PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

0 0 O
QUARTERLY STATEMENT

As of September 30, 2017
of the Condition and Affairs of the

Mid-Continent Casualty Company

NAIC Group Code.....84, 84 NAIC Company Code..... 23418 Employer's ID Number..... 73-0556513
(Current Period) (Prior Period)

Organized under the Laws of OH State of Domicile or Port of Entry OH Country of Domicile  US
Incorporated/Organized..... February 26, 1947 Commenced Business..... February 26, 1948
Statutory Home Office 301 E. 4th Street..... Cincinnati ..... OH ..... US ..... 45202

(Street and Number) (City or Town, State, Country and Zip Code)

1437 South Boulder Dr...... Tulsa ..... OK ..... US ..... 74119
(Street and Number) (City or Town, State, Country and Zip Code)

P.0.Box 1409..... Tulsa ..... OK ..... US ..... 74101
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

1437 South Boulder Dr...... Tulsa ..... OK ..... US ..... 74119
(Street and Number) (City or Town, State, Country and Zip Code)

918-587-7221
(Area Code) (Telephone Number)

Main Administrative Office
Mail Address

918-587-7221
(Area Code) (Telephone Number)

Primary Location of Books and Records

Internet Web Site Address
Statutory Statement Contact

http://www.mcg-ins.com/
Gregory Patrick Jones

918-587-7221 x 6125

(Name) (Area Code) (Telephone Number) (Extension)
gjones@mcg-ins.com 918-588-1253
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. James Steven Davis President 2. Sharon Lee Anne Hackl Secretary
3. Gregory Patrick Jones Treasurer 4.
OTHER

Gary John Gruber # Chairman Ronald James Brichler # Vice Chairman

Stephen Kirby Pancoast Senior Vice President Todd Anthony Bazata Vice President

David Bernard Dyke Vice President John Allen Gant Vice President

Robert Dewayne Martin Vice President & Chief Information Richard Leon Simpson Vice President

Officer

DIRECTORS OR TRUSTEES
Ronald James Brichler James Steven Davis Michelle Ann Gillis # Gary John Gruber
Michael David Pierce # Michael Eugene Sullivan Jr # David John Witzgall

State of........ Ohio
County of..... Hamilton

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
James Steven Davis Sharon Lee Anne Hackl Gregory Patrick Jones
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President Secretary Treasurer
(Title) (Title) (Title)

Subscribed and sworn to before me
This 3rd day of

November, 2017

a. Is this an original filing?
b. If no:

2. Date filed

3. Number of pages attached

1. State the amendment number

Yes [X] No [ ]




statement for September 30, 2017 ofthe Mid=Continent Casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 336,955,595 | ..o | s 336,955,595 | ..ovoveriinne 318,356,600
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 34,804,608 |......ooeeerreererenenee | e 34,804,608 | .....coverienne 33,263,020
2.2 COMMON SEOCKS......vourerrereereeesresseseseessssssssessesssssssssesssssssssessssssssssessesssnssessensssssessassans | ssesssessessassans 67,147,082 | ..o 50,000 | .covvrreirnne 67,097,082 | ..ooovvrerinn 64,844,054
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....9,257,003), cash equivalents (§.......... 0)
and short-term investments ($.....33,989,308).........co.eruueremerreeereeeeeeeeeeeeeeeeeeeseeeieesieesseeniees | erveerseensenenas 43,246,311 | .eooeeeeeeeeeeeeeeeen | e 43,246,311 | ..o 52,272,541
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa (U SO 12,008
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccviieeieieesesieeeisseessieniens | cvreneesseeneas 482,153,596 | ....ocvvrereriiinns 50,000 | ..coerrirnn 482,103,596 | ..coovverrrnns 468,748,223
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 16,297,896 | .....ccovvverrnnee 1,366,895 | ...cccverrne. 14,931,001 | cooovvvirerrnens 14,665,133
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveierecnns | covvrereininnnns 1,826,905 | ..oovoeveeririreierneneeies | e 1,826,905 | ...coovverrinen 1,835,807
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts reCoverable fTOM MBINSUTETS.............cuvririerierieriesieesisssise e sieseeseenies | cressnessnesssessessesssesssesssnes | seresiessessesssessesssessessns | oeessesssesssesssnsesnessessens (0
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocvevvverees | covvieireirinennns 2,313,203 [ .oeoeeieeeeeeeeeeeeeeer e | e 2,313,203 | oo
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 15,028,017 | oevvvvvrerriinnes 3,354,599 | ..o 11,673,418 | oo 11,129,735
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............ccccueuerrieieiineieieciseie e | everessssesesens 388,012 | o | e 388,012 | oo 517,498
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e TTTT3 | s O T I 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 IR 233,000
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSetS..........ccveieieieieieieeeseeeeneiens | e 2,097 | oo () 2,097 | oo 125,846
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvurueririerieineineeseisesssessissessssssesssssssessssssesssssssssesss | esessesessesens 520,976,434 | ....coovvvvrrnn 4,849,267 | ....ocovvenene 516,127,166 | .....ccevenvn 499,830,821
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....crurierieireirecireiseessieesesssesssssssssessssssessessssssssesssssessessessssssessassssssns | sesssesssessans 520,976,434 | ....coovvvirnnn 4,849,267 | ....covvvenene 516,127,166 | ...cccovvenee. 499,830,821

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 & 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 September 30, 2017 ofthe Mid=Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current aCCideNt YT $.....35,735,257).......rvurrerreieriereiesieseiesisssss s ssssssesssssssssssssssssssesssssssssssssssssssssssssssssssnssnssnssss | sosesssessmsssossesssens 196,868,438 | ...ccvovvevrrririrnns 194,906,377
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LSS AQJUSIMENT EXPENSES.......couevieiecicieiieieieiie ettt ssss st sssesse s s ssssssssssesssssssessessssssssssssesssssnsessess | cvesssiessessnsessereersn 8,014,393 | i 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)..........cvuiieriiiriiieiieeeeee et ssssessesssssssessesssssssnses | seeseeresssssensesiesenressss0,996,820 | v 6,680,721
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........cccuevrercieiineieierese e sesssesesiesssssssesnns | eesvesssessesiessesienesseen099,027 | vt 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 $.....5,260,072 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 56,796,701 | covoeveveeveerrereriee 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).........covvrveievireieie e eses s sses e ssssesseses | srevesssssessesessessessesesanes 542,183 | 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. .......cuuevriiericiieiiesiseici sttt bbbt s st b s n b stensnnas | sessestessessessessnseesens 2,550,000 [ ..oovvireieiiereneeeese 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 ....353,930,387
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 353,930,387 | oo 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 101,583,825 | .coocvevvereeiins 101,449,878
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 57,106,704 | .ovvveererreireeens 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 162,196,779 | oo 151,018,061
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 516,127,166 | ...ovvvvveecrrrrrnnns 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 September 30, 2017 ofthe 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 $ 76,228,773 76,347,886 | .............. 101,872,434
1.2 Assumed......... (written $ ...20,956,897 |... ..24,494,098 |. ...31,673,288
1.3 Ceded.. o (WIIHEN §.....8,489,891)......oorierceteeeieet sttt st st sns st ennnes | st 8,706,368 | ... ....8,993,280 |. ...11,881,705
14 Net......coorenne. (written $ 88,479,302 91,848,704 | .............. 121,664,017
DEDUCTIONS:
2. Losses incurred (current accident year $.....38,776,333):
2.1 DIFBCL.... vttt sttt | sessessns s 29147114 | ... 17,992,346
2.2 Assumed. 5,205,585 |... ...6,840,875 |.
2.3 U, ..ottt | enpent it 7342772 | 2,689,717
2 NBL oot R bbbttt | sbienrsenseenneas 27,009,927 |...coovvrveee. 22,143,504
3. Loss adjustment expenses incurred.. ...29,304,428 |... ..33,670,680 |.
4. Other underwriting EXPENSES INCUITEM..........cururiuierereireeereieeseesseteee st ess s ess st s st s st st stesssessessans | sesbsesssssasenns 35,569,960 |....coerrerenne 35,969,399
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).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (3,405,013) | +veovvrevreereeeinens 65,121 | oo 3,053,456
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 11,707,629 |...ccoovvnneee 12,226,373 |...cooevernene 16,320,782
10. Net realized capital gains (losses) less capital gains tax of §.....39,950.........cc.oorurrreererreeeeieeeesie e eesiessessesssesses | sreeseesieessseneas (792,963)] ..o (400,907) ..o 1,740,117
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 10,914,666 |................. 11,825,466 |................. 18,060,899
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....35,152 amount charged off $.....65,705).. (30,553) 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 (26,128) (35,204)
15. Total other income (LINES 12 thrOUGN 14).......cocvceiiereieteee ettt esss e ssssss s st es s esse s ssessnsess | arssnsssssssssnssneas (56,681) (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). ...ttt sttt ssssesaens | eevssssssesinsneas 7452972 |.ooerernn 11,934,643 |...cooconvee. 20,855,434
17. DivIdends t0 PONICYNOIABTS..........ccveevcveeieee ettt ettt st s b s s sas s sess s s sstenss | ssssessssnsansesansas 149,316 | .o, 247,066 |..ooovovrirnnen 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).......cueieieiireiciesce ettt sssse et bsses s ssssessesns | svessessssssessns 7,303,656 |..coeveernnne 11,687,577 .o 20,569,158
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,327,852 [...ccovvevnnnn 2,653,570 | 4,220,745
20. Netincome (Line 18 minus LiN€ 19) (10 LING 22)..........ccceviuiviiieiereriesieieeisstese et sesses s sesssssssssenes | cvesvesessensennns 5975804 |................... 9,034,007 |................. 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. ....9,034,007 |. ...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...... .o ettt sttt ettt ssessessnnns | sressessnsssssssstnsenn 68,411 | v 103,106 | c.vvveeeerenns (888,351)
27. Change in NONAAMILIEA ASSELS..........cuivueieieieieie ettt st bt s st saenes | svsbessesssaesans 1,787,605 |...coovverrrne. 766,296 | ...cocveririrnne 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 en bbb es st enants | erteebiesaentensansan 133,947 | oo 157,314
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.cvueiucieieriicieiseieie st stessse s ssesse st ssesss e ssessns | sessessssssssessesssssssssssan 3
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccceueeeicieiseieieissee s esssssesens | sssesisssssnas 11,178,718 | o 13,595,590 | .o, (2,592,570)
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 162,196,779 | .cocevveeaee 167,206,221 | ..coovvvvveee. 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)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas KT I 2] i 0

Qo4



statement for September 30, 2017 ofthe Mid=Continent Casualty Company

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 89,929,780 90,799,842 | ......ccene.. 119,421,810
2. Netinvestment income... 10,846,118 11,715,178 ....15,869,010
3. MISCEIANEOUS INCOME.........ooivuiiieiiciciesie ettt bbbttt bbb s bbb s s s s s s senses | snbantessesstensasses (56,681) | ..ovoveererirereereen 44,056 | oo (258,921)
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 100,719,217 | oo 102,559,076 | ....c.ccene.. 135,031,899
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 25,047,866 | ...covvvnene. 27,708,472 | covvrerrrnn. 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..........ccovviveieiriirreieeeie s | srerseesssensenns 64,841,277 | covvvveren. 61,648,476 | ..o 84,375,935
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et 149,316 247,066 | ..o 286,276
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 4,776,877 ...3,169,706 3,142,223
10. Total (Lines 5 through 9) 94,815,336 92,773,720 | oo 120,925,672
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeviiiriiriieiieeeeee et be e sessssesens | evessssesesssenns 5,903,881 | .covvevevrinnnas 9,785,356 | ...ccooovvrninn 14,106,227
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eeieeeei ettt bbbttt ents | seneeniesteneas 73,055,082 | ...ovovreenee 56,745,921 | ..o 80,393,062
1202 SHOCKS . oot | eebnnb bbbt enienes | ariesisineii 2,528,992 | ..o 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 PrOCEEAS.........vvecveriiieiiiii sttt bttt b e s bbb bbb es s s s sensessessnssnsens | ersstessesssssnsessessssssassessnss | sresisssssessesssssnssssessessnsanse | ossessessesnsassessessnsansessnsan
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieeieieiieteee ettt sss s ssssessessesssaes | eveessssssseses 73,055,082 | .oovvevviine 59,274,913 | oveverreins 88,735,627
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 88,642,395 | ...ccovvrennnne 51,685,966 | .....ccoverrenne 53,685,865
1302 SHOCKS . oottt | ehbestnst sttt enes | seiesiesienias 5,500,000 | ..ooovvrririnnes 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 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..88,642,395 57,185,966 59,185,865
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoeiuriiierirrireieiieeeeee et essssenes | evveseesininnnns (15,587,313) | ..oovvvvrreires 2,088,948 | .....ceovvnee 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 SUrplus, 1SS treaSUIY SLOCK.............cceviiiieiiiciecceee et ens | oevesaebesssesesinas 133947 | oo 157,314 | oo 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)..........cveverrivrieeieiicteee ettt sss st st es s ss s sesssssssans | ssssessssssensessneas 523,255 | oo 989,885 | ..o 669,942
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | cccocoverirernaee. 657,202 | .coverrann. 1,147,199 | .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).......cccoevevvvveee | cevvrrerverennn. (9,026,230) | .....c0cvnve. 13,021,503 | ..o 24,493,746
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 52,272,540 | ....coovverene. 21,778,794 | oo 27,778,794
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieiieineireiseiseisiesiss sttt sttt snssenes | onssnssnsiand 43,246,310 | .o 40,800,297 | ..cooovieinnee 52,272,540
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChaNGe Of EQUILY SECUMHIES. .......veurerrereeeeerreseese e iseeeeese st st ssse st ess et esssessessessssssssesssssssessenssnsss | sesesssssnssessossssssessessnnsnss | sessssessessassnnen 2,315,089 | .ovvvienne 2,315,089
20.0002  Securities acquired in paid in Kind interest PAYMENL..........covivruririinririnierineiesssss e sssss s essssssesssssssssessans | essssssssesssssnssessns 1433 | oo | e
20.0003  Securities acquired in satisfaction of I/C receivable DAlANCES..........c.cviveviiiieieeieieie e sessisssesssesseniens | svesssssssessesssssssessssssansans | ovssssesssssnees 15,776,498 | ................. 15,776,498
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Statement for September 30, 2017 of the Mid-Continent Casualty Company

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A Accounting Practices
The financial statements of Mid-Continent Casualty Company (‘the Company”) are presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.
The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio
for determining and reporting the financial condition and results of operations of an insurance company, for purposes of
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC")
Accounting Practices and Procedures Manual has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Company has no prescribed or permitted practices that would result in differences between NAIC SAP and
the state of Ohio basis, as shown below:
SSAP# F/SPage# FISLine# 2017 2016

Net income, state basis - - - $5,975,804 $16,348,413

Effect of state prescribed - - - -

practices

Effect of state permitted practices - - - -

Net income, NAIC SAP $5.975,804  $16,348,413

Statutory surplus, state basis - - - $162,196,779 $151,018,061

Effect of state prescribed - - - -

practices

Effect of state permitted practices - - - - -

Statutory surplus, NAIC SAP - $162,196,779 $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. No significant change.
D. Loan-Backed Securities
1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from the original purchase assumptions
are accounted for on a prospective basis.
2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2017.
3. The following table shows each security with a credit-related OTTI charge recognized during the period:
Date of
Recognized Amortized Cost Financial
Amortized Cost Present Value Other-Than- After Other-Than- | Fair Value Statement
Before Current of Projected Temporary Temporary at Time of Where
CUSIP Period OTTI Cash Flows Impairment Impairment OTTI Reported
32052KAB1 $ 2,706,520 $ 2,545,598 $ 160,921 $2,545598 | $2,515927 9/30/2017
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Statement for September 30, 2017 of the Mid-Continent Casualty Company

4. The following table shows all loan-backed securities with an unrealized loss:

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$53,612,404 $ (758,625) $16,739,774 $(318,751)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at September 30,
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.
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Statement for September 30, 2017 of the Mid-Continent Casualty Company

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

No significant change.
20.) FAIR VALUE

A.

1. Fair Value Measurements at Reporting Date

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ -3 -3 - 8

States, municipalities and political subdivisions
Foreign government

Residential MBS

Asset Backed Securities

All other bonds

Total bonds - - - -
Non-affiliated preferred stock 26,773,346 1,631,250 - 28,404,596
Non-affiliated common stock 12,072,840 730 - 12,073,570
Other investments - - - -
Total assets accounted for at fair value $ 38,846,186 $ 1,631,980 $ -3 40,478,166

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 $ - 8 - 8 - 8 - 8 - 8 - 8 -$
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 m th

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

g/ financial statements into the three-level fair value hierarchy as

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

Assets:
Bonds:

U.S. Government and government agencies 298,969 300,354 298,969 - -

States, municipalities and political subdivisions 153,047,694 151,675,484 144,955,804 8,091,890

Foreign government - - - -

Residential MBS 58,069,202 51,835,368 56,308,752 1,760,450

Commercial MBS 290,222 292,955 290,222 -

Asset backed securities 92,812,788 92,593,842 - 86,002,688 6,810,100

All other bonds 40,948,544 40,257,594 1,842,500 39,021,774 84,270
Total bonds 345,467,419 336,955,597 2,141,469 326,579,240 16,746,710
Non affiliated preferred stock 36,434,846 34,804,608 33,403,596 1,631,250 1,400,000
Non affiliated common stock 12,073,570 12,073,570 12,072,840 730 -
Mortgage loans - - - - -
Total financial assets $ 393,975,835 $ 383,833,775 $47,617,905 $ 328,211,220 $ 18,146,710

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

21.) OTHER ITEMS - No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to September 30, 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 September 30, 2017, $50.7 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 $243.9 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 $10.4 million in unfavorable prior-year development since December 31, 2016 to September
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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12
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

7.2

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.

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] NA[]

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[ ] NAI[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[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

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

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

9.3

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

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

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.)

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:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[ ] No[X]
0

Yes[ ] No[X]

0

0

Yes[X] No[ ]

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 55,073,508
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 $ 55,073,508
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[ ] Nol[ ]
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?

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

Yes[X] Nol[ ]

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, New York 10286

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
0ld 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?

18.2 If no, list exceptions:

Q07.1
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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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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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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 Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Lecoo | o 528,351 | oo 472,630 | .oveeeeeeenenenenes | s 65,316 | oo 16,905 | .ovvocerericieenene 87,802
2. AlasKa.......coooee AK|....... Nuos e [ crsreeeensiesensesssseseenees | creesstsssesessssssesseessssstenne | eesessessesnssassesesnstessesnnne | sessessessssesesnstentesesantesaes | sessstessesesenteseseenesantenns
3. ANZONA.. AZ|.... Lecoo [ o 54,199 | oo (372110 I 32,000 | oo | s 40,957 | oo 114,412
4. Arkansas...........ccocoeeeeiiennnn. AR ... Levoo [ oo 1,123,649 | oo 959,094 | ..ovvervrrirerinns 344,853 | oo 300,550 | coovrrrerrereirnenns 528,935 | oo 772,773
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.......oovvevrvrnrrnernnveees FL [l | 4,071,495 6,516,359 | ..ooovverrnnn4,966,881 | oo 81,971,771 | 80,917,171
11.  Georgia 625,233 1,004,163 ....189,757 ....1,906,257
12, HaWa..oecceeereedHE | N | et et | it stesessssssenes | sesestesssnesessasaessessessssssnns | sessesssssssssessessansssssessensns | estseesssseseasesestensasenssesens
13. 197,677 248,251 348,801 160,472
14. 422,882 132,171 ....835,065 ..509,870
15. 285,982 | ..oovovrrirrinnennnd80,000 | v 20,000 | e 88,473 182,864
16, 1OWA.coeeieereieeereeeeen A Ll | 123,905 | oo 143,614 | o | e IBA5B6 | s | s 42,304
17, Kansas.......ooneeneveneeeneineens 3,686,560 | ...ooovrirnennnn 3,492,481 | 689,343 | i 543,314 | 6,869,956 | ...ocvvcrreninee 7,989,621
18.  Kentucky 183,460 205,648 | ..o 959 | 28,169 | 2,949 | e 26,016
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Lecoo | v 804,209 | ..o 743,319 | 3,000 | i 2,400 | 297,363 | ..o 504,033
20.  MainB....ocooeeeenierererineineieinae ME |....... N ettt | coreieeees st essestssisenieess | eesessestsenentesi st s essentnes | sebeeeest st et ns et eniens | nesbetb b sttt es bt es | eebiees sttt
21, Maryland.......ccoconerimrinrinnnns MD ... Lecoo | v 154,879 | oo 156,420 | ..coooverrircrirnennd 42,267 | oo | e 84,761 | oo 6,096
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 499,541 | .o (5,359) | vvrvrerrrerireienenns 9,770 | v 533,077 | o 305,598
24.  Minnesota 170,283 180,447 | oo [ ceieeinsieieeesinsisniens | e 93,554 | .o,
25, MiSSISSIPPi....vvurerreerierierianes MS|....... Levoo | v 169,911 | oo 198,304 | ..ooovvveinnd 68,915 | oo 19,373 | s 86,332 | oo 70,031
26.  MiSSOU....oourvvrrrrrrrieiineens MO ... L... 892,832 967,688 | ....vvverrciieiines (33,145) | ..ovvvvirrerrr 387,668 | e B42747 | oo, 1,297,118
27. Montana........c.cccoevvervnrirerinnns MT |....... L.... ..1,390,317 1,481,539 | oo 590,785 | .ovcvvrivrrrernnnd92,534 | 1,727,591 | oo 3,153,557
28.  Nebraska.........cccoocmrenniirniines NE ... Lecoo | o 292,510 | oo 264,706 | ..oovvoreriiinnens 49,000 | oo 148,462 | 83,286 | ..oveveirciinne 671,205
29. Nevada
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34, North Carolina.........ccccoeeeeeeeee NC | oL | v 1,189,037 | ovvverrireneenn810,045 | s | e 1872 | iii000000592,960 | o 334,286
35.  North Dakota........cccccoererereeee ND | oL | i 2,668,948 195,624 | ..o 300,241 | 12,185,319 | e 2,742,943
36. ....14,656 s 88,173
37. 4478065 | ............4,892,551 | ............31,438,829 | ....ccoerurrnnns 35,259,780
38, Oregon.....ccneeeeeeeeinmeirerins OR|...... Lecoo | o 55,694 | i 84,333 | s 348,110 | oo 34,250 | i 1,107,014 | 1,174,086
39.  Pennsylvania
40. Rhode Island
41.  South Carolina..........ccooconvuennee SC....... Lo [ o 1,913,851 | oo 1,918,765 | oo 276,802 | ceoovveririreiins 21,779 | o 3,436,233 | oo 4,064,530
42.  South Dakota T3B16 [ oo [ eerreiesineiseiseissessinees | oo 1,400 | oo 7,019
43.  Tennessee 315,596 | oo 2449 | s 994 | s 773,528 | oo 661,743
Y -V TR X e Lecoo [ e 30,523,629 | ...covvrvnnenen 27,293,193 | oo, 6,441,577 | oo 8,313,791 | i 45,019,304 | ..ccovvvvinnnee 54,485,289
45, Utah..occens UT|...... Lo | e 2,548,575 | oo, 2,714,354 | oo 732,099 | oo 1,016,537 | oo 8,602,074 | ..oovvvriene 8,671,446
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............ .
59, TotalS.....oovevierireneieseies .37 76,635,014 | ................22,101,208 | .................23,149,959 | ...............207,290,863 | ............... 207,754,678
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)....... ) S 0 [ oo [0 R 0 [ oo [0 O 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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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAIl Holding Bermuda Ltd. »
GAIl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Sampford Underwriting Limited #

;
rFHHII

Tarian Agency Limited (59%)

* 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

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU 98-1073776
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
GGY
GBR
AUS
ITA
BMU
GBR
GBR 98-0431601
GBR
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
| Great American Financial Resources, Inc. *

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation

QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *

Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
Charleston Harbor Fishing, LLC
GA Key Lime, LLC *
GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation
Manhattan National Life Insurance Company *

| Skipjack Marina Corp.

| Great American Holding, Inc.

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAl Australia Pty Ltd
Great American International Insurance Designated Activity Company
Mid-Continent Casualty Company *

*

-

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

{

-

T

Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC

* Denotes insurer

Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ 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

Q11.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
OH 47-5618395
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement for September 30, 2017 of the Mid-Continent Casualty Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
GAl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* 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

Q11.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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|%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]............. |0000944707 |NYSE............| American Financial Group, INC.........cccceceeverrrereereesisrreseerienseresenesneeees | OHucociie [UIP it | ssssssensenenss | OWNETSAID.ccviies [ i | e seeseeseesienees. | eeeeNeviii |
..................................................................... 31-6549738| .....covveve | covrvrrerniinnes [ crerernnnennne. | American Financial Capital Trust Il.........ccoccoeveevvrveininecnecsessiinsiseissens | DB [NIALL......... | American Financial Group, InC...........ccccoovevereirnvennennne | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 166543606 .........cc0. | covecviverreiveinns | covvierereeenne. | American Financial Capital Trust lll...........cccccovvcvvieveviieveseieiieieisiisnees | DEneee |NIAL......... |American Financial Group, InC........c..ccccccevveveerrvrennenen.. | OWNETShIp........ |....100.000 | American Financial Group, Inc. |....N........ | ...
..................................................................... 16-6543609 American Financial Capital Trust IV..........ccccoccoveneenenrnnienecnecnsineeneeneenn | DEeceeo. [NIAL.......... | American Financial Group, Inc. Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-0996797 American Financial Enterprises, INC..........ccccccceeeeveveeeevccesiveveseeeieisnses | CToeeenn | NIALL......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 31-0828578 American Money Management Corporation..............cccccceeeevvevcereesieneen | OHueocooos [NIAL.......... | American Financial Group, IncC..........c.cccocvvevvevreeenneeeen. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 27-1577326 American Real Estate Capital Company, LLC..........cccccoecenrnecnecrernenns |OHueeeees [NIA........... | American Money Management Corporation..................| Ownership......... |....100.000 |American Financial Group, Inc. |....N........ | .....
..................................................................... 27-2829629 Mid-Market Capital Partners, LLC.........c..cccoceveveivireieisecsieseissieseisneens | DEuvneenes | NIAL........... | American Money Management Corporation..................| Ownership......... | ....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 41-2112001 APU Holding Company OH.......... |NIA........... | American Financial Group, INC..........cccccccosvurevrrneenenn. | OWnership ....100.000 | American Financial Group, Inc. | ....N........ | .....
.......... . 123-6000765] .. . | American Premier Underwriters, Inc... . |PA. . |APU Holding Company.................. . | Ownership......... |....100.000 | American Financial Group, Inc. |.....N
....... 23-6297584 The Associates of the Jersey Company..........cccoceeerierrenieneseenienes | NJ American Premier Underwriters, Inc.................cc.c...... | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 37-1094159| ............. Cal Coal, INCu...ooveeeeseee s sessssaesessessesesensesssnees | Lo, American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.......... . 195-2802826| .. . | Great Southwest Corporation.................. ..|DE . | American Premier Underwriters, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 35-6001691 The Indianapolis Union Railway Company...........c.cccceeveveevevereerveenennens | INcoccn American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 13-6400464............. Lehigh Valley Railroad Company.........c.ccoccverrenvenrereernrensnseseisnssnsesnnnns | PA American Premier Underwriters, Inc............cc.ccccovvnneee. | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 46-1665396............. Pennsylvania Lehigh Oil & Gas Holdings LLC............ccccceeveivierierenenn. |PA Lehigh Valley Railroad Company..............ccccccvevevnenen. | OWnership........ |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 20-1548213| ............. rereeneneeneneneene. | Magnolia Alabama Holdings, INC......c.cuvvveevvcnivenivcneneeneseninnens | DE American Premier Underwriters, Inc............c..ccccoeeeneee. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 20-1574094(.............. Magnolia Alabama Holdings LLC...........ccccoeeveriveeeireiesiveveeeeeenseeenen | AL Magnolia Alabama Holdings, Inc...........c.ccceceevveneeeenen. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 46-1852532] ............. Michigan Qil & Gas Holdings, LLC...........cccccoevvervevesrverreseerereenerieen [ Ml American Premier Underwriters, Inc................cc.eo..e.. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 46-1480078| ......coveeve | cerrrrrrrerrnnns | vnererrnnenneneennne | ONI0 Oil & Gas HOIINGS, LLC......eovveierieieeinsseieessisseseesesseseseeseinenens American Premier Underwriters, Inc.........c..cc.cocevvnnee. | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 13-6021353............ The Owasco River Railway, Inc American Premier Underwriters, Inc..............c.ccceeunee.. | Ownership......... |....100.000 | American Financial Group, Inc. | ...N........ | .....
..................................................................... 31-1236926|.............. PCC Real Estate, Inc American Premier Underwriters, Inc.................cc.......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 76-0080537 | ....covevver | ererveeeviieans | eeiveveerenrerenenn. | PCC Technical INAUSHHIES, INC......vvvivicceccce e American Premier Underwriters, Inc.................ce.......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-1388401 PCC Maryland Realty COp.........cceuerrurieieriiriieieiessese s PCC Technical Industries, Inc..........ccccccevvevereverreveeen. | Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | ...
..................................................................... 06-1209709 Penn Central Energy Management Company...........cccocceeerseeneereerenneenns | DE American Premier Underwriters, Inc.........c..c..ccccoeveneee. | Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
....... 23-1537928 PENN TOWETS, INC...vvririiciieie et nnes 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 LINES..........c.cvvenrerreninerneireinienennns American Premier Underwriters, Inc Ownership ......66.670 | American Financial Group, Inc. | .....N........ | .....
....... 23-6207599 Pittsburgh and Cross Creek Railroad Company...........cccccevevvvrrvenrennn | PA American Premier Underwriters, Inc Ownership .....83.000 | American Financial Group, Inc. |....N........ | .....
....... . 123-1707450] .. . | Terminal Realty Penn Co.........cccvvverrrniennenne DC.... . | American Premier Underwriters, Inc.. . | Ownership......... |....100.000 |American Financial Group, Inc. |....N
....... 23-1675796 Waynesburg Southern Railroad Company............cccccevveeeenvevereveeenennnn. | PA American Premier Underwriters, Inc Ownership ....100.000 |American Financial Group, Inc. | ....N........ | .....
..................................................................... 98-1073776 ............. GAl Insurance Company, Ltd........c.cccooevvinnennrnccnenenninccnesessnineeneens | BMUuccos 1A [APU Holding Company.........cccvevcneensinceneineincneeneee | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
.................................................................................................... Great American Specialty & Affinity Limited...........ccccoceevecvevercereeeveenee. | GBR........ [NIA........... |APU Holding Company..........c.cccceeevvvvrverrrerierseresenene. | OWNErship........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-1446308| ......coves | evereierverieies | ceivrerieseenen. | HANGAr ACQUISItION COMP....uvvecviveicreeieveeiecesesieisessenesssssensennees. | OHuceeces [NIALL......... |APU Holding Company........ccccccoceevevvesiercesesnenennen. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 91-1242743| ............. Premier Lease & Loan Services Insurance Agency, Inc...........ccoevveeeeee. [WA.......... [ NIA........... |APU Holding Company..........ccccceurrrerrnerneerrernernennene. | OWNErship........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 91-1508644| ............. Premier Lease & Loan Services of Canada, Inc..........ccccccceevevvevvenreene. |WAL........ [NIA........... | APU Holding Company..........cccccceuveerrivreenreersrrenenne. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
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52-2179330

Skipjack Marina Corp.........ocueeererurereeneereeeeseessseseeeesseeseseesessesssseees

Great American Life Insurance Company.....................

Ownership.........

....100.000

American Financial Group, Inc.

1 2 3 4 5 6 7 10 1 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 Domiciliaryfto 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) *
.......... . 131-1262960 .. . | Risico Management Corporation. . |APU Holding Company.......... . | Ownership......... |....100.000 | American Financial Group, Inc. |.....N
....... 31-0823725 Dixie Terminal Corporation............c.cueevereverriesieeiserssesesssesesessssssenes American Financial Group, InC..........ccccceeevevrvevennenn. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 98-0606803 GAl Holding Bermuda Ltd 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.............cccooervrrneneereirneenneneer. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....................................................................................... Neon Capital LIMIted...........ccocverrieeicieeeeesee s GAl Holding Bermuda Ltd...........cccccceeevivererencrenenenn. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....................................................................................... Neon Holdings (U.K.) LIMited..........cccoeriereierrieiecsiecseeseeeis Neon Capital Limited.............cccocovrveviriierevneriensernnnn. | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | ...
..................................................................... 98-0412245 Lavenham Underwriting Limited. .........ccovrevrenernrnereiereseereseesceenes Neon Holdings (U.K.) Limited.......c..ccccoevvcrrrerrrrrnnennene | 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 Sapphire Underwriting Limited Neon Holdings (U.K.) Limited.... Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....................................................................................... Neon Service Company (U.K.) Limited.........c.cccovvverervereeeriereeercereeiinnns Neon Holdings (U.K.) Limited.........c..cccccoevvererrrrerrernnenn. | OWnership........ |....100.000 | American Financial Group, Inc. |....N........ | ...
....................................................................................... Marketform Australia Pty Limited...........ccccovevieienisieseesceees Neon Service Company (U.K.) Limited......................... | Ownership......... | ....100.000 |American Financial Group, Inc. |....N........ | .....
....................................................................................... Studio Marketform SRL...........ccoeurimrreerrinineerere e Neon Service Company (U.K.) Limited......................... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N....... | .....
....................................................................................... Neon Underwriting Bermuda Limited............cccovovverninnnenieeennns Neon Holdings (U.K.) Limited.........c..cccccoorerrvriernnnnn. | Ownership........ |....100.000 | American Financial Group, Inc. |....N........ | .....
....................................................................................... Neon Underwriting LImited............ccooveveevrieiirieeescese e Neon Holdings (U.K.) Limited.... Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 98-0431601 Sampford Underwriting LIMIted............coeverrereeninrnrreisssneseceseeneneens Neon Holdings (U.K.) Limited.... Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
......................... Tarian Agency LIMIted.........ccoueueriveieeirieieesie et Neon Holdings (U.K.) Limited Ownership ......59.000 | American Financial Group, Inc. |....N........ | .....
....... . |06-1356481| .. . | Great American Financial Resources, Inc... . | American Financial Group, Inc....... . | Ownership......... |....100.000 | American Financial Group, Inc. | ....N....... | 1...
....... 31-1422717 AAG InsUrance AGENCY, INC.......c.oveveverieeiiieieeieees e Great American Financial Resources, Inc Ownership ....100.000 |American Financial Group, Inc. | ....N........ | .....
....... 34-1017531 Ceres Group, INC......ccvevcieieieiisseiese et sns Great American Financial Resources, Inc Ownership ....100.000 | American Financial Group, Inc. |....N........ | .....
....... . |47-0717079].. . | Continental General Corporation. . | Ceres Group, Inc........ . | Ownership......... |....100.000 | American Financial Group, Inc. | ....N
....... 34-1947042 QQAGENCY Of TEXAS, INC..oovvviieieiiee e Ceres Group, Inc.... Ownership ....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 31-1395344( ............. Great American AdVISOrS, INC.........cvveviveceeveeieeeecre s Great American Financial Resources, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
0084 | American Financial Group, Inc. |63312... | 13-1935920]............. Great American Life Insurance Company............cooceviveverriereenseerenns Great American Financial Resources, Inc Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ SO
0084| American Financial Group, Inc. |93661... [31-1021738 | .......ccccc. |cooeiveerieveinns [ eveeieieiiinnns Annuity Investors Life Insurance COMpPany...........ccccoveveveevreeerieriennnnns Great American Life Insurance Company.................... Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevoroe e
..................................................................... 27-4078277 | ..cvenenn. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company..................... | Ownership......... | ......85.000 |American Financial Group, Inc. | ....N........ | .....
..................................................................... 27-0513333] ....ooee.. Bay Bridge Marina Management, LLC..........cccoovevivernnieieneeiennnns Great American Life Insurance Company..................... |Ownership......... |.....85.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 20-1246122] ....oocvevee | cvveereiveenes | eeveriereesnennnn. | Brothers Management, LLC..........ocveveicicveeeiece e Great American Life Insurance Company..................... |Ownership......... |......99.000 |American Financial Group, Inc. | ....Y........ | .....
..................................................................... 81-3737639| ............. Charleston Harbor Fishing, LLC.........cccovvvrurrnininrnsiessssiseseieseseseens Great American Life Insurance Company..................... | Ownership......... |....100.000 |American Financial Group, Inc. | .....N........ | .....
..................................................................... 47-5618395] ............. GAKeEY Lime, LLC.....oiieeecesee ettt sssnans Great American Life Insurance Company..................... |Ownership......... |.....50.000 | American Financial Group, Inc. |.....N........| 2...
..................................................................... 47-5618395| ............ recrreneneneeneees | GAKEY LIME, LLC oottt Great American Insurance Company............c..cccceee.e.. | OWnership......... | ......50.000 | American Financial Group, Inc. | ....N........ | 2...
..................................................................... 20-4604276|.............. GALIC - Bay Bridge Marina, LLC...........ccccovvvieeiiieieeeseee e Great American Life Insurance Company..................... |Ownership......... |....100.000 |American Financial Group, Inc. | ....N........ | .....
..................................................................... 311391777 o GALIC Brothers, INC.......c..cviveiieiiiiieiieiesisicsesses e Great American Life Insurance Company..................... |Ownership......... |....100.000 |American Financial Group, Inc. | ....Y........ | .....
..................................................................... 26-3260520 Manhattan National Holding Corporation............cc.cceeveerereennirniensensinenns Great American Life Insurance Company..................... | Ownership ....100.000 | American Financial Group, Inc. | ....Y.coco.. | cooe.
0084| American Financial Group, Inc. |67083... |45-0252531] .. . | Manhattan National Life Insurance Company. . | Manhattan National Holding Corporation... . | Ownership......... | ....100.000 |American Financial Group, Inc. | ..... |\ RSO B
N
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1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
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if Publicly Board, If Control is SCA
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Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... . |42-1575938] .. . | Great American Holding, Inc... ... |OH.... . | American Financial Group, Inc... .. | Ownership......... |....100.000 |American Financial Group, Inc. |....N
....... 27-3062314 Agricultural Services, LLC.........cccoveverevieiesieiesessesesessesesssenenns | OH Great American Holding, Inc.........cccccccccevevvereerrnnennnnen. | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | ...
0084 | American Financial Group, Inc. [35351... |31-0912199 American Empire Surplus Lines Insurance Company...........cccocveerenn. DE Great American Holding, INC........c.covueverinienereirninnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... \\ RS
0084| American Financial Group, Inc. |37990... | 31-0973761] .. . | American Empire Insurance Company. .. | American Empire Surplus Lines Insurance Company... | Ownership......... |....100.000 | American Financial Group, Inc. | ..... Nevooe | e
..................................................................... 59-1671722 American Empire Underwriters, Inc American Empire Insurance Company................c......... | Ownership......... |....100.000 |American Financial Group, Inc. | ....Y...c.... | .....
.................................................................................................... GAl Australia Pty Ltd..........ccccvveivieiieicceeeee e Great American Holding, InC.........ccccccceeeeeeveivinevnnne. | Ownership....... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... AA-178413§| ............. Great American International Insurance Designated Activity Company.. | IRL.......... [IA.............. | Great American Holding, InC...........cccccccceevverevrrenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
0084 | American Financial Group, Inc. [23418... | 73-0556513] .....ccccocee [ cervrvrnnnennns [ cevrereernirnnennens Mid-Continent Casualty COMPaNY.........cc.coverveeermrenrerreremernneseessesnsssnennes OH.......... RE............ Great American Holding, INC........c.cvvvvenirnreneireininnens Ownership......... ....100.000 | American Financial Group, Inc. | ..... \\ RS
0084 | American Financial Group, Inc. | 15380... | 73-1406844............. Mid-Continent Assurance COmMPaNY..........cccoevvcuerererernisenererssesesseesenns OH.......... A, Mid-Continent Casualty Company............cccccevvererrnrenas Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ SO
0084 | American Financial Group, Inc. | 13794... | 38-3803661|.............. Mid-Continent Excess and Surplus Insurance Company............ccccoceu... DE........... A Mid-Continent Casualty Company...........ccccocreurerneence Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ ISR P
..................................................................... 30-0571535] ...coovvevee | cevereeierieriees | eevvrsreneeennenn. | Mid-Continent Specialty Insurance Services, Inc.........cccocoveveveevecevnnene | OK..eo. | NIA........... | Mid-Continent Casualty Company.............c.ccceeveeeee.. | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
0084| American Financial Group, Inc. |23426... | 73-0773259]............. Oklahoma Surety COMPANY.........c.cceveveuieniieieiseeie e OH.......... A Mid-Continent Casualty Company...........cccccceeerevennnn. Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevoroe e
..................................................................... 34-160739%4|............ National Interstate Corporation............cccceevereerneneerernernesesniresernnennes | OHoeeeeeee | NIALL.......... | Great American Holding, InC........cccccooovovereivinceneenne. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 34-1899058 .....cccvvvs | ceverrrerersens | vevvrrenienennen. | American Highways Insurance Agency, InC.........cccoevvvvevievesiieneeneen | OHoes | NIALL......... | National Interstate Corporation...........ccccccoeevvviieneeene. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-1548235 Explorer RV Insurance Agency, Inc.... National Interstate Corporation................cc.cceeeurveeee. | Ownership........ |....100.000 | American Financial Group, Inc. |....N........ | ...
..................................................................... 98-0191335 Hudson Indemnity, Ltd National Interstate Corporation...........cccccceevvreeverenene. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 66-0660039 Hudson Management Group, Ltd..........cccoueeininenceieenesseeinnes National Interstate Corporation.............cc.cccocevvreirerennn. | Ownership......... |....100.000 | American Financial Group, Inc. |.....N........ | .....
....... . |34-1607396 .. . | National Interstate Insurance Agency, Inc....... R .. | National Interstate Corporation.............. ... | Ownership......... |....100.000 |American Financial Group, Inc. |....N
....... 36-4670968 Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc..................... | Management...... | .................. | American Financial Group, Inc. | .....N
0084| American Financial Group, Inc. . [34-1607395|.............. National Interstate Insurance COMPaNY.........cccoveveeeveieievciresieieinnens National Interstate Corporation.............cccevvvvererverennen. Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevoroo e
0084 | American Financial Group, Inc. . 199-0345306| .. . | National Interstate Insurance Company of Hawaii, Inc . | National Interstate Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... \\ RS
..................................................................... 43-1254631 TransProtection Service Company National Interstate Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y..ccce. [ v.eo
0084 | American Financial Group, Inc. [41106... |95-3623282 Triumphe Casualty COMPANY..........ccvrerrurrerereereireieeseseseeseeesseeeseeseneees National Interstate Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ RSO P
0084 | American Financial Group, Inc. |21172... | 86-0114294 Vanliner Insurance COMPaNY..........ccocvueevricreeeieeisiereesisesss s National Interstate Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... | U P
..................................................................... 20-5546054 | .....coves | ceivrerereines | eereireriennennenn. | Safety Claims & Litigation Services, LLC........cocvvveieveeeieicsieceinns National Interstate Corporation................ccccceeveeureveen. | Ownership........ |....100.000 | American Financial Group, Inc. |....N........ | ...
..................................................................... 46-4570914/ ............. Safety, Claims and Litigation Services, LLC........cccocveurinrerrernirneeneeneens National Interstate Corporation............c.ccccevvvvereerenene. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. |22179... |95-2801326] ............. Republic Indemnity Company of AMEICa...........cocvvrieirerireieniierenens CA...ccc... A Great American Holding, INC..........ccccovvveninieireinnnnn. Ownership......... ....100.000 | American Financial Group, Inc. |..... |\ RS P
0084| American Financial Group, Inc. |43753... [31-1054123| ......cccec. | covevieiieveiens v Republic Indemnity Company of California.............ccccvveverierierriinnnns CA..... Ao Republic Indemnity Company of America..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroe e
..................................................................... 59-1683711 ...ovveeev. Summit Consulting, LLC we|FLuveoveeee |NIA........... | Great American Holding, INC. .......ccccovivvnvveiieierinnenen. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 59-3385208| ............. Heritage Summit Healthcare, LLC v |FLovevreeee INIAL.......... | Summit Consulting, LLC..........cccccoevreireireeiererrennnnenne. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 59-3409855] .....covvre | rrerrrereireieees [ eereereeeneeneneneee | SUMMIt Holding Southeast, INC........ococvevvcreerenscnenessiineneseirneenenenns | Fluv [NIALL........ | Great American Holding, Inc. .........cccccooveeveivinceneeee. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....................................................................................... Summit Real Estate Holdings, LLC...........cccccecvuveeivevevveieinveveiesevecennnns | Floveve | NIALL... | Summit Consulting, LLC........cocvvveeeivccvicceecceeenen. | Owniership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
0084| American Financial Group, Inc. | 10701... |59-1835212 Bridgefield Employers Insurance Company............ccooucvevienireinevsnenienns | I A Summit Holding Southeast, INC..........ccccoevveriercirirennns Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevoroe e
0084 | American Financial Group, Inc. [ 10335... |59-3269531 Bridgefield Casualty Insurance Company...........cc.ceervvnveneernrnnennseiseenns | Fluvisioen, Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 | American Financial Group, Inc. | ..... \\ RS
0084| American Financial Group, Inc. | 16691... | 31-0501234 .. . | Great American Insurance Company.. . | American Financial Group, Inc....... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... |\ RSO B
..................................................................... 31-1463075 American Signature Underwriters, Inc Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc. | .....Y..c..... | .....




Statement for September 30, 2017 of the Mid-Continent Casualty Company

SCHEDULE Y

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

1 2 3 4 5 6 7 10 1 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 Domiciliaryfto 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) *
.......... . 159-2840291] .. . | Brothers Property Corporation.... OH.... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y.
....... 25-1754638 Brothers Pennsylvanian Corporation... Brothers Property Corporation..............c.cccccceeveurevenen. | Ownership........ |....100.000 | American Financial Group, Inc. |....N........ | ...
....... 59-2840294 Brothers Property Management Corporation..............ccccoerevevereereernenne. |OH Brothers Property Corporation..........c..ccccccevenvereerennee. | OWnErship......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.......... . |20-4498054| .. . | Crescent Centre Apartments...........cccc.... ... |OH.... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. |....N........| 1...
....... 31-1277904 Crop Managers Insurance Agency, INC.........ccccoecveerrerreneenennerncncnennnns | KS Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc. | .....Y..c..... | .....
..................................................................... 31-0589001 Dempsey & Siders Agency, INC.........cccocevevvvveeveceseieeisiseeeseeesnennenes | OH Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc. | ....Y ... | ...
..................................................................... 31-1341668 Eden Park Insurance Brokers, INC.........cccccoeververeneerieeceseseesssnnennes | CA Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
....................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V......ccccocvvvvrivrrrvniinnennenns [MEX..oooo. | JA............... | Great American Insurance Company..........c..cceeeveneenn. | OWnErship......... |....100.000 | American Financial Group, Inc. | .....Y ... | ...
....................................................................................... Financiadora de Primas Condor, S.A. de C.V........cccccoecvvvevevveeviveenene. | MEX........ [NIA........... | El Aguila, Compaiiia de Seguros, S.A. de C.V..............| Ownership......... |.....99.000 |American Financial Group, Inc. | ....N........ | .....
..................................................................... 39-1404033 Farmers Crop Insurance Alliance, INC.........ccccvvnrureieneeneensencneineereeees Great American Insurance Company............c..cccceeeene. | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
..................................................................... 13-3628555 FCIA Management Company, INC.........ccccovurerererererseeeseeiesssssssssnssnens Great American Insurance Company..............c..cc......... |OWNership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
....................................................................................... Foreign Credit Insurance ASSOCIAtioN...........cccccevereveieirersiieiee i Great American Insurance Company Management...... | .................. | American Financial Group, Inc. | .....N........ [ 3...
..................................................................... 81-0814136 GAl Mexico Holdings, LLC........ccovurerireerrireeneineirsieeeessseseesesseseseeseenees Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
..................................................................... 31-1753938 GAI Warranty COMPANY.........cceeurmunmemreiiensrneseessiessessssssessessssssessessnnns Great American Insurance Company............ccccceeueeenee. | OWNErShip........ |....100.000 | American Financial Group, Inc. | ....Y ... | coou.
..................................................................... 31-1765544 GAIl Warranty Company of Florida............cccceeviveieiicieeeiecsieieienns GAIl Warranty Company...........cccocveevereerensrensensnenen. | OWNErship......... |....100.000 | American Financial Group, Inc. |....N........ | .....
....................................................................................... GAl Warranty Company of Canada INC..........ccc.evnrrrirrenenrerereinrireinnns Great American Insurance Company............c..cccceeveeee.. | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y...c... | .....
....... 61-1329718 Global Premier Finance COMPaNY.........ccooueveiveieieinsieseisessssiessessnens Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. |.....Y........ | .....
....... 74-2693636| .. . | Great American Agency of Texas, Inc..... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y.
0084 | American Financial Group, Inc. |26832... | 95-1542353 Great American Alliance Insurance Company.... Great American Insurance Company. Ownership ....100.000 |American Financial Group, Inc. | ..... |\ SO
0084| American Financial Group, Inc. |26344... | 15-6020948 Great American Assurance COMPANY..........c.ccvvvevereurerersersessessssesennenns Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. |..... Nevoroo e
0084| American Financial Group, Inc. | 39896... |61-0983091] .. . | Great American Casualty Insurance Company... .. | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... |\ R
0084| American Financial Group, Inc. | 10646... | 36-4079497 Great American Contemporary Insurance Company Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. |..... \\ RSO P
0084 | American Financial Group, Inc. |37532... | 31-0954439 Great American E & S Insurance Company............ccoeeeeneunreneeneeneereenes Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ RSO P
0084 | American Financial Group, Inc. |41858... | 31-1036473 Great American Fidelity Insurance Company............cccccouvevevveeseevennnnnn. Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ SO
..................................................................... 31-1652643 Great American Insurance AgeNncy, INC..........ccoevevieieneveneieseesenens Great American Insurance Company..............c..cc......... |OWnership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
0084 | American Financial Group, Inc. [22136... | 13-5539046 Great American Insurance Company of New YOrK..........ccccovveverruenrenen. Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... \\ RS
0084| American Financial Group, Inc. | 38024... | 31-0974853 Great American Lloyd's Insurance Company...........ccccvverveveeereeneeesnenns Great American Insurance Company American Financial Group, Inc. | ..... N....... 4.
..................................................................... 31-1073664 Great American LIoyd's, INC.........c.ccvvueveiiuneeeiieeeeie e Great American Insurance Company............................ |Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
..................................................................... 31-0856644 Great American Management Services, INC.........oc.vvveuernrnrirrersiennennens Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
0084| American Financial Group, Inc. | 38580... | 31-1288778 Great American Protection Insurance Company...........ccoeveveeriveiieinnens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevooe e
..................................................................... 310918893 ....oovvve | creerrerreireinens [ eereerreineereeneeee | GrEAE AMENCAN RE INCeenenie e Great American Insurance Company............c..cccceee.... | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
0084 | American Financial Group, Inc. | 31135... |31-1209419 ............. Great American Security Insurance Company..........c.ccevevvveeereeinerennen. Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ..... |\ O
0084| American Financial Group, Inc. |33723... | 31-1237970].............. Great American Spirit Insurance Company...........cccuevereveevreenennsinnens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. |..... Nevoroe e
..................................................................... AA-1120817] ............. Insurance (GB) LIMItE.........overerrerrerrerrieirecrneeeesessessese e sseessseeesessnes Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ....Y.coco.. | cooe.
....... . 159-1263251| .. . | Key Largo Group, InC.........cccvvvrnee. . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y
....... 871850814 PLLS Canada Insurance Brokers INC.............cocureereneeneenninreneeneineneenens Great American Insurance Company. Ownership......... |.....49.000 | American Financial Group, Inc. | .....Y..cc.... | ...
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Statement for September 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 1 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 Domiciliaryfto 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) *
.......... . 131-1293064 | .. . | Professional Risk Brokers, Inc . IL. . | Great American Insurance Company. . | Ownership......... |....100.000 |American Financial Group, Inc.
....... 31-0686194 One East Fourth, INC........cccocoveieviieiiecceieccsieessssesessesseeesenenes. | OH American Financial Group, Inc. Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0883227 Pioneer Carpet Mills, INC.........ovrurriienrerrrnnrnereiecseeseeee oo American Financial Group, Inc. Ownership......... |....100.000 | American Financial Group, Inc.
.......... . 131-1119320] .. . | TEJ Holdings, Inc........ . | 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.
Astel Explanation
1 Another affiliated company owns 1% or less of the shares.
2 |The entity is owned by more than one company within the AFG Group.
3 | Great American Insurance Company is the majority member of the Association.
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.
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PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct

Loss Percentage

4
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..........

..39,342,496

.1,615,163

...99,037
1,077,794

...... 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..........

...2,317,648

...5,260,692

...1,128,553
..463,484

..1,877,554

. 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 September 30, 2017 of the Mid-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 29,915 | oo 7161 | e 37,076 | oo 79,647 | oo 18,392 | oo, 70,252 | oo, 168,291 | .oooveereeieeereeeenn3,093 | o 18,304 | .o, 21,397
2. 2015, s [ 16,483 | oo, 26,252 | oo 42,735 | e 5,186 | oo 1,656 | oo 6,842 | oo, 12,947 | e 4743 | e, 16,250 | vovevrererenians 33,940 | .o, 1,650 | (RIS (1,953)

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

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I D0 O IR 3,923 | o 3,923 | D0, R IR 9,659 | i 32,314 | o 41973 [ 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 136,837 | oo 147,317 | oo 284,154 | oo 38,743 | oo 15,844 | oo, 54,587 | oo, 102,616 | ..ovoevveereree. 35,949 | .o 147,318 | oo 285,883 | .o 4522 | oo 5,898 | ..o 10,420
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 3.305% | 2. covverrrinnn 4004 %] 3. e 3.667 %

Col. 13, Line 7

Line 8

4 6.900 %




statement for September 30, 2017 of e Mlid-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

Bar Code:

* 2 3418 201749000003
* 2 3418 20174550000 3 =*
* 2 3418 20173650000 3

Q15

Response

NO

NO

NO

YES
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Overflow Page for Write-Ins

NONE

Q16
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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
91,192,395
...... 1,515,639

....13,043,074

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

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




Statement for September 30, 2017 of the Mid-Continent casualty Company

SCHEDULE D - PART 1B

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

20IsO

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 (8)-vrrevereererareseesseesseeeseesseessssess et sssssessessssessssesssessssssssssnsnns | cessesssssssssnssssnees 335,663,664 | .....ccoovvrrrrrirriinans 38,242,153 | ..o 36,094,145 | ...oovvorreiei (42,555) | covoorierireeiinns 338,912,076 | ...ocvevrrrcrirens 335,663,664 | ....oovvrvrrirriinnns 337,769,117 | oo 325,461,307
NAIC 2 (8)-vvvveveruvererireeesessiesssseess et esesseses st sesssssssessenssns | eesisessssnesssesesseseos 33,379,294 | ..o | e 513,750 [ oo (11,619) ] covoerrereerireciins 33,752,050 | ..ovovnrernriieriinenns 33,379,294 | .o 32,853,925 | ..o 31,622,360
NAIC 3 (8)-vvververeeerareiseresessisesessesssee s sese s nest s | eesteses st ss st ens | eess iRtk | erese st | ehese e | eres et 3,990,016 | ..uvevuvermererrerrineirenrieresinenisnes | e (U R 4,992,194
NAIC 4 (8)-v.oovereermeeseeesseeeseeessseessseessssssssessesss s ssssssssssssssssssessssnsses | sessssssssssssssssnssssssssanes 323,393 [ oot ness s | eesrees sttt | seseesss et (57| 322,008 | ..veooeerrerireeeneeeeens 323,393 | v 321,861 | oo 316,977
NAIC 5 (8)-+-1-vereeeseeeseeesseessseessseessseeessseesseessesesseesssessss e sssaeesseesssessseessss | oseessseeesseesssaeesseeessaeessesssseessses | £oeeessessseesseessseessseesssaessseeessees | £1eessseessseesssanessaeesseessesesseestseees | 1eeessaeessaeesseees s ee s s s eseeees | 4eeessee Rt R sttt | Hees s e s ettt nentn | eesteeent ettt 0 |
NAIC B (8)-+-+-vereeereemseeesseesssesssessseeessseesseessesssseess e ssssesssesessesss st eesses | 1oeeseseeesseemtseees et seeetsenes st ees | eeesoeeesoeesseeetseeetseeeseeesenestseee | £oeeetseeeEeeeteeeEfseet Rt seeeEeemE e | 4oeetoeeEoerE Rt e Rt eeeee | 4ere R R R e R et | SeeE st een ettt nnnts | eret ettt 0 | i
TOtAl BONGS......ovviiecnisiiicis s esessns s s essssensens | cosnessessssnssessssnes 369,366,351 | ..ooviririnininiians 38,242,153 | ...ooviriinis 36,607,895 |....oooviirincriininenii (55,706) | ovovveernrercrienens 376,976,150 | ..o 369,366,351 | oovvvreniriririines 370,944,903 | ...oooviniriieiinens 362,392,838
...2,319,280 2,308,340 | ..o 2,319,280 | ovverrreeerreeieeenns 2,293,746 | ..oovvvoreereeeinenn 2,275,520
NAIC 2.ttt ettt sennns | fieesesesssseesesenessseens 26,284,825 | ...t nens | ettt | s (173,975) | oo 25,537,070 | cverrererirerereens 26,284,825 | .....ocvveririiens 26,110,850 | ocvovvcercrircerinenne 24,647,500
10, NAIC 3ottt esssnens | ceoetsinsesi st 8,400,013 | ..ovverererceirerrieeereenineesnenies | reresenss st | e ()] R 6,398,750 | ..oovvvrrernerireriienens 6,400,013 | .oovvorcercricirienenns 6,400,012 | ..oovvvrrrcrireceinnns 6,340,000
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
720 O O U O OO OO OO OO PP VOO PTSROTO BOPSRT TP (O O
13, INAIC B eesse et sees s eess st eessssesssnees | 1neeetseeesseeeseees et enestseessnnnssaes | eeeeeeeesaeesaeeeteeetseees et eeesteens | £4eeetereEeeetseeeRteeesenen et nentsenes | 4eeeteeeRteeeseeeetsene s ettt ereee | 4ereseeeE et nE et ees et eenes | Sees et ettt | eret sttt et 0 | s
14, Total Preferred SHOCK.........ovvuurrirrercrireeieriseriseeesseseessenssesssesssnsnees | ossrssssssssssssssssseens 35,004,118 | ... 0 | s (] R (199,510) | ..oovvervrercrercrirnnes 34,244,160 | ...oooovvriiririns 35,004,118 | .oovoivvnnrciens 34,804,608 | .....cooveiniiriciinns 33,263,020
15, Total Bonds and Preferred SOCK. ..o | cosressesssensssssenes 404,370,469 | ..o 38,242,153 | ... 36,607,895 | ..o (255,218) | ...vervieicriciinn 411,220,310 | oo 404,370,469 | ...oooovirrniininns 405,749,511 | oo 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 1°§.....33,989,308; NAIC28§.......... 0; NAIC3S.... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for September 30, 2017 ofthe 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.......oirrirerirernerienes | e 33,989,308 |......coourernnn. 0,3, SN O 33,989,308 |.....ccocverrrrrririninne 182,935 | ..o
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............ccieeveiiiieiieieetee ettt ssssnas | evsesessssessesssesseseesssssssese 66,714,529 | ..o 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...........ccuiveiueiciiiie ettt sse st estenas | evbesssestessessben s s s enaenes 76,761,460 | .ovveeveeeerceeeeeeeeinns 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)..........ccccvrereirirrieiieriesieesssseiieis | cvenieissiese s ssssssenees 33,989,308 | ..o 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).....veuiiiieieiiciisieieisisissiesseesstsssesssssssessessensssssensesssses | assesssssssessasssssssassesssssssanses 33,989,308 | ..o 44,036,239

QsI03




statement for September 30, 2017 of e Mlid-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 September 30, 2017 of the Mid-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
373539  7W 9 | GEORGIA ST HSG & FIN B 3.40 12/01/2037.......cuvivrrieirieieisrissierssisseesssisessenenes .. | 08/09/2017........ MORGAN STANLEY......ccvtivrrmrieirneieieriseererininns 1,500,000 ..1,500,000 |...... 1FE
61212W  EL 5 |MT BRD OF HSG B-2 3.375 12/01/2037 .. | 09/08/2017. RBC CAPITAL MARKETS 1,300,000 ..1,300,000 |...... 1FE
67756Q WE 3 |OH HSG FIN AGY D 3.40 09/01/2037.......c.vvvvvererrcirnrirercians .. | 09/07/2017........ CITIGROUP........cevvienee 2,000,000 | coooierrireiieeeeieeis 2,000,000 |...... 1FE
686087 VV 6 |OREGON ST HSG & CMNTY D 3.45 01/01/2038.... .. | 08/30/2017........ BANC OF AMERICA SECURITIES 1,250,000 | oo 1,250,000 |...... 1FE
708796 7D 3 |PENNSYLVANIA ST 124B 3.50 10/01/2037...... .. | 08/25/2017. BANC OF AMERICA SECURITIES 3,000,000 ..3,000,000 {...... 1FE
83712D YN 0 [SCHSG FIN & DEV B 3.40 07/01/2038........c0cerirererinieisirinississssssssrsssssssenssssssesesssssanes . 08/09/2017........ CITIGROUP........oovrreres 1,750,000 | oo 1,750,000 |...... 1FE
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSMENES. ... . c.euruteiiseusiesieeieeatesteraiis | setesseeseeaseseseessesessesseseeeeseseeseeseeseseeseeseeseEee8eE1eeseEeE8eEs£E e e se8 421 £E 128 4EE S8 £E e 1284282812 EeeE1e8 e e s e et a2 8 ee e bt setens et eesensen et sntennes  sessees 10,800,000 | ..o 10,800,000 |............. 0 XXX e
Bonds - Industrial and Miscell
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..........ocorvrerenrircrniinriesiesrsissierssisseesssinnens | ovvressnenenes 08/26/2017........ Capital Interest.................... 1435 | s 78 |...... 1FM
48250R  AZ 9 |KKR 12 B2R CLO MEZ 3.421 07/15/2027........ccvveeeriririreriniireresinseesisersesssieriesisens .. | 07/20/2017........ MIZUHO SEC USA.............. 2,000,000 | ..o 2,000,000 |...... 1FE
55281F  AA 8 |[MCFCL 2017-3A A CLO SSNR FLT 10/20/2029...... .| 08/09/2017........ WELLS FARGO BROKERAGE SERVICES 1,500,000 | oo 1,500,000 |...... 1FE
89690E  AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047.......c.coorimimiiirnnnirsnssiisrissisenssnsesees | onreessneenes 07/21/2017........ CS FIRST BOSTON 999,986 | ..o 1,000,000 |...... 1FE
3899999. Total - Bonds - Industrial and MisCellan€ous............c.couuiiiiieniiniiiiniiiiississiisniines 4,501,421 4,500,078 0
8399997. Total - Bonds - Part 3....... 15,301,421 ....15,300,078 0
8399999, TOAl = BOMMAS. ...ttt E 8 £E £ 88 £EE R R feEE e EfeE 1 fE1eE8eEE e f oL E R L E LR E LR EEE SRR E L EE L LR L E oL eE L LR E L E R L E LR f L E SR L E LRkt erbrire 15,301,421 | oo 15,300,078 | ...coooveeee 0
9999999. Total - Bonds, Preferred aNd COMMON SOCKS..........vuuiiuuiiuuiiieiisiereeiessiei it etess i ssissties | eesessssesssess e ees ke s s8R LR bbbttt banniins 15,301,421 XXX 0
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:...




Statement for September 30, 2017 of the Mid-Continent casualty Company

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

6030

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 Number of| Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted | Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease)| /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. States, Territories and P ions
010410 4T 2 |ALABAMA ST SER A 5.00 08/01/2017......ccuisvrenrennas I . | 08/01/2017. | MAUIY . ....cvvoveeer i | ssessnssnens | eene 2,015,000 | ..... 2,015,000 |....2,329,118 | ....... 2,040,569 | oo | s (25,569) | ..cvovvererinne [ ererenens (25,569) 2,015,000 | .coovieinninnnns | e | s 0. 100,750 | 08/01/2017. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........uiiiiiiiiniiiins o esssssssssissssssessesssssssens | aviens 2,015,000 | ..... 2,015,000 |....2,329,118 | ....... 2,040,569 | ............. 0] . (25,569) | ...ooovvvnnees (V) [ (25,569) 0 2,015,000 0 [ [0 0]... 100,750 XXX XXX
Bonds - U.S. Political Subdivisions of States
799017 KR 8 | SAN MATEO HSD-B 1.523 09/01/2017.........cc0cocvvvenee .. [09/01/2017. | DistribUtion............ccovverivveriveriniiiniinns [ v | v 750,000 | ....... 750,000 | ....... 755,768 | ......... 755,768 | ......ccoonuce. 0 .755,768 09/01/2017. | 1FE............
864813 WB 2 |SUFFOLK VA SERA 5.00 08/01/17.....ccvuviviininiiins .. | 08/01/2017. | MAtUNItY.....covveiviririerisrisnissisenireninins | cnvniesniinnns | o 1,000,000 | .....1,000,000 |.....1,057,010 | ....... 1,025,006 08/01/2017. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of State OO OO OO OO OO OO OO YPPOPPIORPTY PTOOON 1,750,000 | ..... 1,750,000 |....1,812,778 | ....... 1,780,774 XXX XXX
Bonds - U.S. Special Revenue and Special A ment
041083 VB 9 |AR ST DEVFIN SFM A 3.10 07/01/2043............cccvnnee .. | 09/01/2017. | MBS Paydown 34,874 | ......... 34874 | ......... 34874 | ..o 34874 | ..o (V1 ORI ISV 34,874 07/01/2043.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042...........cccoruvvnnec. .. | 09/01/2017. | MBS Paydown (V1 ORI ISR 19,292 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042 .. 1 09/01/2017. | MBS Paydown...........cccvveneverervneenerirnns [ evververinene | cvvrene 17,798 | it 17,795 | i 17,750 | et 17,757 | | s 1 N SOPORTRRORHORY ISV 17,795 02/01/2042.
130575 Z7 1 |CA RURAL HOME MTG 5.30 02/01/49... .. | 08/01/2017. | Partial Call..........c..ooveveererecereeienercceners | coorereienerees | 2rreenn110,000 | oo 110,000 | ....... 112,338 (1,167) .110,000 02/01/2049.
130575 Z7 1 |CA RURAL HOME MTG 5.30 02/01/49 .| 08/16/2017. | Call.....ooveeerereceieeeeeeeieeseesenens | eevreieiens | e 813,175 | i 393,500 | ....... 401,862 (398) .397,278 02/01/2049.
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044. .. | 09/01/2017. | MBS Paydown rennnn 372,393 | 372,393 | ....... 372,393 0 .372,393 02/01/2044.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029 .1 07/01/2017. | Sinking Fund Redemption...................... 20,000 20,000 20,792 (364) | vevvrrirerin | e 20,000 07/01/2029.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.. .. | 09/01/2017. | Partial Call 5,000 5,000 5,198 (105) 5,000 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044.. .. [09/01/2017. | MBS PaydOown...........ccovveueremreneereeines | covverrerinnee | vrviens 147172 | . 147172 | ....... 147,172 0 147,172 08/01/2044.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025... .. | 07/15/2017. | Partial Call 5,000 5,000 5,138 (101) 5,000 04/15/2025.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 .. [09/01/2017. | MBS PaydOwN..........ccoeevmremerierineernens [ covreivnernens | everenens 41,082 | ... 41,082 (V1 RPN ISV 41,082 07/01/2041.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043.... .. | 09/01/2017. | MBS Paydown 92,838 92,838 2,889 | oo | e 92,838 06/01/2043.
45203L CD 3 |ILHSGDEV AUTH 2.85 07/01/2032... .. | 08/26/2017. | MBS Paydown 1,195 | . ..1,195 . 0 1,195 07/01/2032.
45505T GQ 8 |INHSG & CMNTY DEV A-12.95 01/01/2033.. .. [ 07/01/2017. | Partial Call........c..vernreerrrereiserierineines [ eovveriieeinnee | vrviens 370,000 | ........ 370,000 | ....... 370,000 | ..........370,000 (0) .370,000 01/01/2033.
458840 6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM o [ 07/01/2017. | MALUFItY......oovvvrrirrerecrisniserirerireneiens [ v | v 2,715,000 | .....2,715,000 |.....2,043,038 | ....... 2,589,628 | ...coovvvriven | 125,372 | i | i 125,372 2,715,000 07/01/2017.
49130T PR 1 |KY STHSG CORP A 4.25 07/01/2033 .. | 09/22/2017. | Partial Call 30,000 | ... 30,000 | ..o 31,365 | v 30,738 (L441:)) [N IS 30,000 07/01/2033.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. | 09/01/2017. | Partial Call ...15,000 | .......... 15,000 0 15,000 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041.. .. | 09/01/2017. | Partial Call 15,000 | . .15,000 0 15,000 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.... .. | 09/01/2017. | MBS Paydown verernen82,469 | i 62,469 | .........62,469 0 62,469 12/01/2038.
54675P AS 4 |LOU & JEFF CNTY KY 5.00 09/01/2017 +. [ 09/01/2017. | MALUFItY......oovvvrrirrerrerinriserirerireninees [ cvrriiniiiiens | e 2,000,000 | .....2,000,000 |.....2,247,440 [RRSUU (22,207) | ovovverrrinns | e (22,207) 2,000,000 09/01/2017.
57419R GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043......... | .. | 09/01/2017. | MBS Paydown 53,495 | .......... 53,495 | ....... 53,495 | ..o, 53,495 |.. (V1 ORI ISV 53,495 07/01/2043.
57419R L8 6 |MARYLAND ST CMNTY DEV A 3.242 09/01/2048...... .. | 08/22/2017. | Partial Call 5,000 5,000 5,000 0 5,000 09/01/2048.
57586P ZY 5 |MA ST HSG 4.40 12/01/2023........cccomvvrivrrercirreriens .. | 09/01/2017. | Partial Call 85,000 85,000 | ......... 84,575 | oo 84,748 | oo | e 252 252 12/01/2023.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039.............. .. 109/01/2017. | Partial Call..........ccoovmeveneerrrerneisernernens [ v | 0000002 370,000 | ........370,000 | .......396,566 | ..........387,322 | ...cocourruues | correnad (17,322) | v | e (17,322) 06/01/2039.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044 .. | 09/01/2017. | MBS Paydown 0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045. .. | 09/01/2017. | MBS Paydown 0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045.... .. | 09/01/2017. | MBS Paydown 0 04/01/2045.
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 v | 109/01/2017. | Partial Call.........oooovveeeveereeeeeeseesnens | evevereeniiens | verereene35,000 | .0.er.35,000 | ...0...36,762 | voovrennn. 36,156 | covooveeans | v (1,156) (1,156) 07/01/2031.
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032........ .. | 09/01/2017. | MBS Paydown 0 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034.. .. | 09/01/2017. | MBS Paydown (313) (313) 12/01/2034.
60637B GC 8 |MO HSG DEV A 3.75 05/01/2038 .. | 09/01/2017. | Partial Call 80,000 | .......... 80,000 (5,722) 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045, .. 109/01/2017. | Partial Call.............ooevveveeeerereeserreenees | evveeeeiens | evveenan 45,000 | .......... 45,000 (3,101) 11/01/2045.
647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035 wee | .- | 09/01/2017. | MBS Paydown 30,567 30,567 | ......... . 0 12/01/2035.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041.............. .. 1 09/01/2017. | Partial Call 35,000 35,000 | ......... 35,000 | ............ 34,962 | ..covvverians | e 38 38 09/01/2041.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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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 Number of| Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares 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 Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease)| /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037.. .. | 09/01/2017. | MBS Paydown 42,959 | 42,959 (0) 42,958 02/01/2037.
647200 P5 7 |NM SFM B CL I5.00 03/01/2028. .. | 08/01/2017. | Partial Call v 15,000 | e 15,000 (395) 15,000 03/01/2028.
647200 P5 7 |NMSFM B CL [5.00 03/01/2028. .. | 09/01/2017. | Sinking Fund Redemption.............c.c.c.... 50,000 | .......... 50,000 (1,189) 50,000 03/01/2028.
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043... v | o+ [ 09/01/2017. | MBS PaydOWN........oovvrreemrerernerierenens [ ervveinninens | evereeens 12,467 | .ooooeene 12,467 | ..cooee. (36) 12,467 02/01/2043.
647200 X4 1 |[NMMTGEFIN CL | B-12.85 07/01/2043.............ce0n... .. | 09/01/2017. | MBS Paydown 94,848 | .......... 94,848 | ......... 94,077 (174 [N ISR 94,847 07/01/2043.
649883 F2 6 |NYMTGE AGY 191 3.50 10/01/2034. .. | 08/10/2017. | Partial Call 65,000 65,000 68,814 (V1<) | ORI IO 65,000 10/01/2034.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 .. 1 08/10/2017. | Partial Call............cocooveeereeeeereeerreereeeens | eoeeereverrene | cevieens 170,000 (6,801) .170,000 10/01/2035.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028.. .. | 07/01/2017. | Partial Call RS (6,072) .195,000 01/01/2028.
658909 EV 4 |ND ST HSG FIN A 3.50 07/01/2043.... .. | 07/01/2017. | Sinking Fund Redemption...........coccouvee [ wevvrvverinens (1,917) 07/01/2043.
658909 HW 9 |ND HSGFIN AGY B 4.00 01/01/2036...........cccovvvverece .| 07/01/2017. | Partial Call.........cc.ccoveveerrereeerseeeiierins | oevveresiiens | cveveis 100,000 (5,915) 01/01/2036.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036 .. | 09/01/2017. | MBS Paydown 60,539 0 03/01/2036.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 .. 1 09/01/2017. | MBS PaydOowN..........coceevmrerereereerirnens | covvrirneinens | ceverieeens 74,154 0 03/01/2046.
67756Q NR 4 |OHHSG FIN AGY B TXBL 3.25 03/01/2046.... .| 09/01/2017. | MBS Paydown..........ccovvnrveernrennernernnnens | covrvniivrnns | v 62,485 0 03/01/2046.
708796 Q6 7 |PAHSGFINAGY A 3.50 10/01/2035, .. | 09/28/2017. | Partial Call 65,000 (1,306) 10/01/2035.
83712D UH 7 [SOUTH CAROLINA HSG A-2 4.00 07/01/2037 .. 1 07/01/2017. | Partial Call 25,000 (U2 ) [N ISR 25,000 07/01/2037.
83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043. .1 07/01/2017. | Partial Call 5,000 (405) 5,000 07/01/2043.
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032 .. | 08/15/2017. | Partial Call 30,000 (574) 05/01/2032.
88045R B7 6 | TN HSG DEV AGY A 3.50 07/01/2045. .. | 09/01/2017. | Partial Call 80,000 (3,786) 07/01/2045.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 o [ 07/01/2017. | PAYAOWN......covnvvrierieeercersniseiienies [ evrriiseinens | ovvereeens 10,000 (38) 07/01/2042.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 .. | 08/01/2017. | Partial Call 5,000 (390) 07/01/2042.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046.. .. | 09/01/2017. | Partial Call revenenn15,000 2 03/01/2046.
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.. .. | 09/01/2017. | MBS Paydown 8,431 0 09/01/2047.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 .. | 09/21/2017. | MBS Paydown 27,809 . 38 08/21/2044.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039. v | .| 09/25/2017. | MBS Paydown 99,752 | coooueet 99,752 | .........99,751 (88) 11/25/2039.
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045..........cccoovvunnnnes .. [ 09/01/2017. | Partial Call........c.coovviseeaniiniianiierissirans v | coniiens 160,000 | ........ 160,000 | ....... 170,816 (9,716) .160,000 09/01/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special A ts..... 9,094,546 0 34,120 0 9,078,644 XXX
Bonds - Industrial and Miscellaneous
00249E  AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017 .. | 09/01/2017. | Sinking Fund Redemption..........ccoocoueee [ vevvrvveiiens , . 0 11/01/2017.
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036............ | .. | 09/25/2017. | MBS Paydown 23,745 | ........18,120 88 12/25/2036.
03789X AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44............ooovverernnn. .. | 08/25/2017. | BANC OF AMERICA SECURITIES........ | ccoocrvrrveine | 20 492,129 | oo 500,000 | ....... 500,000 0 .500,000 09/05/2044.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036........ | .. | 09/25/2017. | MBS Paydown.........ccoveveeremreneerenerneens | cvvverererneens | wnennnn 126,515 | i 126,515 | ....... 106,273 6,550 126,515 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.......... .. 1 09/25/2017. | MBS Paydown...........c.ovceevermremeernenennes | wovsrivernene | enreeene80,177 | i 80,177 | ... 61,333 3,669 | oo [ s 80,177 01/25/2037.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.......... .. | 09/25/2017. | Pass-Through LOSS.............ccccomrverronns (834) 0 01/25/2037.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.......... .. | 09/20/2017. | MBS Paydown 83,916 83,916 | ......... 72,168 6,867 | v | cerrrireinns 83,916 05/20/2047.
11042A  AA 2 | BRITISH AIRWAYS 4.625 06/20/2024 .|..109/20/2017. | Sinking Fund Redemption..........cc.ccccrvees | vererrvnnnrs | verrrnnnn 13,081 | i 13,081 .13,081 0 06/20/2024.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027 .... | C|09/25/2017. | MBS Paydown (16) 10/25/2027.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37............ccccouuc.. .. | 09/26/2017. | MBS Paydown 171 1,944 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 09/26/2017. | Pass-Through LOSS.............ccccorrverrinns 0 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .. | 09/26/2017. | MBS Paydown 29,254 29,254 29,254 | .iiiiien29,069 | oo | e 133 133 | e | e 29,254 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .. | 09/26/2017. | Pass-Through LOSS............ccocverrvrrrinnes (49) 0 (74) . 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36 v | . [ 09/26/2017. | MBS Paydown 4583 | .o 4583 | oo 3,804 8) (8) 4583 | oo [ . 05/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36..............c.c...c. .. | 09/26/2017. | MBS Paydown 6,435 | ............ 6,435 | .......... 6,435 | covrieirenB,416 | i | 15 15 6,435 | oo | e 01/26/2036.
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12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........coc0onn... .. | 09/26/2017. | Pass-Through LOSS............ccoceemrvrrrinnnes (1) 0 01/26/2036. | 1FM...
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37......... .. | 09/26/2017. | MBS Paydown 28,031 28,031 28,031 (V1 ORI ISV 28,031 | oo 06/26/2037. | 1FM...........
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..................... .. | 09/26/2017. | Pass-Through LoSS...........cccccevrunerinnes (13) [ o | e [ e [ | e (V1 T 06/26/2037. | 1FM...........
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 .. | 09/26/2017. | MBS PaydOowN..........ccvvemremereerrnneninens | eovverrnirnens | evereeens 15,410 138 04/26/2037. | 1FM...
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37..... .. | 09/26/2017. | MBS Paydown 20,942 1,974 04/26/2037. | 1FM...........
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................. .. | 09/25/2017. | MBS Paydown...........c.covveureeereverinnninens [ wovrvvenniinens | ceverenens 74,020 1,749 05/25/2036. | 1FM...........
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 09/25/2017. | Pass-Through LoSS.............ccccvurrrerronncs 0 05/25/2036. | 1FM...
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/203 .. | 09/25/2017. | MBS Paydown..........ccovvvvvrnernreernernenins | covvverininns | cvvvnies 178,957 (263) 10/25/2035. | 1FM...
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035. .. | 09/25/2017. | MBS Paydown 4,841 8 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035. .. | 09/25/2017. | MBS Paydown ..44,961 (1,831) 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 09/25/2017. | Pass-Through LOSS.............ccccomrverrinns . 0 08/25/2035.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036. .. | 09/25/2017. | MBS Paydown 5,671 25671 | 5,671 353 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... .. | 09/25/2017. | MBS Paydown 30,940 .30,940 .22 194 . ...30,940 | ..... 08/25/2035.
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050. .. [ 09/20/2017. | MBS PaydOwN...........ccorvmerenrernerninines [ crveviverirnee | veviens 160,558 0 .160,558 04/20/2050.
233046 AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45. .. | 08/20/2017. | MBS Paydown 2,500 0 02/20/2045.
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034... . | 09/25/2017. | MBS Paydown 36,412 174 07/25/2034.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 09/14/2017. | MBS PaydOoWN..........ccourerrierereeiieeineens | ceerreenienins | eeeseena 45,268 0 07/14/2028.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045. .|..107/20/2017. | MBS Paydown 1,250 | oo 1,250 | e 1,250 ....1,250 0 07/20/2045.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. C| 07/15/2017. | MBS Paydown 32,427 ..32,427 0 06/15/2040.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35....... .. [ 09/25/2017. | MBS Paydown............covueeiemninevirininns [ o | v 184,088 | ........ 184,088 | ......156,475 | ... 156,414 | ..ococvvvirns | e 13,409 | .o | e 13,409 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.......... .. | 09/25/2017. | MBS Paydown 66,257 66,257 58,231 | vierern56,194 | oo | s (3,930) (3,930) 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.......... .. | 09/25/2017. | Pass-Through LOSS..........ccoueeereenerennenns [ wvmrvimeiinens | ceveeiineinssisnsinns | ovviees 155,930 | .ovovvvneireiinns 0 ....(885) 07/25/2036.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34................. .. | 09/25/2017. | MBS Paydown 34,851 | .......... 34,851 | ........ 34,851 | ..o 17,333 | oo | v 4,536 4536 | v | i 34,851 09/25/2034.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036...... .. | 09/25/2017. | MBS Paydown 20,609 20,609 | ......... 18,941 (367) (G157 ISR ISV 20,609 01/25/2036.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036...... .. | 09/25/2017. | Pass-Through LOSS............ccecverrercrennes (80) 0 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.......... .. | 09/25/2017. | MBS Paydown 81,534 | ......... 81,534 | ... 76,468 | .ooooeer 75,621 | v | e 884 884 | e | e 81,534 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.......... .. | 09/25/2017. | Pass-Through LOSS.............ccouvverrrreonnnce (2,338) 0 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035........ .. | 09/25/2017. | MBS Paydown 51,744 | .......... 51,744 RSSO IR 1,076 1,076 | oo | v 51,744 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035........ .. | 09/25/2017. | Pass-Through LOSS..........c.ceceerrenerennes (A56) | vvvnevrrerereirnee [ eveereeiseerneriinees | e (V1 OO IO (439) 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035. .. | 09/25/2017. | MBS Paydown..........cccoevvnrervemrennennernniens | cvervniivnnns | v 73,986 | ...ccouv 73,986 | ......... 70,332 | oo 70,871 | v | v 1,479 TAT9 | o | v 73,986 11/25/2035.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 .| .. | 08/25/2017. | MBS Paydown. 287,933 . 8,156 8,156 .287,933 05/25/2046.
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34.........cocoovvrvmrrncns .. | 09/25/2017. | MBS Paydown 6,668 | ............6,668 | ... 8,597 | 8,602 | i | s 44 44 6,668 09/25/2034.
40442L AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49........ .. | 09/24/2017. | MBS Paydown 2,413 0 2,413 06/24/2049.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35............. .. | 09/19/2017. | MBS Paydown 39,130 39,130 | .........27,489 3,662 3,862 | oo [ s 39,130 11/19/2035.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45........ .. | 09/19/2017. | MBS Paydown 28,830 28,830 20,253 (367) (1S 74 N O 28,830 08/19/2045.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028. .. | 09/25/2017. | MBS Paydown 84,359 | ......... 84,359 | ........ 84,347 (3) (1K) 1 ST IR 84,359 12/26/2028.
46615P AE 4 [JFIN 2007-1A C CLO MEZ FLT 07/20/2021... .| 07/20/2017. | MBS Paydown..........cccovvvrviminererneirenins | ovvrerininns | cvenins 318,952 . 2,591 2,591 .318,952 07/20/2021.
46627M CU 9 |JPALT 2006-A12A1 SEQ SSNR CSTR 03/36............. .. | 09/25/2017. | MBS Paydown 28,622 | ........28,622 | ... 28,615 | .00 20,110 | oo | e 1,230 1,230 [ oo | e 28,622 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .. | 09/25/2017. | Pass-Through LoSS.............ccccourrrerronncs ...4,346 0 03/25/2036.
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042 .. | 09/27/2017. | MBS Paydown..........ccovvvnrveernrennirnernnnens | covrvniivrnns | verveienns 71,365 | .. 71,365 | ... .68,867 | oiieeen89,027 | s | e 1,336 1,336 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42... .. | 09/17/2017. | MBS Paydown 90,438 90,438 109 09/17/2042.
46639A AA 7 [JPTEP 2012-5 APT 2.50 12/27/2042.. .| 09/27/2017. | MBS Paydown 54,257 54,257 843 12/27/2042.
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47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36... .. | 09/26/2017. | MBS Paydown v 43,786 | , I X cevrerenn 43, . | 71 | e | 3786 | e | e | e 0 | e, 1,241 | 01/26/2036. | 1FM....
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37... .. | 09/26/2017. | MBS Paydown verenen89,481 | L rereend revnneennn:89] . | 121 07/26/2037. | 1FM....
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. 1 09/26/2017. | Pass-Through LOSS..........c.ovvenrrnniirnnies [ wevmeinniinne | cevneirnneinnnineins | veiin I . ol (332) 07/26/2037. | 1FM....
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE woer | | 09/26/2017. | MBS Paydown 1,165 | oo | s 41,287 11/26/2037. [ 1FM...........
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37........... .. | 09/26/2017. | MBS Paydown T N ISR 27,527 07/26/2037. | 1FM...........
47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.... .. | 09/26/2017. | Pass-Through LOSS............ccoccerrvrrrennnes (1) 07/26/2037. | 1FM....
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.... .. | 07/26/2017. | MBS Paydown 44 4,129 02/26/2036. | 1FM....
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.... .. | 09/26/2017. | MBS Paydown (1,120) 2,521 02/26/2036. | 1FM....
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... .. | 09/26/2017. | Pass-Through LOSS.............ccccourrverronncs (12) 02/26/2036.
48250R AU 0 |KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027............. .. | 08/15/2017. | DistribUtion...........c..ovenrieeriicnerverreriinns [ cvricsiiiiens | e 2,000,000 | ..... 2,000,000 0 2,000,000 07/15/2027.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035......... | .. | 09/25/2017. | MBS Paydown 52,482 52,482 (3,350) 12/25/2035.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.......... .. [ 09/15/2017. | MBS PaydOown..........ccoeevmrerermereenernens [ cveeirneinens | cevereeens 64,322 | .......... 64,322 10 01/15/2045.
590200 ZE 8 |MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035... .. | 09/25/2017. | MBS Paydown 388,704 | ........ 388,704 | ......362,345 | .........366,341 | .o | 000 12,099 [ s | i 12,099 .388,704 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. | 09/25/2017. | MBS Paydown 57,430 | .ocvenee 57,430 6,605 | ..oooverrereees [ s 57,430 10/25/2046.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037 .. | 08/25/2017. | MBS Paydown ...83,700 | ......... 63,700 1446 | .o | e 63,700 03/25/2037.
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/203 . | 09/25/2017. | MBS Paydown 102,942 4,322 .102,942 04/25/2037.
64352V  MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35.... .. | 09/25/2017. | MBS Paydown verereenB7,528 | 67,528 (V1 ORI ISV 67,528 08/25/2035.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 .. | 09/25/2017. | MBS Paydown 9,071 | v 9,071 3,043 9,071 10/25/2036.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47 .. | 09/15/2017. | MBS Paydown...........ccoeveeererenrenennnens | cnvrvinninens | e 1,000,000 | ..... 1,000,000 A | s | e 1,000,000 11/15/2047.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036 .. | 09/25/2017. | MBS Paydown.............coccunrinrieverinniiens [ covrieniiieens | v 60,109 | ......... 60,109 2,650 60,109 01/25/2036.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/3 . | 09/25/2017. | MBS Paydown 28,536 28,536 (2,033) 08/25/2035.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .. | 09/25/2017. | Pass-Through LOSS..........cccoerveerevivniinns | wovvverieniens | cveiieresisesieninns | ovvenins 14,431 0 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 09/25/2017. | MBS Paydown...........ccvvveureeererermnneirens [ cvrvenniinens | ceveienens 12,519 | o 12,519 21 02/25/2036.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 09/25/2017. | Pass-Through LOSS..........cccererierineienns | oerveiiniiens [ cverversnseiiesenns | cevienians 4717 0 02/25/2036.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. | 09/25/2017. | MBS Paydown..........ccovvvevreemreneernernnnees [ cvvrveiivinns | v 65,197 | .......... 65,197 3 | e | e 65,197 08/25/2025.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34.. .. | 09/20/2017. | MBS Paydown 269,388 | ........269,388 269,370 17 269,388 03/20/2034.
83404 AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026... .. | 09/25/2017. | MBS Paydown 222,557 222,557 | ....... 222,557 0 .222,557 05/25/2026.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.... .. | 09/25/2017. | MBS PaydOown...........cccvvveeremrernerieninns [ wrveriverirnne | vvviens 126,489 | ........ 126,489 | ....... 127,200 (37) 126,489 04/25/2029.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35......... | .. | 09/25/2017. | MBS Paydown 83,351 | oo 83,351 | ..o, 67,744 (K1) IR ISV 83,351 07/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35......... .. | 09/25/2017. | Pass-Through LOSS............ccoccrreerionnes 0 (3) 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035........ .. | 09/25/2017. | MBS Paydown (G151 N ISV 15,308 08/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036............ccoccorrvnnce .. | 09/25/2017. | MBS Paydown 1,430 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 09/25/2017. | MBS Paydown . 352 08/25/2031.
872225 AD 9 |TBW 2006-5 A3 SEQ STP 11/25/2036 .. | 09/25/2017. | MBS Paydown 93,750 93,750 | .........82,852 509,373 11/25/2036.
872227 AK 9 | TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37.... .. | 09/25/2017. | MBS Paydown..........ccrvrvvirnernreernnrnenins | cvvvverininns | cvvvnis 154,688 | ........ 154,688 | ....... 117,563 1,906 .154,688 07/25/2037.
87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46 .. | 08/25/2017. | MBS Paydown 2,500 | .oorernee 2,500 | oo 2,500 (0) 2,500 05/25/2046.
87342R AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46............. .. | 08/25/2017. | MBS Paydown 2,500 | coorernee 2,500 | oo 2,500 (0) 2,500 05/25/2046.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039................. .. | 09/20/2017. | MBS Paydown 25,000 25,000 25,000 (V1 UOORPORTONY ISV 25,000 02/22/2039.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38........ | .. | 07/25/2017. | Pass-Through LOSS...........ccccenerrnrrerennns 0 01/25/2038.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38........ .. | 09/25/2017. | MBS Paydown (5,851) 01/25/2038.
89690E AF 4 |TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047 .......... .. | 09/15/2017. | MBS Paydown 0 08/15/2047.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047............ .. | 09/25/2017. | MBS Paydown (418) 05/25/2047.
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Statement for September 30, 2017 of the Mid-Continent casualty Company

SCHEDULE D - PART 4

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 Number of| Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted | Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease)| /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033........... .. | 09/25/2017. | MBS Paydown...........cccoveeerevervnerireninnns [ covververrene | ernenennd6,107 | i 46,107 | ........ 46,294 | ...ccc.e0 88,116 [ i | s 78 78 | oo [ s 46,107 [ .oovvcverenns v | cververirneieeen0 [ 1,874 | 06/25/2033. | 1FM....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ .. | 09/25/2017. | MBS Paydown...........ccoevenerrereeeernennnnns [ conmrrinerinens | 00 190,922 | i 190,922 | ....... 142,134 6,257 6,257 190,922 | oo s | e [ 3,839 | 05/25/2037. | 1FM....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ .. | 09/25/2017. | Pass-Through LOSS..........ccccvrneerevininnns (3,679) 0 ..(4,332) 05/25/2037. | 1FM....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ .. | 09/30/2017. | Book Value Adjustment.............ccoocvennce 0 4,332 05/25/2037. | 1FM...........
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36...... .. | 09/25/2017. | MBS Paydown 59,867 59,867 | ... 55,571 | e 55,971 | s | e 1,595 1,595 | oo | e 59,867 09/25/2036. | 1FM...........
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36...... .. | 09/25/2017. | Pass-Through LOSS.........c..coeverenrvvnnns [ wvvvivnininens [ e | v, 1,508 0 09/25/2036. | 1FM....
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36...... .. | 09/25/2017. | MBS Paydown 95,456 | .......... 95,457 2,520 2,520 | oo [ s 95,457 10/25/2036. | 1FM....
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36...... .. | 09/25/2017. | Pass-Through LOSS..........cccoerveeerrrirnns 351 0 16 10/25/2036. | 1FM....
95058X AB 4 |WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45............ .. | 09/15/2017. | MBS Paydown 5,000 5,000 5,000 0 5,000 06/15/2045. | 2AM...........
960338 AA 2 |WESTR2015-1A A ABS SNR 2.75 05/20/2027........... .. | 09/20/2017. | MBS Paydown 58,372 58,373 | ....ccce. 58,351 | oevoeeern. 51,575 | oo | s 6 (-3 RTINSV 58,373 05/20/2027. | 1FE............
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030......... .. | 09/20/2017. | MBS Paydown 57,857 | oo 57,857 | oo YA YA IR ORI [P 6 (1 RN [P 57,857 12/20/2030. [ 1FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........rruuereriiriirissiisiissers st eressess s seesssns st ees sttt | oneees 9,075,496 | ..... 9,305,339 |.....8,765,036 | ......7,774,809 | ..ccoee0 | oo 595,845 0 595,845 0 9,081,988 |...cccoocoin0 | e (6,487) | ... (6,487) | ... 203,848 XXX XXX
8399997. TOtal - BONGS = PAIT 4. G etb et bbbt bbbttt | renee 21,935,042 |....22,145,208 |...21,669,624 | ....20,512,076 | ...........0 | ....... 579,390 | .0 [ 579,390 | .0 | i 21,931,400 |.....coeeee0 | ... 3,642 | ... 3,642 | .. 590,501 XXX XXX
8399999. T0HAI = BOMAS. etttk 1R ARttt | e 21,935,042 |....22,145,208 |...21,669,624 | ..... 20,512,076 | .0 | i 579,390 0 [ 579,390 RO 21,931,400 |..cooooen0 |10 3,642 | oo 3,642 | 590,501 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........c.ccieirrieirinieieiisineiis oottt sttt sssesses ettt esse e sessessesssssnss | soane 21,935,042 XXX ..21,669,624 | ... 20,512,076 | ..cccoeeeel0 | oo 579,390 | coorvirnne 0 [ e 579,390 | ..ooviernnnn (0] [ 21,931,400 |.....cccoeceel0 | ...o...3,642 | ...3,642 | 590,501 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.



statement for September 30, 2017 of e Mlid-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 September 30, 2017 ofthe 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 9,024,200 7,165,862 9,251,445 | XXX
The Bank of New York Mellon.....................ccc...............  New York, New York. wern.r.0.100 2 11,335 5,238 5158 | XXX
0199999. Total Open Depositorie: XXX XXX 2 0 9,035,535 7,171,099 9,256,603 | XXX
0399999. Total Cash on Deposit. XXX XXX 2 0 9,035,535 7,171,099 9,256,603 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 600 600 400 | XXX
0599999. Total Cash, XXX XXX 2 0 9,036,135 7,171,699 9,257,003 [ XXX

QE12
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Statement for September 30, 2017 of the Mid-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 September 30, 2017 of the Mid-Continent casualty Company

* 2 34182 01750510010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 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
....................... 666,085 | ......ooceveeer603,811 | iviiiiiinneene..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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