s s s s s senses | snbantessesstensasses (52,809) | .ooverieirieneeenn 14,292 | i (258,921)
4. Total (LINES T HIOUGN 3)...erieieeii ettt bttt st ntenen | sesessessessnes 67,070,301 | cooverrereenes 68,179,366 | ......conv... 135,031,899
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 16,995,034 | ...covvvvvnne 16,687,804 | ......ccovvnve. 33,121,238
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns 42,614,508 | ...ccovvvnenn. 41,397,260 | ..cocovvrrene. 84,375,935
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et 108,329 160,884 | .oovoeveiinne 286,276
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 5,579,877 ...4,969,202 3,142,223
10. Total (Lines 5 through 9) 65,297,748 63,215,150 | ..oovverenee. 120,925,672
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeuiiiiuiiniieiiicieeeee et be s sesssesns | evesissesesssenns 1,772,553 | oo 4,964,216 | ...cooeveeee. 14,106,227
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... euierieeciseieie sttt s Rttt sttt enns | enienieeiens 51,060,513 | .ooovvrrenenes 43,296,018 | ...coovvvnne 80,393,062
1202 SHOCKS oot | eebnnb sttt nnines | ariesi s 1,875,171 | oo 8,342,565
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12,7 MISCEIIANEOUS PrOCEEUS. .......ovcveiveiriieiicisiiteiets ettt s st s s ss e sntans | dsstensesnssnsenas 4,400,000 | ....cccovrnnnee. 1,544,255 | .o
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveuieeiereirereee ettt s ses s ssssessessesssaes | evsessssssseses 55,460,513 | .ooovvevrrinns 46,715,443 | ..o 88,735,627
13.  Cost of investments acquired (long-term only):
1311 BONAS.....voteieeieiiiciie ettt s sttt sttt anns | ensinnsientiens 75,890,974 | ....ovvvrrenne 51,230,221 | ccoovvvrerrenne 53,685,865
1302 SHOCKS . oottt | ehbestnet sttt enienes | seieneesieniis 1,500,000 | ..cooovrerrennn. 5,500,000
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6  MiSCEIIANEOUS @PPIICALIONS. ......ccvvvreierieiriieiiissieie ettt ss st essesse s snsensens | stssssnsessessessnsansessnssnsesens | erossessesnsaneas (1,544,255) | .coovvereireieis s
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..715,890,974 51,185,966 59,185,865
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (20,430,461) | ..evvrveenee. (4,470,523) | ...ovveverene 29,549,762
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY SLOCK...........cceveiiueiiicreeicesee et b et eans | senvebessesessseaesens 88,322 | oo, 114,816 | .o 167,815
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 DiVIAENAS t0 STOCKNOIABTS..........cvveeeiviecee ettt s et tes et ss st essetessssassssastesanseanns | stesesesessesssssssssessssesensnss | evesessesesessesssessesesnsnssnins | oevesesessesesaes 20,000,000
16.6  Other cash provided (APPHEA).........oveverrivrireieicteee ettt ss st st es s ss s sssssssssns | ssssessssnsensessnsadd 470,058 | ...cocoovervrnnens 916,783 | oo 669,942
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccooverrrernaee. 558,380 | .oovereranen. 1,031,599 | ..o (19,162,243)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......cccoevevvveee | coerervernnnns (18,099,529) | ......coovvernee 1,525,292 | ..covvvvvane. 24,493,746
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vueiireeieeieeieeiee ettt s sttt ssens | sansssnsssnssans 52,272,540 | .....oevvuee. 27,778,794 | oo 27,778,794
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieireireineiseiieiiiesiss ettt sttt ss bbb sssseees | onsisesissiaes 34.173,012 | oo 29,304,086 | ....coovvrnnnee 52,272,540
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of equity securities 2,209,880 | ..covvvvreernne 2,315,089
20.0002  Securities acquired in satisfaction of I/C receivable balances 15,776,498 | ..ovovvevenees 15,776,498
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statement for June 30, 2017 of e 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:

SSAP # F/SPage# F/SLine# 2017 2016

Net income, state basis - - - $6,856,700 $ 16,348,413

Effect of state prescribed - - - -
practices

Effect of state permitted practices - - - -

Net income, NAIC SAP - - - $6,856,700  $16,348,413

Statutory surplus, state basis - - - $162,266,006 $151,018,061

Effect of state prescribed - - - R
practices

Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $162,266,006 $151,018,061

No significant change.
Accounting Policies

Loan-backed securities with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at
the lower of amortized cost or fair value. For residential mortgage-backed securities (RMBS), commercial mortgage-backed
securities (CMBS) and loan-backed and structured securities (BASS), the NAIC has retrained third-party investment
management firms to assist in the determination of the appropriate NAIC designations and Book Adjusted Carrying Values
based not only on the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that are not
modeled but receive a current year Acceptable Rating Organizations (ARO) rating are subject to the Modified FE process which
determines the appropriate NAIC designations and Book Adjusted Carrying Values.

Going Concern

After review of the Company’s financial condition, management has no doubts about the Company’s ability to continue as a
going concern.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No significant change.

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A-C.

D.

No significant change.

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.

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 2017.

The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized during 2017.

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
$ 55,889,123 $ (693,092) $ 15,843,668 $ (415,078)
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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 June 30, 2017.
The Company has the intent to hold such securities until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending — The Company does not invest in repurchase agreements or engage in
securities lending.

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.

L. 5* Securities — Not Applicable

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 had no transactions with any affiliate exceeding % of
1% of its total admitted assets during 2017.

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. The Company did not sell any receivable balances during 2017.

B. Transfer and Servicing of Financial Assets — Not applicable.

C. The Company did not have any wash sale transactions involving securities with a NAIC designation of 3 or below or unrated
securities during 2017.

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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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 $ - 8 - 8 - 8

States, municipalities and political subdivisions
Foreign government

Residential MBS

Asset Backed Securities

All other bonds

Total bonds - - - -
Non-affiliated preferred stock 26,955,980 1,648,125 - 28,604,105
Non-affiliated common stock 11,624,246 978 - 11,625,224
Other investments - - - -
Total assets accounted for at fair value $ 38,580,226 $ 1,649,103 $ - 0% 40,229,329

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 -$
Residential MBS - - - - - - -
All other bonds
Non affiliated preferred stock
Non affiliated common stock

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

B. The Company has no additional fair value disclosures.
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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 298,875 300,446 298,875 - -

States, municipalities and political subdivisions 155,327,785 154,018,676 148,218,995 7,108,790

Foreign government - - - -

Residential MBS 61,438,665 55,422,468 61,438,665

Commercial MBS 450,442 453,513 450,442 -

Asset backed securities 93,266,150 93,092,631 86,450,050 6,816,100

All other bonds 40,921,862 40,353,547 39,961,606 960,256
Total bonds 351,703,779 343,641,281 298,875 336,519,758 14,885,146
Non affiliated preferred stock 36,739,001 35,004,118 33,690,876 1,648,125 1,400,000
Non affiliated common stock 11,625,224 11,625,225 11,624,246 978 -
Mortgage loans - - - - -
Total financial assets $ 400,068,004 $ 390,270,624 $45,613,997 $ 338,168,861 $ 16,285,146

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 June 30, 2017, 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, 2016 were $284.1 million. As of June 30, 2017, $34.8 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 $251.5 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 $2.1 million in unfavorable prior-year development since December 31, 2016 to June 30, 2017.
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 - No significant change.

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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2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
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]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

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]

If yes, date of change:

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.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

National Interstate Corporation and its subsidiaries became subsidiaries of Great American Holding, Inc. The organizational structure of National
Interstate Corporation's subsidiaries remains unchanged. The only change is now National Interstate Corporation is owned by Great American Holding

Inc. instead of Great American Insurance Company.

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

If yes, 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

If the 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] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

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

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

By what department or departments?
Ohio Department of Insurance

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]

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

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]

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

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

If the 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
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) Honestand 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;

—_ o~ =~ o~
(o]

) Compliance with applicable governmental laws, rules and regulations;
) 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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

11.1 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]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 54,155,232 54,665,026

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) $ 54,155,232 $ 54,665,026

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

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

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

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 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nof ]

18.2 If no, list exceptions:
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statement for June 30, 2017 ot the Mid-Continent Casualty Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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statement for June 30, 2017 ot the Mid-Continent Casualty Company

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

3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
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.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
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]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m 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

Total XXX XXX 0 0 0 0
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%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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statement for June 30, 2017 ot the Mid-Continent Casualty Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE
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statement for June 30, 2017 ot the Mid-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 Currer21t Year Prior3 Year Curre:t Year PriorSYear Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

1. Alabama......ccooeveierniiniinnnn. AL ... Lecoo | o 309,727 | o 299,115 [ oooiciiieieiniiens | e 65,316 | oo 10,667 | oo 118,181
2. AlasKa.......coooee AK|....... Nuos e [ crsreeeensiesensesssseseenees | creesstsssesessssssesseessssstenne | eesessessesnssassesesnstessesnnne | sessessessssesesnstentesesantesaes | sessstessesesenteseseenesantenns

3. ANZONA.. AZ|.... Lecoo [ o 34,673 | oo A5,804 | ..oooieeeeseneineinee | e | e 82,190 | oo 130,879
4. Arkansas...........ccocoeeeeiiennnn. AR ... Levoo | v 784,876 | oo 754,021 | oo 188,769 | ...oovvvvrrrrrrnns 310,389 | oo 444,882 | ..o 857,317

5. California.......cccoerernieneirenen

6. Colorado........coeurrerrerenrennenes

7. Connecticut

8. Delaware

9. District of Columbia................ DC|...... N e | et es s ssieneess | eeessssbee st sntees | sebeee sttt ens | sertetb ettt es | rebien st
10.  Florida.......ocovvevevrnrrnnrnncneee FL [l | 2,778,691 3,987,422 | ................4,358,982 | ..............81,595221 | .....ccceeone. 78,524,649
11.  Georgia 406,649 1,004,163 ....843,372 ....2,154,300
12, HaWa..oecceeereedHE | N | et et | it stesessssssenes | sesestesssnesessasaessessessssssnns | sessesssssssssessessansssssessensns | estseesssseseasesestensasenssesens
13. 166,607 211,447 383,150 186,608
14. .362,288 ..667,252 |.... . ....545,755 ...495,454
15, Indiana........covevereverervverinnend N [l 287,170 | 000 201,062 | o0000.60,000 | o000 20,000 | e 141,292 145,679
16, 1OWA.coeeieereieeereeeeen A Ll | 115,165 | oo 98,893 | s | e 155,068 [ oo | e 58,747
17, Kansas.......ooneeneveneeeneineens 2,842,184 | .o 2,645,760 | .o 803,785 | i 479,285 | 7,535,845 | ..oovivriirnine 8,645,332
18.  Kentucky 146,685 57 [ e | e 2,862 | oo 70,956
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Levoo [ e 491,850 | ..ocvvvrvrerrennnn853,880 | oo 3,000 | i 2,400 | 347170 | oo 389,090
20.
21.  Maryland
22. Massachusets........c..ccceneenee. MA|...... Nt | ettt eeesineins | coreteeessessee s st seisesienss | eesessestsesessest st ssessentanes | sebeesestest st s ettt eniens | sesbesbesb et b sttt enb et s | eebiessest ettt
23.  Michigan 388,013 | oo (5,359) | vvrverrrrererernenns 5,859 | oo, 612,149 | oo 257,748
24.  Minnesota 110,960 | .ooveeeeieceeierineireierieees [ eerreireieensieiesssienenens | e 104,597 | .o
25.  Mississippi 102,431 | oo 57,126 | oo | s 90,021 | oo 72,548
26.  Missouri B45,476 | ..oovvvoercrcinnes (37,341) | 231187 | 728,663 | oo 1,326,001
27.  Montana 944,655 | ..o 554,045 | ..o 91,442 | 1,971,619 | oo 3,793,672
28.  Nebraska.........cccoocmrenniirniines NE ... Lecoo | o 193,414 | oo 203,808 | ..oveririiiiiens 49,000 | oo 5,505 | i 95,179 | o 836,195
29. Nevada
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York..... e |- .
34, North Carolina.........ccocevreeree NC | oL | e 989,311 | i 872,655 | ...ocereererncrinerneninnninnns | cevnrernneinneinennne 3872 |00 392,018 | v 365,904
35. 1,788,945 | .o 178,463 | 210,395 | 2,105,405 | e 2,195,921
36. ....189,638 . ..114,186
37. 13,622,546 | ..cooovvreenn 2,617,786 | ooinn2,990,365 | ... 32,284,979 | e 35,687,385
38, Oregon.....ccneeeeeeeeinmeirerins OR|...... Lecoo [ v 34437 | oo 32,606 | ...oovvvrrrnennn 158,652 | 35,250 | i 1,286,573 | 1,003,721

39.  Pennsylvania
40. Rhode Island
41.  South Carolina.........coceevevenee. SC| ... Lo | v 1,383,015 | oo 1,277,386 | oo 270,689 | .oooveerereieien (15,128) | .eocvreereeeanes 3,890,252 | ..o 4,083,736
42.  South Dakota 89,690 | ...vuerriiieierieiniereis [ e | s | s 34,405
43.  Tennessee 210,824 | e | e 994 | i 787,017 | e 364,869
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | e 21,016,856 | ...cccoovvrerenee 18,661,208 | ...ooovvrrienes 4977482 | ..o 4,253,192 | oo 48,625,152 | ...ccovvererne 57,077,147
45, Utah..ccee UT . Lo | v 1,694,898 | ..ccovvirrrnne 1,601,551 | oo 401,599 | .o 17,726 | oo 8,507,263 | ..ocvvvrreiennn 9,312,515
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.

54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.

58.  Aggregate Other Alien............
59, TotalS....coevrrereiirrieeeereeis (a)....37 51,761,159 | .................15,283,596 | .................14,552,550 | ............... 198,509,770 | ......c........ 209,640,055
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | oo 0 | o 0 | o 0 [ o 0 [ e 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | oo (O [0 P [0 I [0 PR [0 P 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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.

(@) Insert the number of D and L responses except for Canada and Other Alien.
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statement for June 30, 2017 of e 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 Ill 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 OH 27-1577326
Mid-Market Capital Partners, LLC 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 GBR
Neon Holdings (U.K.) Limited GBR
Lavenham Underwriting Limited # GBR 98-0412245
Neon Management Services Limited GBR
Neon Service Company (U.K.) Limited GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited GBR
Sampford Underwriting Limited # GBR 98-0431601
Tarian Agency Limited (59%) GBR

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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statement for June 30, 2017 of e 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. X 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312
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 Brothers, Inc. OH 31-1391777
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 Designated Activity Company * 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
| National Interstate Corporation 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
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

A Total percentage owned by respective parent and other affiliated companies
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statement for June 30, 2017 of e 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 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, Compaiiia 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
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 * @ X 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
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

A Total percentage owned by respective parent and other affiliated companies
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Statement for June 30, 2017 of the

Mid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
|%l|0deb Name Code Number RSSD CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
embers
..................................................................... 31-1544320.. | ............... |00009447|NYSE............| American Financial Group, INC.........cccceceevererereereeensreesererienseenieees | OHuceriiies {UIP i |t ssssssessssssenenes | OWNETSNID. vt | o [ [ eeedNuviiis | e
..................................................................... 31-6549738.. | ..cccvvcvrveer | eviveveiens [ corerernnnenenne. | American Financial Capital Trust Il.........ccoooovceecveinineivecseisiineisecsnnes | DEaee. [NIAL.......... | American Financial Group, INC..........ccccoevevvvireireirnnennnn. | OWNETShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 16-6543606.. |......ccoever | vrveveivriens | covriererveienene. | American Financial Capital Trust lll..........ccccceeveieiieveiviieveiseisiieees | DEoeeee [NIALL....... | American Financial Group, InC..........ccccccvevvieiervcirnnnnenne. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 16-6543609.. | ..evvvverns | rrererrnenes American Financial Capital Trust IV..........c.cccccoeeovvseenecsenninecnenennns | DEeeeee. | NIALL......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 31-0996797.. | .ccvveeins | e American Financial Enterprises, InC.............cccceecevveceveveeenveceisseieiens | CToeeee | NIAL.......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .......
..................................................................... 31-0828578.. | ..ccevvvrers | errervereiies | ceivrerieineennen. | American Money Management Corporation..............ccoeeeeveeeeveereeeenee. | OHuoe | NIAL......... | American Financial Group, InC..........ccccecvvevcvrevnennen. | OWNETShip........ |....100.000 | American Financial Group, Inc. | ....N....... | .......
..................................................................... 27-1577326.. | coevvvereees [ eereereinnnns American Real Estate Capital Company, LLC..........cccccoecrvrnrenecnere | OH.ooeeeoe. [NIALL......... | American Money Management Corporation..................... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 27-2829629.. Mid-Market Capital Partners, LLC.........c.ccccccceveveivireveiseisiecseisninnes | DEees [NIAL.......... | American Money Management Corporation.....................|Ownership......... |....100.000 | American Financial Group, Inc. | ...N........ | .cc....
..................................................................... 41-2112001.. APU Holding Company American Financial Group, Inc..........cccccoceveuneinineeneennee | OwWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | cece.c.
.......... . 123-6000765.. |... . | American Premier Underwriters, Inc... APU Holding Company................... ..... | Ownership......... |....100.000 |American Financial Group, Inc. |....N
....... 23-6297584.. The Associates of the Jersey Company American Premier Underwriters, Inc.............ccccccceeueveeeee. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
....... 37-1094159.. Cal C0al, INC..voereeeiie et American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
.......... . 195-2802826.. | ... . | Great Southwest Corporation.................. American Premier Underwriters, Inc... Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 35-6001691.. The Indianapolis Union Railway Company American Premier Underwriters, Inc. Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 13-6400464.. | ....occovvvvee | cererrrinennns Lehigh Valley Railroad COmpany............cccernrereesrnenseneineensieenns American Premier Underwriters, Inc............c..ccccoevevennne. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | cove.e.
..................................................................... 46-1665396.. [ ..cocereries | crrerrrininnns Pennsylvania Lehigh Oil & Gas Holdings LLC.............ccccccocevvverveene. [PAL...o... [NIAL.......... | Lehigh Valley Railroad Company..........ccccceeevverrvirneennenne. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 20-1548213.. | .coovveveeeer | eeevereiees [ cvereeneneenenne. | Magnolia Alabama Holdings, INC.........cocoveevvncncicnnsencnensiensenenenns | Do | NIALL........ | American Premier Underwriters, Inc.............ccccoeveeeeee. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 20-1574094.. | ..covveeins | e, Magnolia Alabama Holdings LLC............ccccceeeeveveeveveveviveveienveiennnees | AL [NIAL....... | Magnolia Alabama Holdings, Inc...........cccccceeevvevevineeee.. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 46-1852532.. [ .ovveveveries | e Michigan Qil & Gas Holdings, LLC...........cccccevevevevvrceveivicerieiveveneens | Ml INIAL......... | American Premier Underwriters, Inc...........ccccecvevneeee. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 46-1480078.. | ...ovvcevvers | wovrerrrerins | crerrerrnnernenenens | ODI0 Oil & Gas HOIAINGS, LLC......covvuiecerrieinineseiees s iessnsenes American Premier Underwriters, Inc............c..ccccoevevenee. | Ownership......... |....100.000 | American Financial Group, Inc. | ...N...c... | coveee.
..................................................................... 13-6021353.. [ .oveereies | vrerreriens [ v The Owasco River Railway, Inc American Premier Underwriters, Inc............cccccoceerennenee. | OWnership........ |....100.000 | American Financial Group, Inc. | ...N........ [ coeu.
..................................................................... 31-1236926.. | ...coovoverene | errrernne. PCC Real Estate, Inc American Premier Underwriters, Inc..............c.cccoeuneeenee. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 76-0080537.. | .ccccovverviies [ eveveviveens | eerviveereneerenene. | PCC Technical INdUstries, INC.......cvveecvevceceiccccceeeee e American Premier Underwriters, Inc............c.cccceeuveeee.. |OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 31-1388401.. | .ocveveees [ e PCC Maryland Realty COrp.........cceuereurireieieisireseisessesse s PCC Technical Industries, InC..........ccccccvverervereverrernennn. | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | .......
..................................................................... 06-1209709.. | ..cvverves [ eereereenenne Penn Central Energy Management Company............ccccceeveveurverneennns | DE.eeeeeo [NIAL.......... | American Premier Underwriters, Inc.............ccccoceveeenee. | Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .......
....... 23-1537928.. PENN TOWETS, INC...cvvvrvriieiciece e es American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ [ ......
....... . |46-3246684.. | ... . | Pennsylvania Oil & Gas Holdings, LLC... American Premier Underwriters, Inc... Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 23-6000766.. Pennsylvania-Reading Seashore LIiNES..........c.covvvrenrreinirnrinniininns American Premier Underwriters, Inc. Ownership......... |......66.670 | American Financial Group, Inc. | ....N........ | .......
....... 23-6207599.. Pittsburgh and Cross Creek Railroad Company...........cccccccceveesrvennen. | PA...ee [NIAL.......... | American Premier Underwriters, Inc Ownership......... |......83.000 | American Financial Group, Inc. | ....N........ [ ......
....... . 123-1707450.. | ... . | Terminal Realty Penn Co.........cccvvverrrniennenne American Premier Underwriters, Inc... Ownership......... |....100.000 | American Financial Group, Inc. |....N
....... 23-1675796.. Waynesburg Southern Railroad Company American Premier Underwriters, Inc. Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .......
..................................................................... 98-1073776.. | .overrrerrnee | verrerreeenen GAl Insurance Company, Ltd..........cocrerrinenrininenneeeeeeneneines APU Holding Company...........ccccceerereerneneeneereerseenennene. | OWNErship......... |....100.000 | American Financial Group, Inc. | ...N........ | coce.e.
....................................................................................................................... Great American Specialty & Affinity Limited...........c..cccocoevvevveeeereenee. | GBR........ [NIA........... |APU Holding Company...........ccccceceevesrevversiereerseeneeneen. | OWNErship......... |....100.000 | American Financial Group, Inc. | ....N........ | ......
..................................................................... 31-1446308.. | ..ccovvrers | errevereiies | cevrerierennen. | HANGAr ACQUISItION COMP....vvvecvieeiceeieveeeeceeeesescesseniesssnienne. | OHucece | NIALL........ |APU Holding Company.........ccccocvevieiieicceierccsssnenen. | OWNErsShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 91-1242743.. | cooeees [ e Premier Lease & Loan Services Insurance Agency, Inc...........cc...... |WA.......... [NIA........... |APU Holding Company..........c..ccccrsvivrnrrerrncrneereernerneneene | OWNErship......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 91-1508644.. | ....cccevveer | e | e Premier Lease & Loan Services of Canada, Inc............ccccceeeeveeeenee. |WALL........ [NIA........... |APU Holding Company..........cccceceeverrreerriveeenrerersneenenen. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
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.......... . 131-1262960.. |... . | Risico Management Corporation. ..|NIA.. APU Holding Company....... . | Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 31-0823725.. Dixie Terminal Corporation............ccceeeeeversreennerssessesiessssesesessnens NIA........... | American Financial Group, InC..........ccccceevevveeiencrrennnen. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
....... 98-0606803.. GAl Holding Bermuda Ltd NIA........... | American Financial Group, Inc.... Ownership......... |......69.990 | American Financial Group, Inc. | ....N........ | 2.....
.......... . 198-0606803.. |... . | GAI Holding Bermuda Ltd... GAl Australia Pty Ltd....... . | Ownership......... |......30.010 |American Financial Group, Inc. | .....N........ | 2.....
....... 98-0556144.. GAl Indemnity, Ltd GAl Holding Bermuda Ltd.........cccocoovurveneeneireiecenenenne. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N....... | .......
........................................................................................................................... Neon Capital LIMited...........coeevireericieeecesieee e GAl Holding Bermuda Ltd...........c.ccccoevvereevivcrereccrennene. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
....................................................................................................................... Neon Holdings (U.K.) LImited...........ccovviurieerrieieccsieesesieenns NIA........... |[Neon Capital Limited...........cccceovevrerrereerieriesesneneenenns | OWNErship......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 98-0412245.. | ...cvovevvves | vervrevene | vevererrerennenne | LAVENhAM Underwriting LIMIted. ......coevveveeierecrcsereseeeens IA.............. Neon Holdings (U.K.) Limited.........ccccoervrrrrrirnrnrernennnne | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
....................................................................................................................... Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .......
....................................................................................................................... Neon Service Company (U.K.) Limited... Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
............................................................................................................................................ Marketform Australia Pty Limited..........c.cccovvevvieieiereieieeeesee e Neon Service Company (U.K.) Limited..............c..cc......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
....................................................................................................................... Studio Marketform SRL.........ccccvieviiieeeeseie e Neon Service Company (U.K.) Limited...............c..c......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
....................................................................................................................... Neon Underwriting Bermuda Limited............cccovovevvnnnrencnenne Neon Holdings (U.K.) Limited..........ccccccoerrrrnrnrrreernrnnene. | Ownership........ |....100.000 | American Financial Group, Inc. | .....N........ | .......
............................................................................................................................................ Neon Underwriting LImited..........cccoveenineieniceeseeeessenens Neon Holdings (U.K.) Limited...........ccccecvevvrerrerrvrirennnne. | OwWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 98-0431601.. | ..ccvevrerers [ ererrirennns Sampford Underwriting Limited.............cccooeveiveeiccesiceeeceees Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
....................................................................................................................... Tarian Agency LIMIted.........covvririnrenireeseesesseese s Neon Holdings (U.K.) Limited Ownership......... |......59.000 | American Financial Group, Inc. | ....N........ | .......
....... 06-1356481.. Great American Financial Resources, InC...........c.ccccoeevvievevvineieniennes | DE.eo [NIAL.......... | American Financial Group, Inc ....100.000 | American Financial Group, Inc. |....N........| 1.....
....... . [31-1422717.. | ... . |AAG Insurance Agency, Inc.... Great American Financial Resources, Inc.. ....100.000 | American Financial Group, Inc. | .....N
....... 34-1017531.. Ceres Group, INC.........ccoeueiieviicreeiees e Great American Financial Resources, Inc ....100.000 |American Financial Group, Inc. | ....N........ | .......
..................................................................... A7-0717079.. [ o | e Continental General Corporation............ccccceeververeeerrereesienesessinnes | NEnnn Ceres Group, Inc. ....100.000 | American Financial Group, Inc. |....N........ | .......
....... . 134-1947042.. | ... . |QQAgency of Texas, Inc......... Ceres Group, Inc. ....100.000 | American Financial Group, Inc. | .....N
....... 31-1395344.. Great American Advisors, Inc. Great American Financial Resources, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ...N........ [ .co0..
0084 | American Financial Group, Inc. |63312... | 13-1935920.. | .....ccccovves | errrreneenee Great American Life Insurance Company..........ccoocuereeeeenceneereueenns OH.......... Great American Financial Resources, INC.........cccccvvueene. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neroe v
0084 | American Financial Group, Inc. |93661... |31-1021738.. | ...ccoeveveee | veererrirnnns Annuity Investors Life Insurance Company...........ccccoeveerveevevienennns OH.......... Great American Life Insurance Company.........c..ccccvnne Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ O A
..................................................................... 27-4078277.. | cooevvvvcers | erreveeeies | ceissieriennenennnn.. | Bay Bridge Marina Hemingway's Restaurant, LLC...............ccccc.eo.e.. [MD.......... |NIA........... | Great American Life Insurance Company........................ | Ownership......... | .....85.000 |American Financial Group, Inc. |....N........ | .......
..................................................................... 27-0513333.. | coceerees [ e Bay Bridge Marina Management, LLC..........c.ccccocevvevinecrecnernrennenes | MD.eeeo. [NIAL......... | Great American Life Insurance Company........................ | Ownership......... | ......85.000 | American Financial Group, Inc. | ....N........ | .c.....
..................................................................... 20-1246122.. | coovvvvves | erereirnes | e Brothers Management, LLC...........ccccccoevveivieveineieieiseiseieiseiseisseineens | Floveeee [NIAL........ | Great American Life Insurance Company........................ |Ownership......... |......99.000 | American Financial Group, Inc. | ....Y .cccco. [ coeeee
..................................................................... 81-3737639.. | ..cccceovvveree | ervevereies | cevveereisenennnn. | Charleston Harbor Fishing, LLC..........c.ocovveivevceicvceeeiceeesieieenen | SCee | NIALL.......... | Great American Life Insurance Company........................ |Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .......
..................................................................... 47-5618395.. | .ovvevees | e GA Key Lime, LLC Great American Life Insurance Company........................ | Ownership......... | ......50.000 |American Financial Group, Inc. | .....N........ | 2.....
..................................................................... 47-5618395.. [ .oveerees | erereiiens [ GA Key Lime, LLC Great American Insurance Company..............ccccevevnenene. | OWnership........ |......50.000 | American Financial Group, Inc. | .....N........ | 2.....
..................................................................... 20-4604276.. | ....coovvveer | cecreerernes [ corereeinenennne | GALIC - Bay Bridge Marina, LLC.........ccccocvovvvenerersinenerniincenecnenee. | MDuceeees | NIALL........ | Great American Life Insurance Company........................ |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 3113777 [ [ e [ GALIC Brothers, INC.......cccovuevevivcesiceesiceeeveieeeseesssessssesennnes. | OHueeees [NIALL........ | Great American Life Insurance Company........................ |Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | cevu..
..................................................................... 26-3260520.. | ..coverers [ erirriiennns Manhattan National Holding Corporation.............ccccceceveeeveeiverieeens | OHoeee [NIAL........ | Great American Life Insurance Company........................ |Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | covu.
0084 | American Financial Group, Inc. |67083... |45-0252531.. Manhattan National Life Insurance Company...........ccc.oeeeveerevrnrennenes OH.......... A Manhattan National Holding Corporation............c.ccce.evee.. Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S R
....... . 152-2179330.. |... . | Skipjack Marina Corp.......... . |MD.......... [NIA.. Great American Life Insurance Company... . | Ownership......... | ....100.000 |American Financial Group, Inc. |....N
....... 42-1575938.. Great American Holding, INC........c..cocovvvvvenenensirnenerernesnenesenseeneens | OHececece [UIP American Financial Group, InC........c.ccccccoceversinineeneennee. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | ccc..c.
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..................................................................... 27-3062314.. | ... . | Agricultural Services, LLC..........ccccoovvereerrieririnrenen, . . [NIA.. . | Great American Holding, Inc... Ownership......... |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. . 131-0912199.. American Empire Surplus Lines Insurance Company..............cco....... DE...... A Great American Holding, INC..........ccccoeviveievereiererennnn. Ownership......... ....100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. . 131-0973761.. American Empire Insurance Company.... American Empire Surplus Lines Insurance Company...... Ownership......... ....100.000 | American Financial Group, Inc.
....... 59-1671722.. | ... . | American Empire Underwriters, Inc.... American Empire Insurance Company Ownership......... |....100.000 | American Financial Group, Inc.
............................ GAl Australia Pty Ltd.........ccoerrerenrrreecrerereineenee Great American Holding, INC.........cccccovvvvneereirninceneennen. | Ownership......... |....100.000 | American Financial Group, Inc.
Great American International Insurance Designated Activity
..................................................................... AA-1T84136. | oo [ eveereireiies | verreeeeineeneenns | COMpany Great American Holding, InC..........cccccoeovveveircvenerennnn. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
0084 | American Financial Group, Inc. [23418... | 73-0556513.. | ..coccocovvevee | vevrvenennes [ cervrireirsirneinnens Mid-Continent Casualty CoOMPany............cc.cowereurrrneeneenrermerneeneereinenns Great American Holding, INC........cc.vverrereurirneenrenrernirneenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S R
0084| American Financial Group, Inc. | 15380... | 73-1406844.. | ......ccccccoe. | covvrrvrrrnns Mid-Continent Assurance COMPaNY..........cceeereeerenunrererssenseneens Mid-Continent Casualty Company............ccceevveeeirreennnnn. Ownership......... ....100.000 | American Financial Group, Inc. |..... |\ SO R
0084 | American Financial Group, Inc. | 13794... | 38-3803661.. | .....ccccovees | ererrernnenee Mid-Continent Excess and Surplus Insurance Company................... Mid-Continent Casualty Company...........ccccoeueeeneureinennees Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ USROS PR
30-0571535.. Mid-Continent Specialty Insurance Services, INC.........cccovrvrerrrenen. Mid-Continent Casualty Company...........ccccoeuerenrerineenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... | (RIS PR
. |73-0773259.. | ... . | Oklahoma Surety Company.... . | Mid-Continent Casualty Company.. ....100.000 | American Financial Group, Inc. |..... N
34-1607394.. National Interstate COrpOration............c.c.cewerrerrereeeneereerseneeneereieiieenns Great American Holding, INC........co.vvervnrunirneeneinrirnirneenns ....100.000 | American Financial Group, Inc. | ..... | (RN PR
34-1899058.. | ..ccvverviees [ evvreviieen | American Highways Insurance Agency, INC.........ccceveeevivevcvriennnns National Interstate Corporation.............ccccevveeererreennnen. Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ RO U
. 131-1548235.. | ... . | Explorer RV Insurance Agency, Inc. . | National Interstate Corporation... Ownership......... ....100.000 | American Financial Group, Inc. |..... N
98-0191335.. Hudson Indemnity, Ltd National Interstate Corporation.............cccoeveeerereerinrenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S R
..................................................................... 66-0660039.. Hudson Management Group, Ltd..........cccoueeineeeneeneieiesiennns National Interstate Corporation..............cccccovvvverreinnnnne. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 34-1607396.. | ..overrrrrnee | verreireennn National Interstate Insurance Agency, INC..........coveenceriirncneeninnnns National Interstate Corporation............c.cccecvevrereneenennne. | Ownership......... |....100.000 |American Financial Group, Inc. | ....N....... | .......
..................................................................... 36-4670968.. |......cccveeer | vevveviveens | eervivererenennn.. | Commercial For Hire Transportation Purchasing Group.................... National Interstate Insurance Agency, Inc........................|Management...... | .................. |American Financial Group, Inc. | ....N........| 5.....
0084| American Financial Group, Inc. | 32620... | 34-1607395.. | .....ccccoeeves | cvvrrrvrernns National Interstate Insurance COMPaNY.........ccoovvvverevrivereieisesinennns National Interstate Corporation.............cccccoverieriinirennns Ownership......... ....100.000 | American Financial Group, Inc. |..... Neoroo e
0084 | American Financial Group, Inc. | 11051... |99-0345306.. | .....c..ccocees | ererrernnenne National Interstate Insurance Company of Hawaii, Inc............ccc.e.... National Interstate Insurance Company.........c.cocovvevenee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S R
..................................................................... 43-1254631.. [ .cooevvvries | vevrereiens [ evveisiieniennnnn. | TransProtection Service CompPany.......covveeeevceieneieeeneisssseeens National Interstate Insurance Company.............c..cec........ | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y .ccccco. [ coveeee
0084 | American Financial Group, Inc. |41106... |95-3623282.. | .....ccccovves | erereeneenae Triumphe Casualty COmMPaNY..........cceeeerrereerreeneereireeeesneeseesesseeeneens National Interstate Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ USRI PR
0084| American Financial Group, Inc. |21172... {86-0114294.. | ......ccccccee. | cvvrrvvrrrnns Vanliner Insurance COMPANY............cvvvreeeverrerereressesssssssssssesesienes National Interstate Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... | U DU
..................................................................... 20-5546054.. | ...coovcvreree | cerrerrenies | ceivirerrennennn | Safety Claims & Litigation Services, LLC.....c..ovvvvevcvvceiciccieees National Interstate Corporation...............cccccoeevverreirnnnne. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 46-4570914.. | .ovvvvveees | v Safety, Claims and Litigation Services, LLC........ccccocovrurverrinerrirennns National Interstate Corporation............c..cocevreererneerennnn. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
0084 | American Financial Group, Inc. |22179... |95-2801326.. Republic Indemnity Company of America............ccccevvevevicrenicenennnns Great American Holding, INC.........cccoeevivecveceeeiiernan Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ O O
0084 | American Financial Group, Inc. [43753... |31-1054123.. Republic Indemnity Company of California............c.cocreerenrerrernennce. Republic Indemnity Company of America...........c.c.cocenu... Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ SO R
.......... . 159-1683711.. | ... . | Summit Consulting, LLC...... Great American Holding, Inc. . Ownership......... |....100.000 | American Financial Group, Inc. |....N
....... 59-3385208.. Heritage Summit Healthcare, LLC Summit Consulting, LLC..........cccccovverreririeresnerenennn. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 59-3409855.. Summit Holding Southeast, INC.........c.ocrrinrrrireincrenereeeseneis Great American Holding, INC. ......c.ccccovvvvveireirnrncernnennee | Ownership......... |....100.000 | American Financial Group, Inc. | .....N........ | .......
0084 | American Financial Group, Inc. | 10701... |59-1835212.. | ... . | Bridgefield Employers Insurance Company.... . | Summit Holding Southeast, Inc....... Ownership......... ....100.000 |American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 10335... | 59-3269531.. Bridgefield Casualty Insurance Company............ccccvevriveverrevsienenns Bridgefield Employers Insurance Company..................... Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevoroo e
0084| American Financial Group, Inc. | 16691... | 31-0501234.. Great American Insurance COMPaNY...........ccceveveeerveevereesiereseesensnes OH.......... UP........... American Financial Group, Inc Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevooo e
..................................................................... 31-1463075.. American Signature Underwriters, INC..........cccoceeeveveeeceieseisiieniennene | OHucns | NIALL......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y oo, [ coees
..................................................................... 59-2840291... | ...cvvovvveer | eerereiees | corererneineennn. | Brothers Property Corporation............cceeveeeenereiinecneneiserseensinnennns | OHuceees | NIALL.......... | Great American Insurance Company............ccccceeeveeeene. | OWNErShip........ |....100.000 | American Financial Group, Inc. | .....Y.ccco. | coonee.
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.......... . |25-1754638.. | ... . | Brothers Pennsylvanian Corporation....... ..|PA.. . [NIA.. Brothers Property Corporation.... Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 59-2840294.. Brothers Property Management Corporation Brothers Property Corporation.............ccccccccovevvvereienenne. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .......
....... 20-4498054.. Crescent Centre APartments...........ocerureneneneneneneneeseesseeseneens Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N....... | 1.....
.......... . [31-1277904.. | ... . | Crop Managers Insurance Agency, Inc... Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y
....... 31-0589001.. Dempsey & Siders AGenCy, INC........cveererreeeeeeneeneereeeeeneereieesenenees Great American Insurance Company ....100.000 | American Financial Group, InC. | ....Y.coccoo. | conee.
..................................................................... 31-1341668.. | ...coovervies [ [ Eden Park Insurance Brokers, Inc Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y ... | cevuee
....................................................................................................................... El Aguila, Compafia de Seguros, S.A.de C.V.... IA.............. | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y ..ccc.. [ e
............................................................................................................................................ Financiadora de Primas Condor, S.A. de C.V.......cccccoeevervinvnernnnns | MEX.....o.. [NIA........... | El Aguila, Compafiia de Seguros, S.A. de C.V.................| Ownership......... | ......99.000 |American Financial Group, Inc. | ....N........ | .......
..................................................................... 39-1404033.. | ..cooeerviees [ [ Farmers Crop Insurance Alliance, INC........cccccccveeeeenveveeneeveeseeeenns | KSoee [NIAL.......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y ... | cevue.
..................................................................... 13-3628555.. | covovververeis [ v [ FCIA Management Company, INC.........ccccocouenervnenennrnernenesesneennens | NY oo [NIAL........ | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | .....Y cccco. | ceence.
............................................................................................................................................ Foreign Credit Insurance Association...........c..c.ccceeeevveveveeeeisiesnieees |[NYooioo. |OTH........... | Great American Insurance Company..............ccceeeeeeene. | Management...... | .................. | American Financial Group, Inc. | ....N........ | 3.....
..................................................................... 81-0814136.. | ..ccovvrers | ererrerenes | e GAIl Mexico Holdings, LLC..........ccccoevevrverieseisiierceissceniesessieseiseens | DB [NIAL.......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .......
..................................................................... 31-1753938.. | oo v | e GAl Warranty Company...........cccoveereeerneereernenneseeseesssssesesssssssnnneens | OHeeeveeee [NIA.......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | .....Yccco. | ceenee.
..................................................................... 31-1765544.. | ..ocovvvees | erreveenns | ceivrierienennen. | GAI Warranty Company of Florida...........oocevveivieineieeieneiseinieiieennes | Flooeove | NIAL...... | GAL Warranty COMpany........cccovvveereseneneeieneenens | OWNErship......... |....100.000 | American Financial Group, Inc. |....N........ | .......
....................................................................................................................... GAIl Warranty Company of Canada Inc...........cccceeeeeveeviervereicneenee. | CANLL...... [NIA........... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ [ ...
..................................................................... 61-1329718.. | ceeeevies | vereereirens | e Global Premier Finance Company...........cooeevrirenreseniensensensiennens Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | .....Y..cc.c.. | ceeoc..
..................................................................... 74-2693636.. Great American Agency of Texas, Inc Great American Insurance Company ....100.000 | American Financial Group, Inc. | .....Y oo | coveen
0084 | American Financial Group, Inc. | 26832... | 95-1542353.. | ... . | Great American Alliance Insurance Company. . |OH.......... . | Great American Insurance Company.. ....100.000 | American Financial Group, Inc. | ..... N
0084 | American Financial Group, Inc. |26344... | 15-6020948.. Great American Assurance COMPaNY.........ccccoueveveeeeniveerenesrenienenns OH.......... Great American Insurance Company ....100.000 |American Financial Group, Inc. | ..... Nevooois [
0084| American Financial Group, Inc. | 39896... |61-0983091.. Great American Casualty Insurance Company.............cccccoveeveeverens | OHucc Great American Insurance Company ....100.000 | American Financial Group, Inc. |..... Nevoroo e
0084 | American Financial Group, Inc. | 10646... | 36-4079497.. | ... . | Great American Contemporary Insurance Company.. .. |OH......... . . | Great American Insurance Company.. ....100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 37532... | 31-0954439.. Great American E & S Insurance COMPany.........cccevveveernereesneenens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. |..... |\ S R
0084 | American Financial Group, Inc. |41858... | 31-1036473.. | ...ccovcvvies | cerererneenae Great American Fidelity Insurance Company Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neroe v
..................................................................... 31-1652643.. | ...coovevies | v | Great American Insurance Agency, Inc Great American Insurance Company ....100.000 |American Financial Group, Inc. | ....Y........ | ......
0084| American Financial Group, Inc. |22136... | 13-5539046.. | ......ccccccee. | veverveiveiens [ cvevieiicisiiennns Great American Insurance Company of New York............cccoueveunnne NY.ooenee A Great American Insurance Company ....100.000 | American Financial Group, Inc. |..... Nevoroo e
0084 | American Financial Group, Inc. | 38024... | 31-0974853.. | .....ccccovves | cererrerneenne Great American Lloyd's Insurance Company............coc.eeeererrereeneenes L, S A Great American Insurance COmMpany...........coeeeeereerneenees | OE e | o American Financial Group, Inc. | ..... N........ 4.
..................................................................... 31-1073664.. | .ooovvvves | erereienns | oo Great American LIoyd's, INC.........cccocvevvevrerenierennsniecnesessinseseens | IXeveeeeene [NIAL.......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y .ccccco. [ coeeee
..................................................................... 31-0856644.. | .....cceeeevee | erverveeres | cevvrereennennnn.. | Great American Management Services, InC...........cocoeeeevcveeevecveeene. | OHoo | NIALL........ | Great American Insurance Company.............c.cceeeeeeeee... | OWNETSIp........ |....100.000 | American Financial Group, Inc. | ....Y........ | .......
0084 | American Financial Group, Inc. | 38580... | 31-1288778.. | ..ccoccvvves | cererrrrnrenns Great American Protection Insurance Company..........c..co.cerrerrennens OH.......... A Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S R
..................................................................... 31-0918893.. | ..cvvvvvens [ ererveienes | e Great American Re INC........cccoeveevieieviiniieseissieiessissiessssiessessenees | DB [NIALL......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | .....Y .ccccco. [ coeeee
0084 | American Financial Group, Inc. [31135... |31-1209419.. | ....ccocovovee | verrenenes e Great American Security Insurance Company...........cc.coereeeeenceneenes OH.......... A Great American Insurance COmpany............coceeeereereeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ SO R
0084 | American Financial Group, Inc. |33723... |31-1237970.. | ..ccccoevevvees | verrrerrirnnns Great American Spirit Insurance Company............cccoeveevevnievenninnns OH.......... Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooois [
..................................................................... AA-1120817. [ | e [ Insurance (GB) Limited..........cccccoverrereererereseiseeesiecesssseseeneens | GBRuL Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y ...cc.. [ cove.
....... 59-1263251.. Key Largo Group, INC......ccvvurrerenrennrnineneensesnessssssesssssssssssessssssssnnes | Flunrnsinns Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | .....Y.ccco. | coeuve.
....... . |871850814... |... . |PLLS Canada Insurance Brokers Inc.. CAN........ Great American Insurance Company.. .....49.000 | American Financial Group, Inc. | .....Y
....... 31-1293064.. Professional Risk Brokers, INC..........cccocveurereeneernrseneneneerneinnnenne | v, Great American Insurance Company ....100.000 | American Financial Group, Inc. | ....Y.coccoo. | conee.
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statement for June 30, 2017 ofthe  Mlid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship) Management, | Ownership Filing
Group| Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK [ International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....... . 131-0686194.. | ... . | One East Fourth, Inc....... NIA.. American Financial Group, Inc.... Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0883227.. Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-1119320.. TEJ HOIINGS, INC..oooeee e American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0728327.. . | Three East Fourth, Inc.... American Financial Group, Inc. Ownership......... |....100.000 | American Financial Group, Inc.

Explanation

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

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

Great American Insurance Company is the majority member of the Association

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

Company is affiliated but not owned.




statement for June 30, 2017 ot the Mid-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

Direct Premiums

1 2

Earned

Direct Losses
Incurred

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 QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

. Auto physical damage
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

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..........

.25,977,964
....4,201,846

1,117,622

30,496 | ...
(1,312,688) ..

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

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

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

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto iability...........cccoveireeieicnieiecsesee s
19.4 Commercial auto liability..........

.................................. 2098644

...5,046,501

...1,326,190
..451,936

...2,224,894

10,195,432

..2,483,394
973,367

19,618,003

..1,996,487
744,790

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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statement for June 30, 2017 ofthe  Mlid-Continent Casualty Company

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 2017 2017 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 2017 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+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof....co. | coovvverersriennans 106,469 | ..oovvrererians 77,501 | oo, 183,970 | oo 20,374 | oo 4457 | oo, 24,831 | oo 86,209 | ..ooooverirerians 12,131 | e, 76,252 | oo, 174,592 | oo 114 | 15,339 | oo, 15,453
2. 2015, s [ 16,483 | oo, 26,252 | oo 42,735 | e 3641 | i 964 | v 4,605 | .o, IR - 3,521 | i, 17,250 | o, 34,039 | oo 426 | (X0 I (4,091)

3. Subtotals
2015 + Prior........

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I D0 O IR 1,673 | oo, 1,673 |, XXX eivirrens | crerreessisseenisssseenns 4473 | e 24314 | oo, 28,787 |.oovviennns 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 136,837 | oo 147,317 | oo 284,154 | oo 21144 | oo 9,307 | cooereeereere. 36,451 | oo, 109,966 | .....ccvovvevrernee. 22,993 | .o 147,318 | oo 280,277 | .ooovvveeeververerernnns 273 | oo 1,841 | e 2,114
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 151,018
1o s 0.200 % | 2. .oooovrerrenn 1250 % | 3. overrrrnn 0.744 %

Col. 13, Line 7

Line 8

4 1.400 %




statement for June 30, 2017 ot the 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.

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

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

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

> w N

Bar Code:

* 2 3418 201749000002
* 2 3418 20174550000 2 =*
* 2 3418 201736500002

Q15
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Overflow Page for Write-Ins

NONE

Q16



statement for June 30, 2017 of e Mlid-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.............ccoeveiveiercirisecese 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

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveueiriereiiseee e

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

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized........

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

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

416,513,671
75,890,975
...... 1,093,553
3,503,979

....51,108,032

425,861,412
77,277,453
1,093,821
1,449,040
...... 3,422,099
....91,062,628

........................................ 451,718




statement for June 30, 2017 ofthe  Mlid-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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 338,912,076 | ..o 63,162,987 | ..oooverrirririei 68,035,796 | ...oovvvreriiriiiiiens 1,624,397 | oo 338,912,076 | ..ooovveeieeieciins 335,663,604 | ....ooocveciiriiciieiiniieiieiiniiens | e 325,461,307
2. NAIC 2 (B)- ettt | eebenb ettt 33,752,050 | .ovoeeeriieiieiieeies 2,000,000 | .veerrerririieiieiieees 3,013,750 | coooevererreieeeneieeieens 640,994 | ...ooooiiiis 33,752,050 | .coovvereirniiniiniies 33,379,294 | ..o | et 31,622,360
NAIC 3 (B)- vt | esbinsbinesnss s nsseeeees 3,990,016 | ..oveueereereineineieeiseseineiseins | e 2,000,000 | .eooverrvrrrierieieenene (1,990,016) [ cvvoververrencrererennene 3,990,016 | ..vvuveurenerierienieeieniininne 0 [ v | e 4,992,194
NAIC 4 ()- . eeerrereeieiieeineiee ettt ess sttt ss e ssessnes | sesssssessnssssssessassnnssnssns 322,008 | .eoeoeereeereireeinnteeesienese e | eesessene sttt ntens | fenenssess sttt erees 1,385 | v 322,008 | oo 323,393 | it | et 316,977
NAIC 5 (B)- 11 rereereeseise ettt st s sttt sttt ns | 2otsess s s s st s s st st s s s ssees | 4estsessess s s st s s st st st st s taes | SeeeseeEseeEseee s s s E s s s s e s s ssees s | eeteet et Rkt tne | SeieeseRs et Rttt s st et enes | Sebess et sttt ettt 0 [ oot | e
INAIC B (B)-+--vveeveereeseise st ese s s ese s et es st ss bt bt ss e ss st est s | £28eEE ettt E et o288 es et et ens | 4ohfseetseetsees et seesneessenssenssenssentns | £oeEieeEseeEseeEseeEseeEseeE e et seEssetseets e | 1eeEeEE oLt eeE oLttt eeE ettt | HEeEE e REeEE e RE e EE Rt nE ettt | Shfeeet et ettt 0 | i | s
TOtAl BONGS. ...ttt | cseessns e 376,976,150 | ..vvvieniinninniens 65,162,987 | ...ooviviniiniiniins 73,049,546 | ..oooviiiieiinis 276,760 | .oovviiiisiisiines 376,976,150 | ..ovovviiiniiniis 369,366,351 | ..oivureniisnisninni s (O I 362,392,838

20IsO

02,308,340 | oo s [ 10,940 | 2,308,340 | ...oovvvriririni 2,319,280 2,275,520

NAIC 2.t | ebne s 25,537,070 | oot [ et | s TAT,T55 | oo 25,537,070 | ..covovvecicieireirnas 26,284,825 | ... | e 24,647,500

10, NAIC 3e s | e 8,398,750 | ..o | s | s 1,263 | o 6,398,750 | ..oocviiiiriin 6,400,013 | ..o | e 6,340,000
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 34,244,160 |....coovviniiininc 0 [ 0 [ 759,958 | ..o 34,244,160 | ...cooooviiiviiininnas 35,004,118 |...coiiiiiiicisccad (0 PR 33,263,020
15.  Total Bonds and Preferred StocK..........iriiininiinininisicsicsisnisnins | onvisiissiissiessiesnnes 411,220,310 | ..o 65,162,987 | ...cooovviiiciiiiiininas 73,049,546 | ..o, 1,036,718 | .o 411,220,310 | v 404,370,469 | ....cooooviiiiiniiiiiins [0 T 395,655,858

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18$....25,725,072; NAIC28§.......... 0; NAIC3S.... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for June 30, 2017 ot the Mid-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirririrernerieees | e 25,725,072 |..ccovvvvrnenn. 0,3, SO ORI 25,725,072 |..vvorvverrrnerinirreniinne 116,723 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........ccviireiriiiirieieisieie et sessssenss | sressessssassesessstessesssnsessens 44,036,239 | .ovovevreeeree s 21,453,451
2. Cost of short-term iNVEStMENES ACUINEM............ccuieeveiiiiieeiecteee ettt ssssnas | evsesessssessessssessesaesesssssesee 43773798 | oo 108,345,653
3. ACCIUAL OF GISCOUNL.......ooiiiiiiiiii bbb | £4he bbbt bbb | Sobbs bbbt bbb bbb
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total ain (I0SS) ON QISPOSAIS.........c.cvireiiieiiiiirireisieie ettt bbb bbb bbb s s b bbb s sae s s saebassetes | sbessssesessssesessssessssbe b ssebessssesebsssebessnsess | nebebssesesssesesssebesses et es e st st et s e st nnas
6. Deduct consideration reCeived 0N QISPOSAIS...........ccuiveireiciiiieieieisete ettt b st sa st estenas | enbesssestessesssen s s s s ensena 62,084,965 | .....coovererieeeeeees 85,762,865
7. Deduct amortization Of PIEMIUML..........cccvicuiiiieiics ettt st b st s s s b saebessnaens | stessssesassstesesssses s e ba b s s et e s s sesebsssebessntens | nebebssesesssesesanseses et e s es e se b sae b e s s s s e as
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)..........ccccvruereiiirrieieriisieeseissieiieis | everesssiese s ssssssenees 25,725,072 | oo 44,036,239
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (Line 10 MINUS LINE 11).....veuiiiieieiiciisieieisississiesseessssseesssssssessessensssssensesssses | avsesssssssessasssssssassesssssnsanse 25,725,072 | oo 44,036,239

QsI03




statement for June 30, 2017 ot the Mid-Continent Casualty Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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statement for June 30, 2017 ofthe  Mlid-Continent Casualty Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A
20775C TV 6 | CONNECTICUT ST HSG C-13.65 11/15/2037.....ocvurerririiirireriersissisersssssiessssissens | avsversssnsens 04/26/2017........ JP MORGAN SECURITIES INC....ccoovrvriririneiernisirsnieienssienes 1,000,000 | ..o 1,000,000 |...... 1FE
57419R L8 6 |MARYLAND ST CMNTY DEV A 3.242 09/01/2048 .| 04/07/2017........ BANC OF AMERICA SECURITIES 1,000,000 .1,000,000 |...... 1FE
658207  TX 3 |NC HSG FIN 38-B 3.85 07/01/2037. .| 05/17/2017........ RBC CAPITAL MARKETS 1,000,000 .1,000,000 |...... 1FE
658207  TZ 8 |NC HSG FIN 38-B 4.00 07/01/2047.... .| 05/1712017........ RBC CAPITAL MARKETS 1,086,240 .1,000,000 |...... 1FE
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/204: .| 05/18/2017........ CITIGROUP........cevvvunee 1,084,100 | . .1,000,000 |...... 1FE
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036.........c0vvererrrrieirieiereriseeesisssesesssessssssseessessns | sossesessnsenes 05/18/2017........ CITIGROUP........oevvvenee 1,000,000 | ..o 1,000,000 |...... 1FE
88275F  PA 1 | TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47 .| 06/08/2017........ RAMIREZ AND COMPANY. 2,000,000 .....2,000,000 |...... 1FE
896221  AD 0 | TRIMBLE CNTY KY A 3.75 06/01/2033........ccmiuermiriereiineiesisieisssiesssssseessssssesenens .| 05/18/2017........ JP MORGAN SECURITIES INC.. 1,000,000 | oo 1,000,000 |...... 1FE
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039 .| 05/24/2017........ WELLS FARGO BROKERAGE SERVICES 2,000,000 0000:2,000,000 | oo 2,083 [1FE.....ccoovimirirvnnn
98322Q  MJ 3 |WY CMNTY DEV 3 REF 3.45 12/01/2032 .| 04/26/2017........ BANC OF AMERICA SECURITIES 1,000,000 | .o 1,000,000 |...... 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... v..ruuiresrserssresieiersssssesassares  eeessassssssesssssssssasssessasssesessassseesasssessesssessessasssessesssessasssessessasssessessanssessasssessasssessassanssessanssnssanssassassanssassansnssensanssnnss  sssasesns 12,170,340 | oo 12,000,000 | ..vieiiiirisneicer e 2,083 | ..o XXX e
Bonds - Industrial and Mi:

000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029.... | Coi 06/02/2017........ NATIXIS... 1,000,000 | .oooveeriieieeieeeeis 1,000,000 |...... 1FE
14315J  AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31.... 05/18/2017........ CITIGROUP........ccovvvenee 1,000,000 | oo 1,000,000 |...... 1FE
15673G  AA 6 |CERB2017-2A A1 CLO SSNR FLT 07/15/29. 05/17/2017........ WELLS FARGO BROKERAGE SERVICES 2,000,000 | ..o 2,000,000 |...... 1FE
25755T AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47 .| 06/12/2017 GUGGENHEIM CAPITAL MARKET. 2,000,000 .....2,000,000 |...... 2AM
28851Q AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27... .| 05/17/2017........ | CITIGROUP 2,000,000 .2,000,000 |...... 1FE
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29... .| 04/07/2017........ CITIGROUP.... 1,000,000 | c.ooevireciciiieeieeee 1,000,000 |...... 1FE
55818Y BE 0 |MDPK2015-17A B1R CLO MEZ FLT 07/21/2030 05/23/2017........ MORGAN STANLEY......c.oviiiireinrreiersrierieins 1,000,000 .1,000,000 |...... 1FE
56577A  AJ 1 |MCLO 2014-7A A1R CLO SSNR FLT 10/28/2025.... 04/12/2017........ CITIGROUP........ceveveenee 1,000,000 .1,000,000 |...... 1FE
57629W CD 0 | MASSMUTUAL GLOBAL 2.50 04/13/2022 . | 04/10/2017 MORGAN STANLEY... 995,530 ....1,000,000 |...... 1FE
59217G  CD 9 |MET LIFE GLOB FUNDING 2.65 04/08/2022..... .| 04/03/2017........| CS FIRST BOSTON 999,630 .1,000,000 |...... 1FE
59801W  AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029... 06/02/2017........ GOLDMAN SACHS........ 1,400,000 | ..oooovrrcririeeeee 1,400,000 |...... 1z

67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29....... .| 05/09/2017........ CITIGROUP........covevunee 890,000 ....890,000 |...... 1FE
713448 DT 2 | PEPSICO INC 2.25 05/02/2022...........coooevmiririeeriiiirieiniincesisississssseessssissesessssssesssenenes .| 04/27/2017........ JP MORGAN SECURITIES INC....ccoovvuiirrnriniiiriniicieriereeseienes 1,995,960 .2,000,000

83404  AA 4 | SCLP 2017-3 A ABS SSNR 2.77 05/25/2026 .| 05/11/2017........ JP MORGAN SECURITIES INC.......ccoomrviiririmeiieriesrierienereenns 2,000,000 ....2,000,000
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/202! .| 05/11/2017........ | BANC OF AMERICA SECURITIES 1,694,931 .1,685,453

85816B CQ 1 |STCR 2015-1A BR CLO MEZ FLT 05/22/2029... .| 05/12/2017........ MIZUHO SEC USA.............. 2,000,000

92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047 .| 05/08/2017........ CITIGROUP.... 991,383

97988Q AC 8 | WDMNT 2017-2A B CLO MEZ FLT 07/18/2028 .| 05/25/2017........ CITIGROUP.... 1,000,000

98886Y AR 9 |ZAIS22014-2A A1BR CLO SSNR 2.92 07/26 04/10/2017........ GOLDMAN SACHS........ 1,000,000 .

98886Y AS 7 |ZAIS2 2014-2A A2R CLO MEZ FLT 07/25/26 04/10/2017........ GOLDMAN SACHS........ 4,300,000 | . 14,300,000

98954R  AK 6 |ZIGG 2014-1A B2R CLO MEZ 3.88 04/17/2029........cccuuiriisrisiisisssersrsssisssssssssssssesnssnes | avsssrsssanenes 04/12/2017........ BANC OF AMERICA SECURITIES 1,270,000 | oo 1,270,000

3899999. Total - Bonds - Industrial and Miscellaneous............cooviriirsrniniieisersnsesneenes 31,537,434 ...31,537,101

8399997. Total - Bonds - Part 3....... 43,707,774 | . ...43,537,101

8399999.  Total - BONAS. ..o 43,707,774 | oo 43,537,101

9999999. Total - Bonds, Preferred and Common Stocks.... 43,707,774 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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statement for June 30, 2017 ofthe  Mlid-Continent Casualty Company

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of 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 Indicator (a)
Bonds - U.S. Political Subdivisions of States
075549 CE 3 |BEAVERTON OR SCH 5.00 06/15/2017......ccccusvesenenns | ‘06/15/2017. MaEUFEY. oo | e ....1,000,000 |....1,000,000 |....1,051,540 | ........... 1,019,528 | ..oooovveisviinins | s (19,528) | .oovvvreveneiins [rnrerenes (19,528) [ ..ovevversninnies | cornerinne 1,000,000 [ .ooveiveneiriens [ onreserinniinnes | v 0 [ 25,000 | 06/15/2017. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccocuniiiniiiiiiiiiiinns v ....1,000,000 |....1,000,000 |....1,051,540 | ........... 1,019,528 | ..o (O (19,528) | .cvovvererannes [ (19,528) [ .vvvereriennd 0] i 1,000,000 |...coovvrnrad 0 [ (] [P 0 [ 25,000 XXX XXX
Bonds - U.S. Special Revenue and Special A t
01728A W9 3 |ALLEGHENY CNTY PA A 5.00 05/15/2017........ccccconu... +. | 05/15/2017. | MALUIItY.......vvverrrienireeris [ e ...1,375,000 |....1,375,000 |....1,499,726 (7,284) 05/15/2017. | 1FE............
041083 VB 9 |ARSTDEV FIN SFM A 3.10 07/01/2043............cocoonuc. .| 06/01/2017. | MBS Paydown..........cccvevverrs | wormrrierirmrineeiinis | et 66,899 | ........ 66,899 | ........ 66,899 0 07/01/2043. | 1FE............
047856 ET 2 |ATLANTA SFM A GA 5.25 12/01/2039... .. | 04/101/2017. | Partial Call...........cocooveeererenns | eoverrreeireresiseiienns | e 6,829 | ......... 6,829 | ......... 7,123 (166) 12/01/2039.
047856 ET 2 | ATLANTA SFM A GA 5.25 12/01/2039... ..|05/01/2017. | Call ....3,133,500 |....3,057,073 |....3,188,833 (4,114) 12/01/2039.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042 .. | 06/01/2017. | MBS Paydown 22,687 22,687 22,687 0 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042..... .| 06/01/2017. | MBS Paydown..........cccverervie | corerrneinieniinerisnnies | v 20,260 | ....... 20,260 ..20,209 14 02/01/2042.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044. .. | 06/01/2017. | MBS Paydown 8,844 8,844 ...8,844 0 02/01/2044.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029 .| 04/01/2017. | Partial Call ....5,198 (104) 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044. .. | 06/01/2017. | MBS Paydown ..12,480 0 08/01/2044.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025 .. | 04/15/2017. | Partial Call w5138 | L ....5,101 (101) 04/15/2025.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041... .1 06/01/2017. | MBS Paydown..........cccoocvervees [ covervvrnerernincinns | 42,863 | ... 42,863 | ... 42,863 | oo 42,863 0 07/01/2041.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043, .| 06/01/2017. | MBS Paydown 52,768 1,431 06/01/2043.
45203L CD 3 |IL HSG DEV AUTH 2.85 07/01/2032... .| 06/26/2017. | MBS Paydown...........cccccvmvvees | cornrvervveneirerinnnees | cvvreene 1,755 | 1,755 | 1,755 1 07/01/2032.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041.. .1 05/01/2017. | Partial Call..........ccccovvveerreneres | eoeerrenrreenrinrieriins | 200e0a25,000 | .......25,000 | ........ 25,000 0 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041.. .| 06/01/2017. | Partial Call ..15,000 0 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038... .| 06/01/2017. | MBS Paydown.........cc.cccccvevee | covrvicnnivervenieiiins | 000 75,526 | ....75,626 | ........ 75,526 (0) 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045.... .. | 04/24/2017. | Partial Call............occooevervenres | eocereesresercierienens | 0002.55,000 | ........55,000 | ........ 59,219 (3,641) 11/15/2045.
57419R GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043........... | .. | 06/01/2017. | MBS Paydown..........cccooeeeveer | cerermeemermnerserinnns | 082,371 | 42,372 | o 42,372 0 07/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039................ .| 06/01/2017. | Partial Call..........coccovevenvvrvres | v | 2,345,000 | ......345,000 | ...... 369,771 (16,152) | ..o [ e (16,152) | ...ooovvrnernnens 06/01/2039.
594659 AQ 7 |MICH ST HSG 5.00 12/01/2027. .1 06/01/2017. [ Partial Call............coovvvveererenns | ceeeveeneeneniennenns | e 480,000 | ...... 480,000 | ...... 520,118 (19,905) | oo [ e (19,905) | ..cvvvevernerneens 12/01/2027.
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044.. v | . | 06/01/2017. | MBS Paydown 26,743 26,743 26,743 0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............... .| 06/01/2017. | MBS Paydown 0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045... ..| 06/01/2017. | MBS Paydown (0) 04/01/2045.
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 v |1 06/01/2017. | Partial Call..........c.ovveerreeerieens | covveenriesmrseeeienesnns | evvens 85,000 | ........ 85,000 | ........ 89,280 (2,807) 07/01/2031.
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.......... .| 06/01/2017. | MBS Paydown..........ccoveerneene | corneermmeernernervennns | e 44,342 | 44,342 | 44382 | i AA3A2 | | 0 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034. .. | 06/01/2017. | MBS Paydown (176) (176) 12/01/2034.
60637B GC 8 |MO HSG DEV A 3.75 05/01/2038 <. | .. | 06/01/2017. | Partial Call ) (5,365) 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045..........ccovvvvvrriercrnne .| 06/01/2017. | Partial Call ) (2,067) 11/01/2045.
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038. .| 06/01/2017. | Partial Call ) (50) 06/01/2038.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038... ... | .. | 06/01/2017. | Partial Call ) (2,336) 12/01/2038.
641272 FX 2 |NV HSG RIVERWOOD I&IIA 4.75 04/01/2039.............. . | 04/01/2017. | Sinking Fund Redemption....... | .c.overervvevverninns | vovveene 15,000 | ........ 15,000 | ........ 15,459 | ovvovirins 15,024 | .o, (24) (24) 04/01/2039.
647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035 .| 06/01/2017. | MBS Paydown 0 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045. ... | .. 06/01/2017. | Partial Call (2,181) 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041................ .| 06/01/2017. | Partial Call 38 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037. ..| 06/01/2017. | MBS Paydown (0) ....80,488 02/01/2037.
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043 .. | 06/01/2017. | MBS Paydown 148 02/01/2043.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043 .| 06/01/2017. | MBS Paydown (351) 07/01/2043.
649883 F2 6 |NYMTGE AGY 191 3.50 10/01/2034.. . | 04/01/2017. | Partial Call (688) 10/01/2034.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of 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 Indicator (a)
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 .| 04/01/2017. | Partial Call..........cccccovvvervcerres | covvrveneresnrcseriienens | 000.105,000 | ......105,000 | ......110,982 | ...e0veeren109,200 [ .ooveoveericcres | v (4,200) (4,200) [ ..ocvovrinrirenen | ervrerieenn 105,000 [ oo [ | evevrieeieenn0 e 1,878 |10/01/2035.
64988R GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030. .| 05/01/2017. | Partial Call (780) (780) 10/01/2030.
677377 Q3 0 |OH HSG FIN AGY 4.00 11/01/2025 .. | 05/01/2017. | Partial Call 903 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036 .| 06/01/2017. | MBS Paydown 0 03/01/2036.
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046..........ccccoovvvvnriene .. | 06/01/2017. | MBS Paydown 0 03/01/2046.
67756Q NR 4 |OH HSG FIN AGY B TXBL 3.25 03/01/2046 .| 06/01/2017. | MBS Paydown 0 03/01/2046.
708796 EX 1 |PAHFA SFM 4.70 10/01/2037 1 06/20/2017. | Call.....ovrverrirerriseieeiieeines | e | e 885,000 | ...... 885,000 | ...... 869,512 | .ovoeeeeen 871,635 | oo | 013,365 | i [ s 13,365 | .oveererrerines 10/01/2037.
708796 Q6 7 |PAHSGFINAGY A 3.50 10/01/2035.. .1 06/20/2017. | Partial Call..........cccccovvveerrrenrres | eoerrrenrrsmriierieniins | oo 235,000 | ...... 235,000 | ...... 245732 (4,722) 10/01/2035.
721901  JB 3 |PIMACNTY AZ 5.00 12/15/2036 o 05/04/2017. | Call.....oooveoeeeeeeeeerceeveeeeene | oo | et 975,000 | ...... 975,000 |....1,002,573 0 . 12/15/2036.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037............. .| 04/01/2017. | Partial Call 25,000 25,000 | ........ 25,943 | .oiiieren25,769 | oo (769) (769) | cvvvovveevicries [ e 25,000 07/01/2037.
83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043.... .. | 04/01/2017. | Partial Call 5,000 5,000 ) (405) 5,000 07/01/2043.
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032 .| 06/15/2017. [ Partial Call............ccccevvervrenes | covmreeereiseenieseenns | veneeand 60,000 | ........ 60,000 ) (1,148) 05/01/2032.
88045R B7 6 | TN HSG DEV AGY A 3.50 07/01/2045. .. 1 06/01/2017. | Partial Call...........ccovevvvveereree | eoreeeieeiereeeeeenins | cvveeens 70,000 | ........ 70,000 ) (3,312) 07/01/2045.
88275F MT 3 |TX DEPT HSG SF 5.25 09/01/2032 .. | 06/23/2017. | Partial Call...........occnveerrrrrnnees | eormreinerrnerirerineens | s 180,000 | ...... 180,000 | ...... 183,150 ) 91) 09/01/2032.
88275F MV 8 | TXDEPT HSG B 5.30 09/01/2039... .| 04/01/2017. | Partial Call..........coccorveveerrerners | eerrrerreeiierinciisens | s 20,000 | ....... 20,000 | ........ 20,300 ) (8) 09/01/2039.
88275F MV 8 | TX DEPT HSG B 5.30 09/01/2039... .. | 06/23/2017. | Call ......200,000 | ......200,000 ) (83) 09/01/2039.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046.. .1 06/01/2017. | Partial Call...........ooveevrvemreeeres | eoeeereerreeeencisies | e 30,000 | ........ 30,000 ) 3) 03/01/2046.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 .. | 06/21/2017. | MBS Paydown 55,414 55,414 ,539) (1,539) 08/21/2044.
924190 EL 1 |VT HSG FIN AGY B 4.125 11/01/2042 .1 05/01/2017. [ Partial Call............ovvvereeeerceres | eererereeeecemreeeeresies | vereen 25,000 | ........ 25,000 | ........ 26,044 (819) (819) 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special A S v ...9,710,090 |....9,633,663 |..10,025,379 | ..........9, 772,451 | ..o | i (69,491) [ oovevennne. 0 | (69,491) 0 XXX
Bonds - Industrial and Miscellaneous
00249E AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017................ .| 06/01/2017. | Sinking Fund Redemption....... | .cccovenervervnenns | 073,231 | 073,231 | e 73,231 | e T3,231 [ | e 0 11/01/2017.
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.... .. | 06/25/2017. | MBS Paydown..........ccccevvevevne | covrvivnrrververinenns | 000 37,289 | ...37,289 | ..o 28,456 | .oovirnrnnn 28,944 | s | 3,389 3,389 12/25/2036.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036 .| .| 06/25/2017. | MBS Paydown...........cccevevenee [ onerrrerirmrerneensennes | 000093,010 | ........93,010 | ........ 78,128 | cioieeern82,528 [ i | s 1,779 1,779 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNRFLT 01/25/2037............ .. | 06/25/2017. | MBS Paydown..........cccocvervvne [ covervvnnererinnnciens | 000 93,623 | ....0..93,623 | ..o 71,651 6,257 01/25/2037.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.. .. | 06/25/2017. | Pass-Through Loss 0 01/25/2037.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24 .| 04/01/2017. | Sinking Fund Redemption....... | ..cccovcvreieniirnnnnn. 0 04/01/2024.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.. .. | 06/20/2017. | MBS Paydown (530) 05/20/2047.
08179X AA 3 |BSP 2013-IIA A1 CLO FLT 07/15/2024 .. | 06/29/2017. | Distribution 651 07/15/2024.
11042A  AA 2 | BRITISH AIRWAYS 4.625 06/20/2024 . | 06/20/2017. | Sinking Fund Redemption....... | .c..ccovevveeerniinninns 0 06/20/2024.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027 . 06/25/2017. | MBS Paydown (10) 10/25/2027.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........ccconvvenrrenne .. | 06/26/2017. | MBS Paydown 61 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 06/26/2017. | Pass-Through Loss 0 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .. | 06/26/2017. | MBS Paydown 5 8,219 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .. | 06/26/2017. | Pass-Through Loss (34) 4) 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36 .. | 06/26/2017. | MBS Paydown 64 9,419 05/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.............cccouuuce .. | 06/26/2017. | MBS Paydown 9 | e | e 15,095 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 .. | 06/26/2017. | Pass-Through Loss 3) 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. .. | 06/26/2017. | MBS Paydown (1 USRI ISP 61,247 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .| 06/26/2017. | Pass-Through Loss (24) 06/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 .. | .. | 06/26/2017. | MBS Paydown Lo I OO IO 40,373 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... .. | 06/25/2017. | MBS Paydown 8,832 | oo | i 99,994 05/25/2036.
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126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 06/25/2017. | Pass-Through LOSS.........cccuve. | cevrrenrriverierinenns | covvivnineiienns | vvvieens 4,349 | ... 6,051 0 3,005 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/203 ... | .. | 06/25/2017. | MBS Paydown . . (228) (228) 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035........... .. | 06/25/2017. | MBS Paydown..........c.ccoecneiee | rovvrvvnnicneivenienins | vveeeneendh 827 | i 827 | 791 | 3919 [ | i 33 33 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 05/25/2017. | Pass-Through Loss (363) 24 0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .| 06/25/2017. | MBS Paydown..........ccovvrernie | e | v 46,789 | ....... 46,789 | ........ 43,781 | s 41,661 | ... N (1,500) [ oo | e 48,789 | ..veveieviriens | e 08/25/2035.
17178X AL 1 |CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21............. .. | 04/15/2017. | MBS Paydown ....2,000,000 |....2,000,000 |....1,947,500 | ........... 2,000,000 | oo [ s 0 2,000,000 04/15/2021.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036. .. | 06/25/2017. | MBS Paydown 713 7,183 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... .. | 06/25/2017. | MBS Paydown 192 [ | e 33,466 | oo s 08/25/2035.
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050. .. | 06/20/2017. | MBS Paydown (0 ORI DT 190,508 | .voovercererin | e 04/20/2050.
233046 AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45. . | 05/20/2017. | MBS Paydown 0 2,500 02/20/2045.
251563 FY 3 |DMSI2004-5 A3 SEQ 5.59 07/25/2034 .. | 06/25/2017. | MBS Paydown 202 07/25/2034.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 .| C| 06/14/2017. | MBS Paydown 4 07/14/2028.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045. . | 04/20/2017. | MBS Paydown 0 07/20/2045.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. ..| C| 04/15/2017. | MBS Paydown 0 06/15/2040.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.. .. | 06/25/2017. | MBS Paydown 4,920 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36. .. | 06/25/2017. | MBS Paydown (952) 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 ... | .. | 06/25/2017. | Pass-Through Loss 0 07/25/2036.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34...........cuvueu. .. | 06/25/2017. | MBS Paydown 38,945 38,945 38,945 ..19,369 4,707 09/25/2034.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036. .. | 06/25/2017. | MBS Paydown..........cccovevrerens | eevmerreriereneerisnins | e 85,860 | ........ 85,860 | ........ 78,926 ..77,998 3,614 01/25/2036.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036........ .. | 06/25/2017. | Pass-Through LOSS............coee. | overevereneiinneiinnenns [ o | oo 21,884 | ... 20,274 0 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035. .. | 06/25/2017. | MBS Paydown..........ccovevrerers | covmerrreriereneernieis | s 84,590 901 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035. .. | 06/25/2017. | Pass-Through Loss 0 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... .. | 06/25/2017. | MBS Paydown..........cccvcvverrs | worvrriverirerineeiinis | s 50,321 843 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... | .. | 06/25/2017. | Pass-Through Loss 0 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035............ .. | 06/25/2017. | MBS Paydown 52,676 186 11/25/2035.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046................. .. | 06/25/2017. | MBS Paydown..........ccoveveverens | wovvermerirenenceriseis | s 70,714 (114) 05/25/2046.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 .. | 06/25/2017. | MBS Paydown.........ccccovveneins | cornerrnnrinneineiieiins | e 9,403 45 09/25/2034.
40442L AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.......... | .. | 06/24/2017. | MBS Paydown ...1,148,230 4) 06/24/2049.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.......cc0ouu.. .. | 06/19/2017. | MBS Paydown..........ccovevvrerens | wovmerrerierineirineins | e 42,766 4,496 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45 .| 06/19/2017. | MBS Paydown..........ccccovrervre | corerrnninrerniineiisnnnes | v 27,573 (1,515) ...27,573 08/19/2045.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028, veee |+ | 06/25/2017. | MBS Paydown..........coouevererernee [ woverrerereeerseessnines | vveens 170,094 - 5 . ..170,094 12/26/2028.
46615P AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021.................. .. | 04/20/2017. | MBS Paydown.........ccccovvemrine | cormrrinneineiiveiiineins | s 181,048 | ......181,048 | ......176,069 | .............. 179,262 | oo | v 2,340 2,340 | oo | e 181,048 07/20/2021.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.... .. | 06/25/2017. | MBS Paydown..........cccvevverrs | covmrrrverirmreneeininins | s 20,950 14,719 231 231 | e | e 20,950 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... | .. | 06/25/2017. | Pass-Through Loss 0 03/25/2036.
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042..........covcovrvevinrirnns .| 06/27/2017. | MBS Paydown..........ccovrervee | corerrnninsenrineiisnnies | v 29,711 (281) | oo | i 29,711 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42... .. | 06/17/2017. | MBS Paydown.........ccceoveenerene | cornvrimerinerirerineens | s 104,486 122 . . 09/17/2042.
46639A AA 7 [JPTEP 2012-5 APT 2.50 12/27/2042.. v | | 06/27/2017. | MBS Paydown........c.oocevceevenee | vervverneirernsinceiennns | ceveeens 33,001 . . . (71) . ....33,001 12/27/2042.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36............. .. | 06/26/2017. | MBS Paydown..........cccovevverrs | vovmermerimrineeiiinis | s 49,262 | .......49,262 | .......50,115 | .ooovrrrrrnnes 48,829 | ..o | e 129 129 | oo [ s 49,262 01/26/2036.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37.. .. | 06/26/2017. | MBS Paydown 53,211 ..52,879 A2 [ | e 53,211 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.. .. | 06/26/2017. | Pass-Through Loss (162) (162) 07/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. | 06/26/2017. | MBS Paydown..........cccovevreres | wevmerreriereneeisnins | e 19,590 (199) (199) ....19,590 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.. .| 06/26/2017. | MBS Paydown...........ccccvvvevens | coveroneinnivciiienienes | e 19,932 (102) (102) ....19,932 07/26/2037.
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47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.... .. | 06/26/2017. | Pass-Through Loss 6,088 | .......... 6,088 (1) 07/26/2037. | 1FM....
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.... .. | 02/26/2017. | MBS Paydown 0 07/26/2037. | 1FM....
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.... .. | 02/26/2017. | Pass-Through Loss (1,717) 07/26/2037. | 1FM....
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.... ..| .. | 06/26/2017. | MBS Paydown 18 02/26/2036. | 1FM....
47232V GG 1 [JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36............. .. | 06/26/2017. | Pass-Through Loss (22) 02/26/2036. | 1FM
48249V AA 9 |KKR 2013-1A A1 CLO FLT 07/15/2025 .| 04/15/2017. | MBS Paydown.........cccouvvcveire | cevvricververirerernennns | 2,000,000 |....2,000,000 |....1,965,000 | ..........1,986,584 | .....ccoeivurirers | rrreee 13416 | i [ e 13,416 07/15/2025.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035. .. | 06/25/2017. | MBS Paydown (1,820) 12/25/2035.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045... .. | 06/15/2017. | MBS Paydown 6 01/15/2045.
590200 ZE 8 |MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035... .. | .. | 06/25/2017. | MBS Paydown 348,474 348474 | ... 324,843 6,457 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..................... .. | 06/25/2017. | MBS Paydown 26,979 26,979 26,979 (2,041) 10/25/2046.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037. .. | 06/25/2017. | MBS Paydown..........cccovvveverne | corvrvevnrrververrncens | e 84,417 | 1 64,417 | L 959 03/25/2037.
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037... .. | 06/25/2017. | MBS Paydown..........cccceeeenevne | cormrrernernerrerrneins | 20er..68,055 | ........68,055 | ........ 1,403 04/25/2037.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35 .. | 06/25/2017. | MBS Paydown.........ccccocverrnne [ vovervvnveererinnicrnn | 000 95,584 | ..., 95,584 | ........ 0 08/25/2035.
65463P AD 9 |NIPSCO CAP MRKTS MTN 7.82 04/03/2017.. .. | 04/03/2017. | MatUrity.......c...overneerrrrcrins (702) 04/03/2017.
65535A  AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036. .| 06/25/2017. | MBS Paydown..........cccocvmrnees | corvrvernvenererinnnens | e, 403 | 4,403 | i 0 10/25/2036.
709599 AE 4 | PENSKE TRUCK LEASING 3.75 05/11/2017.. .. | 05/11/2017. | Maturity 113 05/11/2017.
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036 .| 06/25/2017. | MBS Paydown..........cccocverevees [ worervennerernincinnes | e 71,213 | 71,213 | 2,940 01/25/2036.
744593 AC 8 |STEER-IBM-Z26.415 06/01/18 .. | 06/01/2017. | Sinking Fund Redemption (21) 06/01/2018.
76110V QL 5 |RFMS22004-HS2 A6 NAS 5.17 6/25/34 .. | 06/25/2017. | MBS Paydown ..3,200 29,836 06/25/2034.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.... .. | 04/25/2017. | MBS Paydown 59,874 | v 13,554 | e | e (13,645) | s [ (13,645) 02/25/2036.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36 .. | 04/25/2017. | Pass-Through Loss 0 .| 02/25/2036.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.... .. | 07/31/2014. | Book Value Adjustment 99,248 02/25/2036.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .. | 06/25/2017. | MBS Paydown 1,967 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .. | 06/25/2017. | Pass-Through Loss 0 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 06/25/2017. | MBS Paydown 14 02/25/2036.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 06/25/2017. | Pass-Through Loss 0 02/25/2036.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. | 06/25/2017. | MBS Paydown 2 08/25/2025.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34. .. | 06/20/2017. | MBS Paydown 18 03/20/2034.
83404 AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026... .. | 06/25/2017. | MBS Paydown 59,587 59,587 0 05/25/2026.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.... .. | 06/25/2017. | MBS Paydown 92,341 92,341 60 04/25/2029.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. ..| .. | 06/25/2017. | MBS Paydown 164,366 164,366 5,198 07/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... .. 1 06/25/2017. | Pass-Through LOSS............cooe. | ovmrevernreirmneeinnnies [ e | v 21,108 0 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.......... .. | 05/25/2017. | Pass-Through Loss (10) 0 08/25/2035.
863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.......... .. | 06/25/2017. | MBS Paydown 121,666 121,666 | ......108,976 | ............. 107,516 | cooovvvorvrvvrrinns | e 11,025 | s [ s 11,025 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 .. | 06/25/2017. | MBS Paydown ..33,880 (1,663) 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 06/25/2017. | MBS Paydown . 9,292 (87) 08/25/2031.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036..........covrvererenee .. | 06/25/2017. | MBS Paydown 109,334 109,334 709 11/25/2036.
872227 AK 9 | TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37..... .. | 06/25/2017. | MBS Paydown 146,477 146,477 1,550 07/25/2037.
87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46 .. | 05/25/2017. | MBS Paydown 2,500 2,500 (0) 05/25/2046.
87342R AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46. .. | 05/25/2017. | MBS Paydown 2,500 2,500 (0) 05/25/2046.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039 oo | .. [ 06/20/2017. | MBS PaydOwN.........ocevvvenens | vevereersernerieninees | veven 25,000 | ........ 25,000 0 02/22/2039.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... .. | 06/25/2017. | MBS Paydown 126,941 126,941 2,672 01/25/2038.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of 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 Indicator (a)
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. .| 06/25/2017. | Pass-Through Loss (80) 0 01/25/2038.
903243 AD 5 |URS CORP 3.8504/01/2017 v |+ | 04/01/2017. | MAEUFIEY. ....oovvrcerirrieeiieris [ e ....2,000,000 |....2,000,000 |....1,997,240 2,500 2,000,000 04/01/2017.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.............. .| 06/25/2017. | MBS Paydown..........cccoerervee | corerrnniriemeinersnnies | v 10,476 | ........ 10,476 | ........ 10,473 (L1 ) SRS IR 10,476 05/25/2047.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033 vee | -+ | 06/25/2017. | MBS Paydown.........cccoeerveene [ eorerermeervrinerneiines | v 39,697 | ........ 39,697 | ........ 39,858 133 ....39,697 06/25/2033.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... .| 06/25/2017. | MBS Paydown..........cccoerervie | v | v 75,663 | ........ 75,663 | ........ 56,307 (28,259) 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... .. | 06/25/2017. | Pass-Through Loss 2,162 | oo [ | e 0 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ .. | 06/25/2017. | MBS Paydown..........cccovveemeine | cormmrinneinerverinenns | 049,201 | 1..49,201 | ..o 45547 | oo 45,999 808 | .oourerrereirens | i 49,201 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ .. | 06/25/2017. | Pass-Through Loss 0 (15) 09/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36........ .. | 06/25/2017. | MBS Paydown 102,071 102,071 96,687 96,308 |... . 2,395 2,395 | oo | e, 102,071 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36. .. | 06/25/2017. | Pass-Through Loss 0 .| 10/25/2036.
95058X AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45 .. | 06/15/2017. | MBS Paydown 0 06/15/2045.
960338 AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027 .. | 06/20/2017. | MBS Paydown 7 05/20/2027.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030 .. | 06/20/2017. | MBS Paydown 1 12/20/2030.
98886Y AC 2 | ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26 . | 04/25/2017. | MBS Paydown . 0 . ,000,000 | oo [ | onnennnrnnnennn | i 17,850 | 07/25/2026.
3899999. Total - Bonds - Industrial and Miscellaneous. ..18,579,376 |..18,730,073 |..18,219,009 | .........17,351,408 | .........2,371 | ......170,525 | .......c......0 | oo 172,896 | ... 0 ... 18,580,355 |.....cccceee0 | oo (979) | ... (979) | ... 289,066 XXX
8399997. Total - Bonds - Part 4 ..29,289,466 |..29,363,736 |..29,295,928 83,877 0 29,284,072 |....cco...0 | ... .5,394 | ... .5,394 | 534,777 XXX
8399999. Total - Bonds ..29,289,466 |..29,363,736 |..29,295,928 83,877 0 29,284,072 |..ccooocee0 | ..5,394 | .. 5394 | 534,777 XXX
9999999, Total - Bonds, Preferred and Common Stocks e et ..29,289,466 XXX ..29,295,928 83,877 0 29,284,072 |.....cce00n0 | 05,394 | . 5,394 | 534,777 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.



statement for June 30, 2017 ot the Mid-Continent Casualty Company

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



statement for June 30, 2017 ot the Mid-Continent Casualty Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Mabrey Bank Tulsa, Oklahoma 0.330 7,194,397 7,078,223 8,442,296 [ XXX
The Bank of New York Mellon.....................ccc...............  New York, New York. wern.r.0.100 1 40,159 9,756 5045 | XXX
0199999. Total Open Depositorie: XXX XXX 1 0 7,234,556 7,087,979 8,447,341 | XXX
0399999. Total Cash on Deposit. XXX XXX 1 0 7,234,556 7,087,979 8,447,341 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 600 600 600 | XXX
0599999. Total Cash, XXX XXX 1 0 7,235,156 7,088,579 8,447,941 | XXX

QE12
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statement for June 30, 2017 ofthe  Mlid-Continent Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE




supplement for June 30, 2017 ofthe Miid-Continent Casualty Company

* 2 34182 01750510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2017
NAIC Group Code.....84 NAIC Company Code.....23418
Company Name: Mid-Continent Casualty Company

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
....................... 415,930 | .o 432,098 | ooinneeeene..91,201

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
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] 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 QUANETIEA: ...vovevecviiieiciet ettt ettt st bbb bbbt s b b e e b8 s st seb et s s s be s b s R bbb s s bt ee s s b s e s s b s s b b s bbb e bt n s b et et ens ebsebietestneeseet et st en et tanes

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

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 PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas

Q505
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