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statement for June 30, 2018 of he Midl-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 368,248,354 | ......oovereeeen (1] 368,248,354 | .....coovvvene 319,222,102
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 34,868,693 | ..o {1 I 34,868,693 | ...oovviiinne 34,627,971
2.2 COMMON SEOCKS......vourerrereereeesresseseseessssssssessesssssssssesssssssssessssssssssessesssnssessensssssessassans | ssesssessessassans 65,105,013 | oo 50,000 | .covvrreirnne 65,055,013 | ..o 67,008,224
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 (0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash($....11,359,218), cash equivalents ($.....35,957,914)
and short-term investments (§.......... 0) 1ttt ettt ens | eresesaenaesans A7317132 | o, {1 IO 47317132 | o 79,246,111
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DBIVALIVES. .....couieeieiici ittt | coesi s (0 RN 0 [ o 0 [ oo 0
8. Other iNVESIEA @SSELS..........cvuiiiiiicitei bt | eriseseese s 54,002 | ..oooovveiirni (V18 O 54,062 | ..ooovveriririnie) 0
9. ReCeIVaADIES fOr SECUMHIES. .......vvuieeieeiiiiiiiiiiiiririrrr s esies | eriissssnssenss s (0 TN 0 [ oo (O O 630
10.  Securities lending reinvested COllAtEral ASSELS..........cveiiriiriiieierieieeeese e | eresssssseses st sssenes [0 N (0 N L0 RN 0
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 11,529,414 | oo 11,529,414 | oo [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccciiieeninieesesieeeisseessiesiens | cvreeeesseennes 527,122,668 | .....cccevnvne. 11,579,414 | ................ 515,543,254 | .....cccovenne. 500,105,038
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuiuiieiieiiinriirierireeeeessesssssieies | ceiriinienesnees 2,642,434 | .o 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 16,070,622 | ...oovvverrerernnns 865,027 | .ooverernnnn 15,205,595 | .coovvvereriinnns 15,515,108
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveierecnes | covvreriirinnnns 8,231,863 | ..ovovvreeereieeiea (1] I 8,231,863 | .oovvrvirrinnne 1,988,079
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS.............cuvercrierierierieniessssrise e sesesiseseenie | esssesssessessseseneseseseseenens (0 RN [0 L0 0
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R 0 | oo 0
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccceevvevveens | covveerversivereinenns 209,360 | .ovoveevereeeerereree e [ IO 209,360 | oo 0
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 11,534,392 | oo 2,683,532 | oo 8,850,860 | cooouvrrrrcrinne 7,305,225
19.  Guaranty funds receivable Or ON AEPOSIL............ccovveiveiciiieieie et | evsessssssesse st es e aenes [0 RN 0 [ oo 0 | oo 0
20. Electronic data processing equipment and SOfWATE............cccueuerriereiiiseieiesieseie s | everessssesesenns 236,839 | .o [0 236,839 | oo 335,677
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 51,284 | oo 51,284 | oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c.cccveririeieiiieeecee e | e [0 N (0 TR 0 | oo 0
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than iNVested @SSEtS..........cceeiieiniciise e | e sseessesneas [0 I {0 [ PN 131,012
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvurueririerieineineeseisesssessissessssssesssssssessssssesssssssssesss | esessesessesens 566,099,462 | ... 15,179,257 | .ovvrnee. 550,920,205 | .....cccvveuene 527,861,434
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27)......ruuiererereireeireiseissseeeseeseseessse st sssssessssesesssssssssessesssssssessenssnssns
DETAILS O
1101. TOMIC ASSEt PUIChASE.........coouierrirrirerierici st
1102, oottt
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........curuerirrerirmmnirerinerensecesenmsssensnes | ceeesnesssseeans 11,529,414 | oo 11,529,414 | oo (O IR 0
2501. Reinsurance CommIiSSION RECEIVADIE..............c.couieeeeeeeeceeeeeeeeeeeeeee s s enes | eevesesesesesssssesnenenenenenenad [ () [ 131,011
2502, ROUNGING.....v ettt ettt bbbt bbb bbb s st nsesntns | ebsebsssssessesnsentes e snsnee (01 IR 0 [ oo 0 | oo 1
2503, oottt | reest ettt (U IO (0 OO (O N 0
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).........ceurrurerersireieiessensssssssssnsssseses | eseessssssssssssssenssssssesseess [0 IR 0 | e O I 131,012




statement for June 30, 2018 of he Midl-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....29,378,393)........c.mrrvierinriieriieeeiesisseess s s s s ssesssssss s ssesssessssssnssnssnsaes | srresseessnnssesseaniens 198,560,657 | ...ccvvvverererrirnnns 191,323,023
2. Reinsurance payable on paid I0sses and (0SS adjUStMENT EXPENSES.......c.ciuiieieiiiiiieieiessie et ssesssessens | sesessesssssssesessesesses e sssessesad L0 TR 0
3. LOSS QQJUSIMENT EXPENSES.....uvererreririrresreseeeseeesessees s sess s ss s st s sttt
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cccuerrerrierireieieseee et
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (losses))
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,716,180 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)..........ccccueiueieiereiieeseseeieee e | cvereeiessse e 62,225,872 | covevveeeveeieierine 55,971,175
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand L0 T 0
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0

11,2 PONCYNOIAEIS. ..ottt bbb a bbbttt bt s s bbb st st sntensens | cbebsessssissesses e s st sttt n b aes L0 U 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covvrveicvcreieie e es et ssessesssseseeses | sevesssssessesessesssssesnanes 795,618 | vovvvveeeeeereeie 916,930
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..............cviiiuiiieicicieie ettt b st et nsens | eebessesssssntesses e ben s st en s nsenad L0 TR 0
16.  Provision for reinsurance (including $.......... 0 COIITIEA)..vu ettt sttt essenssessentns | stssssesssnsssess sttt ens st ssenea L0 U 0
17.  Net adjustments in assets and liabilities due to foreign XChaNGe FatES...........cc.eveiicieiecc sttt | cevesssies e nes L0 TR 0
18, Drafts OULSTANAING. ... reueeriececirceicie ettt et en st st et et sens | seesessstensnnssess et ssee st e s nes L0 U 0
19.  Payable to parent, subsidiaries and affllates...........cccvuuiiiriieeieicee sttt | eebes st nes L0 R 0
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
21, PaYable fOr SECUMES. .......cueivivericiieiieciseies ettt ettt bbbttt bs s s st ssensensasssenans | esbsessesssssesessansas 10,403,560 | ..cooovevererririeiiinns 2,000,000
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 28 GNA 27)........ccuieiirrineieeiise ettt ss sttt ss bbbt ns st ssnsnnes | sbsssssessssssssssssseas 375,804,319 | oo 349,081,256
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 CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 116,721,282 | o 116,629,451
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 54,888,354 | ..ovoveererireieieeene 58,644,477
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0

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 175,115,886 | ..oovoovviieiisinninns 178,780,178
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 550,920,205 | ...ooovrererrrrinnne 527,861,434
DETAILS OF WRITE-INS
25071, ROUNGING. ..ottt a8t s bbbt bbb s s st s et sntensens | cbessesssssnsansessessntes s e s bt saes L0 U 2
2502. Equities and Deposits in POOIS @Nd ASSOCIALIONS. .........cccuuriiiiinieieieieisiesisie ettt ssesssssssesse s sessessssssssssessnss | sessssessesssssssessessssessesesees 1,356 [ oo 0

2503. Other Liabilities

2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas

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

Qo3




statement for June 30, 2018 of he Midl-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 $ 53,363,928 50,154,056 | ...covvrrnnee 102,806,160
1.2 Assumed......... (written $ . 13,784,141 .14,189,549 |. ...27,238,699
1.3 Ceded.. o (WEN §.....8,118,403)....coovvverrrieernrrenisiseessissesesesss s ssssss e sssss e sese s s 5,631,967 |... ....5,836,725 |. ...12,299,030
14 Net......coorenne. (written $ 61,516,102 58,506,880 | .....ccc...... 117,745,829
DEDUCTIONS:
2. Losses incurred (current accident year $.....30,849,747):
2.1 DIFBCL.... vttt Rttt | aessessensienes 14,869,972 |.ccoovverenne. 13,548,409 |....ccoovvvnee. 29,496,192
2.2 Assumed. 3,335,832 |... ...4,156,653 |. ...13,969,534
2.3 CBUEBH. ..ottt enntens | srinisesssisneaa (2,073,530) [ ..o, 1,969,002 |...oovvinnnnn 10,363,456
2 NBL oot R bbbttt | sbienrsenseenneas 20,279,334 | .o 15,736,060 |...ccoorrrrnnes 33,102,270
3. Loss adjustment expenses incurred.. ..15915,441 | ... ..16,836,203 |. ...38,363,939
4. Other underwriting EXPENSES INCUITEM..........cururiuierereereeereeeeseessetee sttt ss st et ss st ses st ssesssesnessans | sesbsssssssasenn 24,623,897 |.coverieeenns 23,932,324
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cururiienrireireieneireiseneiseiss it ssssssessesssssssssesseses | nessesssssnsssnesnees 697,429 | ..o 2,002,293
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieiciiiee ettt ae s sse s snaas | cvesbessesssassans 8,174,545 | ..o 7,792,928 | ..o 15,881,206
10. Net realized capital gains (losses) less capital gains tax of $.....(56,540).........cccuervrereeerreeeresieeieriessesiessesseesssesseens [ eoeriesssiessssinnes 361,222 | oo (336,712)] .o (1,008,179)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 8,535,767 |..cocovvererrennn 7,456,216 |..ccoverernnne 14,873,027
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....157,133 amount charged off §.....316,440).. ....(159,307)|... (35,945) .. .(58,390)
13. Finance and service charges not included in PrEMIUMS...........ccoveveeiciieeeeecereeess et s s sssse s sessssessesas | eveessssessesesssenes 18,304 [ v, (01 U 0
14. Aggregate write-ins for MISCElANEOUS INCOME..........ruirerrriricirrisiseeseissssesssee st ssesssssssssessessssssssssssessenssnsss | sssssssssssssssesas (485,031 ..oveiverersnis (16,864)[....ovivrarrrinnn. (35,043)
15. Total other income (LINES 12 thrOUGN 14).......veeeiieeieereteee ettt ses et se st s s sesss s ssssssses | ossssssssssssssssaes (626,034).....oovvirerinnns (52,809) ... (93,433)
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 | eevesssssesinsnsas 8,607,162 |..ccooverrrnnnn 9,405,700 |..oovevrerennee 15,449,496
17. DivIdends t0 PONICYNOIABTS..........ccveevcveeieee ettt ettt st s b s s sas s sess s s sstenss | ssssessssnsansesansas 147,363 | .o, 108,329 | ..o, 176,845
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).......cueieieiiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssassns 8,459,799 |..ccvoverirnn 9,297,371 | evevvereerennn 15,272,651
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,670,336 [...ccoovernnns 2,440,671 | .o 3,172,107
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)..........ccceviuiveireieretiesieiesetssie et sesses s sesssssssssenes | cvesvesssensennnd 6,789,463 |................... 6,856,700 |................. 12,100,544
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. . 178,780,178 | .. ....151,018,061 | . .151,018,061
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..6,789,463 |... ....6,856,700 |. ...12,100,544
23. Net transfers (t0) from Protected Cell QCCOUNTS...........ocuiriienrrriecirereeeeiee st ssssssessssssssssssesssessessssssssses | eonesesnssnessessssssnssessesss0. | revseesneensesnesnsssesessnsenn (U1 IO 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(183,996).........c.c.ccoevvrmrrvererrnerivenin | corerriieriiiennns (692,174) ..o 2,455,729 | .covvvrrrnne 3,528,515
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
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 CEllS............ooiuriririnirinreeree et
31. Cumulative effect of changes in accounting PrNCIPIES........c..c.cuiueiveieiiieie e
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
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
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccccueiriveiieieiieiseeiesseiesesssesss e sesssens | esssesssssissaens (3,664,292)[....coerrnnes 11,247,945 | ... 27,762,117
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 175,115,886 | ......coo.ce. 162,266,006 | .............. 178,780,178
0501, ROUNGING. ....cuveirieiieiseisietie ettt ettt sse stk s bbb
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
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. Rounding...
3702, .o
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 I L I 0
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statement for June 30, 2018 of he Midl-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 62,163,078 59,703,379 | .ccvovvrernee 118,054,253
2. Netinvestment income... 7,718,288 ..7,419,731 ....15,155,053
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (626,034) | .ovevercrriae, (52,809) | ooovvereiierinaas (93,433)
4. Total (LINES T HIOUGN 3)...erieieeii ettt bttt st ntenen | sesessessessnes 69,255,333 | ..o 67,070,301 | covvverenee. 133,115,872
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 13,041,700 | .cooovvrriiene 16,995,034 | ...covvvrnne 36,685,624
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns 40,154,535 | .coovrrrrinn. 42,614,508 | ....ccovveee. 83,630,103
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et 147,363 108,329 | ..o 176,845
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 3,270,571 ...5,579,877 2,927,255
10. Total (Lines 5 through 9) 56,614,169 65,297,748 | ............... 123,419,827
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiuiiieniieiieeecee ettt be e snsens | ovsesesssssesns 12,641,164 | ...ocoovvvee. 1,772,553 | oo 9,696,045
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS ..ottt sttt sttt et ens s nsensent s sssssentessnssestenssssessannns | sesessensneneesss Oy TODA03 | it 51,060,513 | .c.oovvnvnee. 102,566,467
12.2 SEOCKS. ...ttt ntenenenessninennns | eneeneninenenen e 2y 022,20 | wrirerireserieereriereneeneneend (0 OO 0
12,3 MOMGAGE I0BNS......euieceeiriieiei ettt ettt sttt stesssnnsnssentnnnnns | susessssssssnsssstansssseseens0 | seeeesseesnssesesssessanenssens (0 0
12,4 REAIESIAE. ...ttt | et (0 RO (01 OO 0
12,5 ONEr INVESIEA @SSELS........ucvuieiecieiicie ettt bbbttt nnes | Sbtbebsess st s see st enes (0 (0 R 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ e 0 [ oo 0
12,7 MISCEIIANEOUS PrOCEES. ........ocveeveieisciecieii ettt ettt s bbb se st es et bensesens | essebsssessessesssssssessesntan (L) P 4,400,000 | oo 0
12.8  Total investment proceeds (LINES 12.1 10 12.7). ..ottt sss s ssssessessssssaes | evsessssssseses 36,807,679 | .ovvverrrernne 55,460,513 | oo 102,566,467
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 75,141,690 | ...ccovvrerenne 75,890,974 | ..coovveenee 100,827,739
1312 SHOCKS ettt | Srnesenseneinees 1,000,506 | ..ooovverrirciciieieeiennd [0 0
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESIAE. ...ttt | bbbt (0 O (0 TR 0
13.5  Other INVESIEA @SSELS........urvuriererieiieireieiie sttt st s st ensssssessesssssessnsssssessessenss | stnnssssesssssessessssDDL202 | wurerenressssesssessnssnnsenssessQ | seereesesensssesssssssesnesnnens
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)...
14.  Netincrease or (decrease) in contract [0ans and Premium NOLES.........cccvivereieenieneesneseessesesssssssssessessssnnies | svessesssssssessessessssssesnensQ | coevesienenessissessennninnneQ [ oo, 0
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (50,920,162) | ....vvrneenenee (20,430,461) | w.vvovrereeanne 1,738,728
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY SLOCK...........cceveiiueiiicreeicesee et b et eans | senvebessesessseaesens 91,831 | o 88,322 | oo 15,179,573
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccoveeriveeieieeiieeeeeeeeieees | o0 | e 0 [ e 0
16.5 DivideNds t0 STOCKNOIAETS.........cuuveucecircirecircieie ettt ettt ess s ssssssnssssessesssnsnnnns | susessessssssessssssnsssseseess0. | seesesseessssssensssessansnssens (0 OO 0
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 6,258,188 | .....ccoocvirrnnns 470,058 | ..coovverrician 359,224
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccccverrrnaan 6,350,019 | .o, 558,380 | .coovrrrrnen. 15,538,797
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).......ccovvevvrrns | vovvvirerinninns (31,928,979) | ..ovvvverrenne (18,099,529) | ....ovvvrvrnenne 26,973,570
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 79,246,110 | .ooovvrveenne 52,272,540 | ....coovverenn. 52,272,540
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieiieineireiseiseisiesiss sttt sttt snssenes | onssnssnsiand 47,317,131 | oo 34,173,012 | oo 79,246,110
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of DEbt SECUMIES..........c.reriererierierirerirerireriresieeise e reseneenssesssesssessssssesssssssssesssssnssnssnees | sneessessesseesseees L0 1,904 | ittt (VI O 2,787,596
20.0002  Exchange of Debt to Other INVESIEA ASSELS...........ccveviecieeieieeeteses st ssstes e sessssasssssssssnes | sesvessesssssnsessessensD 13 TOD | tevevievisssseesssssseseesesad [0 U 0
20.0003  EXChange Of EQUIY SECUMHIES. .v..ruuerereresrrsssessessssasessessssenssssssssssssssssssssssnsssssassensssssessanssssssssasssssssssassansssssessanssnsns | snsssssssnsssssesssnssssssssansssld | sonsessssssssnsssssessasssnssnnes [0 217,528
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statement for June 30, 2018 of e Mid-Continent Casualty Company

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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

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

SSAP# F/SPage# F/SLine# 2018 2017

Net income, state basis - - - $ 6,789,463 $ 12,100,544
Effect of state prescribed - - - -

practices

Effect of state permitted practices - - - -

Net income, NAIC SAP - - - $ 6,789,463 $ 12,100,544
Statutory surplus, state basis - - - $175,115,886 $ 178,780,178
Effect of state prescribed - - - -

practices

Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $175,115,886 $ 178,780,178

No significant change.
Accounting Policies

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

Going Concern

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

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No significant change.

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A-C.

D.

No significant change.

Loan-Backed Securities

1.

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

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2018.

The following table shows each security with a credit-related OTTI charge recognized during the period:

The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized during 2018.

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
$119,111,113 $(1,464,193) $ 31,303,039 $(1,333,347)
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5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 2018.
The Company has the intent to hold such securities until they recover in value or mature.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not Applicable
H. Repurchase Agreements Transactions Accounted for as a Sale — Not Applicable

I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not Applicable

J. Real Estate — The Company did not recognize any impairment losses on real estate as of June 30, 2018 and does not engage in
retail land sales.

K. Low Income Housing Tax Credits — Not Applicable

L. Restricted Assets — No significant change

M. Working Capital Finance Investments — Not Applicable

N. Offsetting and Netting of Assets and Liabilities — Not Applicable

0. Structured Notes — The Company does not invest in structured notes.
P.  5* Securities — Not Applicable

Q. Short Sales — Not Applicable

R. Prepayment Penalty and Acceleration Fees — No significant change.

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 %2 of
1% of its total admitted assets during 2018.

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

A. The Company did not sell any receivable balances during 2018.

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

C. The Company was not involved in any wash sale transactions during 2018.

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

INSURED PLANS

No significant change.

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

No significant change.

20.) FAIR VALUE

A.

1.

Fair Value Measurements at Reporting Date

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

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

States, municipalities and political subdivisions
Foreign government
Residential MBS

Asset Backed Securities - 1,924,830 1,924,830

All other bonds - - -
Total bonds $ -3 1,924,830 $ 1,924,830
Non-affiliated preferred stock 25,992,747 2,475,938 28,468,685
Non-affiliated common stock 9,254,851 758 9,255,609
Other investments - - -
Total assets accounted for at fair value $ 35247598 $ 4401526 $ 39,649,124

There were no transfers between level 1 and level 2
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company does not have any Level 3 securities carried at fair value.

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-hinding broker quotes or internally developed using significant inputs not based on, or corroborated by,
observable market information.

The Company’s investment managers, American Money Management Corporation (an affiliate) is responsible for the
valuation process and uses data from outside sources (including nationally recognized pricing services and broker/dealers) in
establishing fair value. Valuation techniques utilized by pricing services and prices obtained from external sources are
reviewed by AMMC's internal investment professionals who are familiar with the securities being priced and the markets in
which they trade to ensure the fair value determination is representative of an exit price. To validate the appropriateness of
the prices obtained, these investment managers consider widely published indices (as benchmarks), recent trades, changes
in interest rates, general economic conditions and the credit quality of the specific issuers. In addition, AMMC communicates
directly with the pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis,
the inputs used by the service to value specific securities.
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B. The Company has no additional fair value disclosures.

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

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

Assets:
Bonds:

U.S. Government and government agencies 549,751 549,382 299,438 250,313

States, municipalities and political subdivisions 144,829,861 145,607,996 - 144,829,861

Foreign government - - - -

Residential MBS 50,461,448 43,240,361 - 50,461,448

Commercial MBS 86,861 87,838 - 86,861 -

Asset backed securities 134,117,993 134,954,632 1,785,000 123,584,113 8,748,880

All other bonds 43,533,117 43,808,147 - 43,533,117 -
Total bonds $ 373579031 $ 368248356 $ 2,084,438 $ 362,745,713 $ 8,748,880
Non affiliated preferred stock 36,810,835 34,868,693 32,434,897 2,475,938 1,900,000
Non affiliated common stock 9,255,609 9,255,609 9,254,851 758 -
Cash and short term 47,317,132 47,317,132 47,317,132 - -
Total financial assets $ 466,962,607 $ 459,689,790 $ 91,091,318 $ 365222409 $ 10,648,880

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

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to June 30, 2018, 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, 2017 were $280.7 million. As of June 30, 2018, $29.4 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 $253.2 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 $1.9 million in unfavorable prior-year development since December 31, 2017 to June 30, 2018.
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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

2.2 Ifyes, date of change:

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

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

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

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

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

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

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018

6.4 By what department or departments?
Ohio Department of Insurance

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

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

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

7.2 Ifyes, give full information:

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) 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).

Qo7
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GENERAL INTERROGATORIES

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

PART 1 - COMMON INTERROGATORIES

FINANCIAL

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

INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments

Mortgage Loans on Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
$ 0 $ 0
0 0
55,281,669 55,849,400
0 0
0 0
0 0
$ 55,281,669 $ 55,849,400
$ 0 $ 0
Yes[ ] No[X]
Yes[ ] No[ ]
$ 0
$ 0
$ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

17.2

17.3
174

17.5

Yes[X] NoJ[ ]

1
Name of Custodian(s)

2
Custodian Address

The Bank of New York Mellon

One Wall Street, New York, New York 10286

Complete Explanation(s)

3

Yes[ ] No[X]

3

Date of
Change

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
Name(s) Location(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?
If yes, give full and complete information relating thereto:
1 2
Old Custodian New Custodian

4

Reason

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[ ] No[X]

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[X]

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.

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2

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

If no, list exceptions:

Q07.1

Yes[X] No[ ]



statement for June 30, 2018 of he Midl-Continent Casualty Company
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*GlI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]

Q07.2
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3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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 11
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 0

Total XXX XXX 0 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
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



statement for June 30, 2018 of he Midl-Continent Casualty Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9
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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 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns
2. Alaska
3. ANiZONA....
4. Arkansas
5. California
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Nucoo | e (V1 PO (01 OO [V RN 0 | om0 [ s 0
10, Florida. ..o 3,987,422 | ...coeee0eo. . TT,055,776 | oo 81,595,221
11.  Georgia ..406,649 ..1,004,163 843,372
12, Hawali.....ooeoeerenenereecneecnHE N | 0 | 0 | 0 0 | 0 [ 0
13. 294,296 166,607 383,150
14. ....312,895 ..362,288 545,755
15. 287,170 . 141,292
16, 1oWa. e A [l | 62,514 | 115,165 B10 | o 0
17, Kansas........cocovevevneeneninininns KS|....... Lo | v 2,775,425 | e 2,842,184 8,431,294 | e 7,535,845
18.  Kentucky. 146,685 205,350 | .eovererieieiininns 2,862
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 250,546 | ..o 491,850 | ooovvcernereeend8,000 | 3,000 | e 309,021 | oo 347,170
20.  Maine.....ocooenerenenerrerneneeeen e ME Lt | 0 | 0 | 0 |0 | 0 | 0
21. Maryland..........cccoeeeveveivvee MD s L | i00192,229 | 88,951 | e (1,000) | 0 [ el 1671 |, 14,279
22. Massachusets........c..ccceneenee. MA|...... Nuci | e (01 0 | om0 0 | 0 0
23, Michigan........ccccooerrerninrerrennns MI....... L. 464,153 437,119 | 1,000 | eeeeen(5,359) | e 246,287 | 612,149
24.  Minnesota 102,132 110,927 | ooviviieeeree33,000 | o0 i 46,897 | 104,597
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... IS T 99,901 | v 107,138 | o0 | s 57126 | oo 19,302 | oo 90,021
26, MiSSOUM.....coureiercrrerreirereenns MO |....... L. 618,819 531,649 | .o 254437 | (37,341) 1,298,555 | o 728,663
27.  Montana........ccccoevmrrrrrninnenns MT |....... L. 694,041 874,687 | .ovoveieiererrnnn 38,708 | 554,045 L1813,072 | 1,971,619
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 157,241 | oo 193,414
29. Nevada .0
30. New Hampshire... 0
31, New Jersey.....oveneencenen. .0
32, New Mexico.......ccourevrrnennee 381,163
33.  New York..... .0
34.  North Carolina 989,311
35.  North Dakota........ccoeeerereeecel ND ol | 002,139,260 | oo 1,833,010
36. ..245,573
37.
38, Oregon.......cccoeeeeevveveinennen . OR [ o L.
39.  Pennsylvania........ccccoooneee . PA | o L.
40. Rhode Island .0
41.  South Carolina.........coceevevenee. SC| ... Lo | v 1,576,835 | .oovveeiene 1,383,015 | oo 254,806 | ..ooovereereirenene 270,689 | .ovvereeenee 2,820,948 | ...oovvvnnn 3,890,252
42.  South Dakota........cccrerrrnrenee SD|...... L. 86,489 53,843 27,523 | oo 0
43, Tennessee.......ccommeurereeens TN|....... L.... ....287,829 238,118 873,996 | oo 787,017
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 21,729,237 | oo 21,016,856 | .....occe0rernnn 3,837,614 | v 4,977,482 | 52,450,601 | .coooverernnnes 48,625,152
45, Utah..ocoiencnceenlUT |l | 002,246,480 | oo 1,694,898 18,786,860 | ..o 8,507,263
46, Vermont.......cooooecvevenrecneeee VT |l Ne | 0 |0 [0 |0 | 0 | e 0
A7, Virginia......ooveveeveveenieeene VA |l | i 118,436 | i 120,172 | 0 | a0 | 0561167 | 0
48.  Washington........ccccovervriennnns
49.  West Virginia........coocoovuenne
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............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 57,451,658 | 53,859,838 | ................13,659,680 | ................15,283,696 | .............203,502,348 | .............. 198,509,770
DETAILS OF WRITE-INS
580071, oo D 0,9 GO (0 N [0 (0 O (0 0
58002. ..ot D 0,9 GO (0 N [0 (0 O (0 0
58003. .o D 0,9 GO (0 [0 S (0 O (0 (0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 39 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 18

D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write

surplus lines in the state of domicile
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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 IlI
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.

Lehigh Valley Railroad Company

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC

Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Technical Industries, Inc.

Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC

Pennsylvania-Reading Seashore Lines (66.67%)

Waynesburg Southern Railroad Company
GAl 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
GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Beat Capital Partners Limited (26.96%)
Tarian Underwriting Limited (60%)
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
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
Orca Services A/S (89.425%)
Sampford Underwriting Limited #
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAI Australia Pty Ltd

* 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

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pittsburgh and Cross Creek Railroad Company (83%)

Q11

Do
Location

miciliary FEIN NAIC Co. 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
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
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

GBR

GBR 98-0412245
ITA

GBR

GGY

GBR

AUS

ITA

BMU

GBR

DNK

GBR 98-0431601
BMU
DE

AUS




Statement for June 30, 20

Borte 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 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 (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
Great American Holding (Europe) Limited
Great American Europe Limited
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.

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

FF

L

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
@ Company affiliated

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

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

Location FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

TX 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
GBR
GBR

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

Part 1 - Organizational Chart

Do
Location

American Financial Group, Inc.
Great American Insurance Company *
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
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, Compania 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
GAI Warranty Company of Florida
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

miciliary FEIN NAIC Co. Code,
OH 31-1544320
OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
> 59-1671722
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
OH 61-1329718
> 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
> 31-0974853 38024
> 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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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

[4%9)

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
|Code Name Code | Number | RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N)
31-1544320 .......... 0 {0001042046. |NYSE........... American Financial Group, INC........cccoceevereviereinenninnenniensnsesssnneens | OHuoreiies [UIPies [ Ownership......... | co..... 0.000 | .ovevevereirinieieseeseseresenennens | eeeNoii 0...
31-6549738| .......... (01 IR [0 I American Financial Capital Trust II American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.| ....N....... 0...
16-6543606 .......... (V1 O [V TN American Financial Capital Trust Il American Financial Group, Inc Ownership......... ...100.000 |American Financial Group, Inc. | .....N....... 0...
16-6543609] .......... (V1 PO (018 [ American Financial Capital Trust [V American Financial Group, INC........ccocovrevninirneinnnns Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
31-0996797 .......... (V1 P (018 [ American Financial Enterprises, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.| ....N....... 0...
31-0828578] .......... (V1 O (018 American Money Management Corporation American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
27-1577326| .......... (01 I [0 I American Real Estate Capital Company, LLC..........cccocouvevieiririnnnnns OH.......... NIA........... American Money Management Corporation................. Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
27-2829629| .......... (01 I [0 I Mid-Market Capital Partners, LLC American Money Management Corporation................. Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
41-2112001] .......... (01 I [0 APU Holding Company American Financial Group, INC.........cccccovirvrrienininnns Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
23-6000765| .......... (01 IR [0 I American Premier Underwriters, INC.........ccouevrievernienninienneesinines APU Holding Company..........cccovuererernererereessenenns Ownership ...100.000 | American Financial Group, Inc. | .....

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

46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company..........cccccevvvevrernennens Ownership ...100.000 | American Financial Group, Inc. | .....

20-1548213 Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc. | .....

.. | 20-1574094| . ..|Magnolia Alabama Holdings LLC. . |Magnolia Alabama Holdings, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc. | .....
46-1852532 Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc. | .....
0..... 46-1480078| .......... (V1 PO (018 [ Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
0..... 13-6021353] .......... [V [ The Owasco River Railway, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
0..... 76-0080537] .......... [V [ PCC Technical Industries, INC........c..ccovevieiiiicicceeccceee e American Premier Underwriters, INC..........ccccoevvevnee Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
0..... 23-1537928] .......... () [0 I Penn TOWELS, INC....o.veeiieeiece ettt American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
0..... 46-3246684| .......... (01 PO (018 [ Pennsylvania Oil & Gas Holdings, LLC...........cccoccvuerierenieenisieenns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
23-6000766] .......... (01 PO (018 [ Pennsylvania-Reading Seashore Lines..........ccccovvvenieeniniineinnennns American Premier Underwriters, INC..........ccocevvriunnene Ownership......... | ..... 66.670 | American Financial Group, Inc. | ....N....... 0...
236207599 .......... (V18 PN 0 [ Pittsburgh and Cross Creek Railroad Company...........cc.cevvveriuiireninne PA.......... NIA........... American Premier Underwriters, Inc Ownership........ | ..... 83.000 | American Financial Group, Inc. | ....N....... 0...
23-1675796] .......... (V1 PO (018 [ Waynesburg Southern Railroad Company. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
98-1073776] .......... (V1 O (018 [ GAl Insurance Company, Ltd.........ccoceeeurrerenieninerseeseesees APU Holding COMPaNY.........ccoerereereernceneeeeerinnnnens Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
............................ 0 [ o0 | oieiriiieinenen.. | Great American Specialty & Affinity Limited APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.| ....N....... | 0...
31-1446308 .......... (01 I [0 I Hangar Acquisition Corp APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
91-1242743| .......... (01 I [0 Premier Lease & Loan Services Insurance Agency, Inc.............ccceueee. WA.......... NIA.......... APU Holding Company..........cccoeovrimeurinenniriersnnnneenes Ownership......... ...100.000 | American Financial Group, Inc.| .....N....... 0...
91-1508644 .......... (V1 DO (018 T Premier Lease & Loan Services of Canada, Inc APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... 0...
31-1262960 Risico Management CoOrporation..............c.c.eeerreeieneeesersessssenenennns APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.| ....N....... 0...

31-0823725 Dixie Terminal Corporation...........c.eeeerereemenrrneseerseneeensensesssessssens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | .....

.. |98-0606803 . ..| GAl Holding Bermuda Ltd .| American Financial Group, Inc .. |Ownership......... | ..... 69.990 | American Financial Group, Inc. | .....
98-0606803 GAl Holding Bermuda Ltd GAl Australia Pty Ltd..........cocrerernercrininireneneninee Ownership......... | ..... 30.010 | American Financial Group, Inc. | .....
98-0556144 GAl Indemnity, LEd........ccoeurirereneeeeeseseeseeee e GAI Holding Bermuda Ltd Ownership ...100.000 | American Financial Group, Inc. | .....

..|Neon Capital Limited.... .| GAl Holding Bermuda Ltd... ..| Ownership......... | ...100.000 |American Financial Group, Inc. | .....
Neon Holdings (U.K.) Limited Neon Capital Limited............cccoeoevirierirniiescens Ownership......... ...100.000 | American Financial Group, Inc. | .....

Z2 Z2Z2Z2Z2Z 2222 Z2Z2Z2Z2Z2Z2Z2ZZ2Z2Z2Z2Z2Z2Z2Z2Z2Z2Z2Z2Z2Z2Z2Z2ZZ=Z22Z22

0ueee e [0 SSUOROUR ISUTRRRIRTIN IR (01 I [0 I Beat Capital Partners Limited.............cccooeevirnnieniesceesiess Neon Holdings (U.K.) Limited..........cccocerierrrrierninnas Ownership......... | ... 26.960 | American Financial Group, Inc. | .....
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................................. Tarian Underwriting Limited............coevriernineercsceescsces Beat Capital Partners Limited..............c..cccceeverevenne. | Ownership, American Financial Group, Inc.| ....N
..|Lavenham Underwriting Limited... . . |Neon Holdings (U.K.) Limited. . | Ownership.. American Financial Group, Inc. | ..... N
Neon faly S.R.L......ciiieceieee s Neon Holdings (U.K.) Limited Ownership American Financial Group, Inc. | ..... N
0..... Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... N..ooe 0...
0..... Neon Sapphire Underwriting Limited Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0..... Neon Service Company (U.K.) Limited..........ccoevevinieiennnieieneins Neon Holdings (U.K.) Limited...........cccoovvrierrerirnnnnnn. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0..... Marketform Australia Pty Limited Neon Service Company (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0..... Studio Marketform SRL. Neon Service Company (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
0..... Neon Underwriting Bermuda Limited.............ccooovvnrrninincerninenns Neon Holdings (U.K.) Limited...........ccocovvninrrererinnen. Ownership......... ...100.000 | American Financial Group, Inc. | ..... [\ 0...
0..... Neon Underwriting Limited Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
0..... Orca Services A/S Neon Holdings (U.K.) Limited Ownership......... | ..... 89.425 | American Financial Group, Inc. | ..... N...... 0...
0..... Sampford Underwriting Limited.............cccooreeniennceccesceees Neon Holdings (U.K.) Limited..........c.cccevveerrierrinnnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
0..... Helium Holdings Limited American Financial Group, Inc.... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 6...
0..... Neon Employee Ownership LLC Helium Holdings Limited Ownership......... | ..... 23.350 [ .ovieieeeeeeese s | e N....... 6...
............................ 0 [ oveveiriieeen0 [ evevieiereen. | GALAUSTAlIA P Lt oo Neon Employee Ownership LLC...........c..ccccccevrevneeene. | Ownership........ | ...100.000 | American Financial Group, Inc. | .....N....... |6...
06-1356481 Great American Financial Resources, Inc American Financial Group, INC........c.ccovvevrinierieinnnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 1.
31-1422717 AAG Insurance Agency, Inc Great American Financial Resources, Inc................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
34-1017531 Ceres Group, Inc 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 Ceres Group, Inc. Ownership ...100.000 | American Financial Group, Inc. | ..... N
[ T (L 31-1395344 Great American Advisors, Inc 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.... . | Great American Financial Resources, Inc.. .. | Ownership......... | ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc.|93661... | 31-1021738 Annuity Investors Life Insurance Company...........ccoceereenieeininennns . | Great American Life Insurance Company............c....... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc. | ..... N
.. |27-0513333 . ..| Bay Bridge Marina Management. .| Great American Life Insurance Company... . | Ownership.. American Financial Group, Inc. | ..... N
20-1246122 Brothers Management, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc.| .....Y
81-3737639 .......... 0 [0 | Charleston Harbor Fishing, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc. | ..... [\ 0...
47-5618395 .......... 0 [0 |, GA Key Lime, LLC Great American Life Insurance Company................... Ownership American Financial Group, Inc. | ..... [\ 2.
Oueoee | e [0 S 47-5618395| .......... (V18 PSRN | I ST GA Key Lime, LLC......eiiriereieeiceceescsie et eeees Great American Insurance Company...........cooeueevennes Ownership American Financial Group, Inc. | ..... N...... 2.
0..... 20-4604276] .......... (V1 O (018 GALIC - Bay Bridge Marina, LLC.........cccooriunimrireniiercseeeeeenenne Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
0..... 31-1391777] .......... (01 I [0 I GALIC Brothers, INC.........ccevieirriiieirieienieesie e Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y. 0...
0ne e [ 26-3260520 .......... (01 I [0 I Manhattan National Holding Corporation.............ccccoeereenieeisicinnns Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y. 0...
0084| American Financial Group, Inc. |67083... |45-0252531] .......... (01 I [0 I Manhattan National Life Insurance Company Manhattan National Holding Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nt 0...
Ouven | e [ S 52-2179330 .......... (01 PO (018 Skipjack Marina Corp Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0ueee [ [ 42-1575938| .......... (01 IR [0 I Great American Holding, INC.........covveivieieinisiecissecseeeeiessenes American Financial Group, INC........c.ccovrevnvnierieinnnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
Ouvee | e e [0 S 27-3062314 .......... (01 PO (018 [ Agricultural SErVICeS, LLC.......c.ovvvrririnieirseieiesssieeessieeeesseenseens Great American Holding, INC.........cccoovvriiniinieiriininnnn. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
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............................ 0 Great American Holding (Europe) Limited Great American Holding, Inc...........cccccccocovvverereenee. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N
0. ..| Great American Europe Limited . " .| Great American Holding (Limited)... ..| Ownership......... | ...100.000 |American Financial Group, Inc. | ..... N
AA-1784134| .......... 0 Great American International Insurance Designated Activity Company. | IRL.......... A e Great American Holding, INC.........ccccverierinicnninns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. |23418... | 73-0556513] .......... (01 ORI I TR Mid-Continent Casualty Company. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... N..ooe 0...
0084| American Financial Group, Inc.|15380... | 73-1406844 .......... 0 [0 e, Mid-Continent Assurance Company Ao, Mid-Continent Casualty Company..........c..cccocevvernnnee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0084| American Financial Group, Inc.|13794... | 38-3803661] .......... 0 [ oereireieeen0 e Mid-Continent Excess and Surplus Insurance Company............cccue.... DE.......... A, Mid-Continent Casualty Company..........c..cccoeeverrennee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
30-0571535] .......... (018 PSRRI | I SO Mid-Continent Specialty Insurance Services, Inc Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc. | .....Y....... 0...
.| 73-0773259] .......... (V1 OORTRRROON | B PO Oklahoma Surety Company. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
34-1607394 .......... (V1 POPTRORROON | B TR National Interstate Corporation..............cvcueveerrerreerinimneereresineirennenns Great American Holding, INC........cccocvevviniinircrerinnen. Ownership......... ...100.000 | American Financial Group, Inc. | ..... [\ 0...
34-1899058] .......... (V1 SRRSO | I ST American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
31-1548235 .......... (V18 PSRRI | I TR Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
98-0191335] .......... [0 SO I SRR Hudson Indemnity, Ltd..........ccoriieniiereeeeeeeeeee s National Interstate Corporation.............cccooeveirireinnne. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
66-0660039 .......... [0 ORI I TSRO Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
34-1607396 .......... [0 OO | I TR National Interstate Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
0uee e [ 36-4670968 .......... [0 RO I TR Commercial For Hire Transportation Purchasing Group.............cccue.e.. SC.ue. NIA........... National Interstate Insurance Agency, Inc.................. Management..... | ....... 0.000 | American Financial Group, Inc. | ..... N 5.
0084| American Financial Group, Inc. | 32620... | 34-1607395 National Interstate Insurance Company . | National Interstate Corporation............cccvvvererrerriennnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc.|11051... | 99-0345306 National Interstate Insurance Company of Hawaii, Inc. . [ National Interstate Insurance Company.............cc.c..... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
Ourv [ et [ - 43-1254631 TransProtection Service Company... National Interstate Insurance Company............c.ccvcveu Ownership ...100.000 | American Financial Group, Inc. | ..... Y
0084| American Financial Group, Inc.|41106... |95-3623282| . ..| Triumphe Casualty Company... . | National Interstate Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc.|21172... | 86-0114294 Vanliner Insurance Company. . | National Interstate Insurance Company.............cce..... Ownership ...100.000 | American Financial Group, Inc. | ..... Y
20-5546054 Safety Claims & Litigation Services, LLC.........cccccovveviernirerieinn. National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc. | ..... N
... |46-4570914| . ..| Safety, Claims and Litigation Services, LLC . | National Interstate Corporation... .. | Ownership......... | ...100.000 |American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. . 195-2801326 Republic Indemnity Company of America Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. .131-1054123 Republic Indemnity Company of California.............cccccerereriereniiennns Republic Indemnity Company of America.................... Ownership ...100.000 | American Financial Group, Inc. | ..... N
59-1683711| . ..| Summit Consulting, LLC..........ccrvuene . .| Great American Holding, Inc. ............ . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
59-3385208 Heritage Summit Healthcare, LLC..........ccccoovevieieesenieesesieenns Summit Consulting, LLC Ownership ...100.000 | American Financial Group, Inc. | ..... N
82-2462705| .......... 0 [0 | Summit Real Estate Holdings, LLC Summit Consulting, LLC Ownership......... ...100.000 | American Financial Group, Inc. | ..... [\ 0...
59-3409855| .......... 0 [0 |, Summit Holding Southeast, Inc. Great American Holding, Inc. ..... Ownership......... ...100.000 | American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc.|10701... |59-1835212 .......... (V18 PSRN | I ST Bridgefield Employers Insurance Company............cccoveereeneeereuncenenns Summit Holding Southeast, INC...........ccocoevreurcrrieienns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc.|10335... [59-3269531] .......... (V18 PRRTRRON | I RSO Bridgefield Casualty Insurance Company...........c.ccveueereererrennereencenens Bridgefield Employers Insurance Company.... Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. | 16691... | 31-0501234 .......... [0 ST I TSRO Great American Insurance CoOmMpPany...........cccceeririereiereeeesieesisseenes OH.......... UIP........... American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0084| American Financial Group, Inc. |35351... |31-0912199 .......... [0 ORI I TSRO American Empire Surplus Lines Insurance Company...............ccceeene.. DE.......... A Great American Insurance Company...........c.ccceeeenee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0084| American Financial Group, Inc. {37990... |31-0973761] .......... (01 ORI I TSRO American Empire Insurance Company. American Empire Surplus Lines Insurance Company.. | Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nt 0...
0ueee e [ 59-1671722] .......... (01 ORI | I TR American Empire Underwriters, INC..........cccoevvenniienennieennns American Empire Insurance Company...............cc..e... Ownership......... ...100.000 | American Financial Group, Inc. | ..... Yoo 0...
0ueee [ [ 31-1463075] .......... (01 RO | I TR American Signature Underwriters, INC..........cccvvuereeinenieenienesiinnens Great American Insurance Company..........ccoeveeninns Ownership......... ...100.000 | American Financial Group, Inc. | ..... Yoo 0...
Ouvee | e e [0 S 59-2840291] .......... (01 PSSR | I ST Brothers Property COrporation............oeuereeiesermemeueseesssessensennens Great American Insurance COmpany..........ccoeveenenns Ownership......... ...100.000 | American Financial Group, Inc.| .....Y....... 0...
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25-1754638 Brothers Pennsylvanian Corporation Brothers Property Corporation..............ccceeereeeereneens Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
.. |59-2840294| . ..| Brothers Property Management Corporation . | Brothers Property Corporation.... . | Ownership......... | ...100.000 | American Financial Group, Inc. | ..... N
20-4498054 Crescent Centre Apartments Great American Insurance Company.............ccceeunne. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
31-1277904] .......... (01 ORI I TR Crop Managers Insurance Agency, INC.........cccvuvieerniennicnisneeininns Great American Insurance Company...........c.ccceeeenne. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y. 0...
31-0589001] .......... 0 [0 e, Dempsey & Siders AGENCY, INC........c.vuevrevevreriieiesieiessieseee s Great American Insurance Company...........cc.cceeennes Ownership......... ...100.000 | American Financial Group, Inc. | .....Y....... 0...
31-1341668 .......... (01 RO | I TR Eden Park Insurance Brokers, INC...........couevvirnnieininienniesseeinens Great American Insurance Company..........c.ccoeueeennns Ownership......... ...100.000 | American Financial Group, Inc. | ..... Yoo 0...
............................ 0 {.veveereieenn0 | eieveiviiennnnn. | EL Aguila, Compafiia de Seguros, S.A. de C.V....cvvieevicenisnn, IA............. | Great American Insurance Company...............cco........ | OWnership......... | ...100.000 | American Financial Group, Inc. | .....Y....... |0...
............................ 0 | ocveerereeen0 | veeiicviineneenne. | Financiadora de Primas Condor, S.A. de C.V.......cocvvvivircinincireni NIA........... | El Aguila, Compaiiia de Seguros, S.A. de C.V............ |Ownership......... | .....99.000 | American Financial Group, Inc.|....N....... | 0...
39-1404033] .......... (V1 POPTRORROON | B TR Farmers Crop Insurance Alliance, INC...........ccocvevneererninrenereeeninninenne NIA........... Great American Insurance COmpany............cocevneenee Ownership......... ...100.000 | American Financial Group, Inc. | ..... Yoo 0...
13-3628555 .......... 0 [0 | FCIA Management Company, Inc Great American Insurance Company.............ccccevnnenee Ownership......... ...100.000 |American Financial Group, Inc. | .....Y....... 0...
............................ 0 [ .ovveeneenenn0 | eieriviieennnn. | Foreign Credit Insurance ASSOCIAHON. ..........ceveeeivrieeereineneicniiens Great American Insurance Company........................... | Management..... | .......0.000 | American Financial Group, Inc. | .....N....... | 3...
81-0814136| .......... [0 SO I SRR GAI Mexico Holdings, LLC.......ccovevririeierecereeeeees s Great American Insurance Company..........c.ccceeunnne. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
31-1753938| .......... [0 ORI I TSRO GAI Warranty COMPANY..........cerireuririreeeiniseieesieisiessesessssssesesesesessnnas Great American Insurance Company..........c.ccceeeenee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y. 0...
31-1765544 .......... (018 PSSR | I FSSOURT GAl Warranty Company of FIOrda...........cccccocvrererenieenisseeiseinns GAl Warranty CoOmpany..........ccoeeuereererrernsnenseenseannes Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
Ouven | e [ S 61-1329718] .......... (018 ST | I FSSORRT Global Premier Finance COMPany...........cccoueveurerereensenesssesiesenens Great American Insurance Company..........ccceveeennnns Ownership......... ...100.000 | American Financial Group, Inc. | .....Y....... 0...
[0S TR [ S 74-2693636 Great American Agency of Texas, Inc Great American Insurance Company..........c.cceveeninns Ownership......... ...100.000 | American Financial Group, Inc. | .....Y....... 0...
0084| American Financial Group, Inc.|26832... | 95-1542353 Great American Alliance Insurance Company...........coeeereeeeersersniennes | OHucviies [Aciinin Great American Insurance Company..........cceeveenines Ownership......... ...100.000 | American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc. | 26344... | 15-6020948 Great American Assurance Company............c.eruereeneeeerererensenenens . | Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 39896... |61-0983091| . ..| Great American Casualty Insurance Company.... . | Great American Insurance Company.. .. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N
0084| American Financial Group, Inc. | 10646... | 36-4079497 Great American Contemporary Insurance Company. . | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 37532... | 31-0954439 Great American E & S Insurance Company . | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. |41858... | 31-1036473| . ..| Great American Fidelity Insurance Company... . | Great American Insurance Company.. .. | Ownership......... | ...100.000 |American Financial Group, Inc. | ..... N
0ueee e [0 31-1652643 Great American Insurance Agency, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y
0084| American Financial Group, Inc.|22136... | 13-5539046 Great American Insurance Company of New YOrk...........cccoveuerevrnnnn. . | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 38024... | 31-0974853| . ..| Great American Lloyd's Insurance Company . | Great American Insurance Company.. Other...... ] e 0.000 | American Financial Group, Inc. | ..... N
[0S PR [ S 31-1073664 Great American LIoyd's, INC........cceueeieieiinineisseieessenessisseennns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | .....Y
Qe [ e [ - 31-0856644 .......... 0 [0 | Great American Management Services, INC..........cocovvrercrerneirereennes Great American Insurance COmpany............cocevenrenee Ownership......... ...100.000 | American Financial Group, Inc. | ..... Yoo 0...
0084| American Financial Group, Inc. [ 38580... | 31-1288778| .......... 0 [0 |, Great American Protection Insurance Company..............cccevrveneererens Great American Insurance Company.............ccceennenee Ownership......... ...100.000 | American Financial Group, Inc. | ..... [\ 0...
Oueoee | e [0 S 31-0918893] .......... (V18 PSRN | I ST Great AmMerican RE INC.........veeierieiciniieeseeeseeee s Great American Insurance Company...........cooeueevennes Ownership......... ...100.000 | American Financial Group, Inc. | ..... Yoo 0...
0084| American Financial Group, Inc.|31135... [ 31-1209419 .......... (V18 PRRTRRON | I RSO Great American Security Insurance COmMpany..........ccoceereereerereeneenes . | Great American Insurance Company...........cccocuveenenee Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. |33723... |31-1237970] .......... [0 ST I TSRO Great American Spirit Insurance Company...........cccoocovevieerinneeeeeninns . | Great American Insurance Company.............ccceeennens Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
0ne e [ AA-1120817] .......... [0 ORI I TSRO Insurance (GB) LIMIted..........cccouiururiiieniieeeeeee e Great American Insurance Company...........c.ccceeeenee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y. 0...
0..... 59-1263251] .......... (01 ORI I TSRO Key Largo Group, INC.......c.cceviimeieiniieieiesseeissiesssse e sessessnns Great American Insurance Company.............ccceeeenee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Y. 0...
0..... 871850814 | .......... (018 PSRRI 0 I SRR PLLS Canada Insurance Brokers INC...........ccoceueeurienieineinnensenneisnnns Great American Insurance Company..........c.ccoeeennes Ownership......... | ..... 49.000 | American Financial Group, Inc. | .....Y....... 0...
Ouves | e [ S 31-1293064 .......... (010 SRR | I RSO Professional Risk BroKers, INC...........ccvevrenieienienesissnessienenes Great American Insurance Company..........ccoeveeninns Ownership......... ...100.000 | American Financial Group, Inc. | .....Y....... 0...
[ (I 31-0686194| .......... [0 N | I I 0One East FOUMN, INC........cceveveicieieeeeee et NIA........... American Financial Group, INC........ccccoovevrvnirernrinnnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 0...
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statement for June 30, 2018 ofthe  Mlid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) | *
31-0883227 Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... N......
.. 131-1119320] . ..| TEJ Holdings, Inc......... .| American Financial Group, Inc . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N..
31-0728327 Three East Fourth, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... N.......
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.
6 | The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAI Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,

owns the remaining 23% of GAIl Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




statement for June 30, 2018 of he Midl-Continent Casualty Company

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........ e
. 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..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International.. | o
- 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..........

4920052
1749255

29,203

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

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. 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..
. Warranty.
. 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

Homeowners multiple peril...

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..........

...1,810,06
..666,41

3
4

..3,409,038
.1,325,605
.0

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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statement for June 30, 2018 ofthe  Mlid-Continent Casualty Company

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2018 2018 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 2018 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. 2015 + Prior..cco. | covvrvereiciinians 106,185 | coovvererericians 82,502 | oo 188,687 | coovvereirecieaa 17,387 | oo 4871 | e, 22,258 | oo 93,659 | oo AT | . 73,251 | oo, 178,381 4,867 [ 7,001 |, 11,952
2. 2016 s e 13,904 | oo, 23,251 | oo 37,155 | o 1,345 | oo 897 | e YLy 11,947 | e, 1941 | o 21,251 | oo 35,139 | (612) ] coverereererererins 838 | .o 226

3. Subtotals
2016 + Prior........

5. Subtotals

2017 + Prior........
6. 2018...iiieiens [errieiens D00, SO I 20,0, SO .0, SO I D0 O IR 1,712 | e, 1,712 | D0, R IR 5645 | .o, 26,913 | oo 32,558 |.oiiiiennns 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 133,364 | oo 147,316 | oo 280,680 | .oovereririene 21,544 | oo 9,606 | ...covvrerreen. 31,150 | o, 116,368 | ..ovvveeree. 22,045 | oo 147,315 | e 285,728 | .o 4548 | .o, (V20 720) N S 1,928
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 178,780
| P 34%| 2. e (1.8)%| 3. o 0.7 %

Col. 13, Line 7

Line 8

4 1.1%




statement for June 30, 2018 of he Midl-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

> w N

Bar Code:

* 2 3418 201849000002
* 2 3418 20184550000 2 =*
* 2 3418 201836500002

Q15
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Overflow Page for Write-Ins

NONE

Q16



statement for June 30, 2018 of he  Mlid-Continent Casualty Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, December 31 of prior year

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 value
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)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)

o ol oo oo oo

o
o

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn

Accrual of discount...........cc.cvevuen.

Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene

Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 minus Line 14)

olojlojlojlo|jlo oo oo oo ooo

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year

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

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 amounts

Statement value at end of current period (Line 11 minus Line 12)

O ool oo ooooo

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

Book/adjusted carrying value of bo

Cost of bonds and stocks acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals
Deduct consideration for bonds an
Deduct amortization of premium

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

nds and stocks, December 31 of prior year.

d stocks disposed of.

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

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 11 minus Line 12)

420,908,296
85,035,586
804,146
.(1,026,914)
304,682
..37,296,879
....506,859

416,513,671
105,832,864
2,063,708
4,167,125
....................................... (136,581)
................................. 105,537,817
1,229,767




statement for June 30, 2018 ofthe  Mlid-Continent Casualty Company

SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 318,448,571 | ..o 37,699,633 | ..o 13,189,486 | ... 146,705 | ..o 318,448,571 | oo 343,105,422 | ..o | e 291,764,589
2. NAIC 2 (B)- vttt | eebesb et 24,651,088 | ....ocvorereiriiiiniis 489,830 | ..o R I N (11,256) | covoeereireircireines 24,651,068 | ....ccovvvrrirrirniinnn 24,814,007 | .oovieeeennenennesesensnne | e 24,674,694
3o NAIC 3 (B)eeeuernerneereireiieiseeseise e | eriiessinss s neees 2,456,256 | ..o [0 I 2,456,256 | ..vouveciieiiieie e [V N 2,456,256 | ..oouvirierienieninieniininne 0 [ eveereerrmeieereniees s | e 2,462,507

NAIC 4 ()-eu vttt ess st ss st ss s ssessnes | sessessesssssssssessassssssessnn 211,705 | oo (0 TSR (N N (1) ) A WA 0 211,670 [ oot | ettt 0

NAIC 5 (B)- ettt sttt sttt | reesseissees e B1BTAT | oo 0 [ oo 0 [ (1,582) | v 18747 | oo 7,165 | oo | e 320,312

NAIC B (B)-..-vvererrireireise ittt sttt | sriseet st 0 [ 0 [ 0 | 0 [ 0 [ 0 | it | e 0

TOtAl BONGS. ...ttt | cseessns e 346,086,347 | ..ovoniiniinniniiens 38,189,463 | ..o 16,161,287 | ..o 133,832 | o 346,086,347 | ..oooovriiiiniinis 368,248,354 | ..o s (O I 319,222,102

20IsO

NAIC 2.t | ebne s 28,627,957 | ... (O RO (U (159,273) | ..o 28,627,957 | ..coovviviiciciniinna 28,468,684 | ..o | e 28,227,960
10, NAIC 3e s | e 6,400,010 | ..oiviiiiniinieee 0 [ 0 [ o ()] 6,400,010 | oo 6,400,009 |....coiiiiiiiriisinins | e 6,400,011
110 NAIC A | e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ | 0
12, NAIC 5.t | eresen b 0 [ oo 0 [ e (OO 0 [ oo 0 [ e 0 [ oo | e 0
130 NAIC Bt | et 0 [ 0 | 0 [ 0 | 0 | 0 | e | e 0
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 35,027,967 | ..o 0 [ (O (159,274) | ..o 35,027,967 | ..cooovviiiciciniinnas 34,868,693 | ... (0 PR 34,627,971
15.  Total Bonds and Preferred StocK..........ciririniiniiniinisisisicsisnisnins | oniisssisssissiessiesees 381,114,314 | oo, 38,189,463 | ......ccoociciiiiiiinnas 16,161,287 | ..o, (25443)| oo 381,114,314 | i 403,117,047 | .o [0 T 353,850,073

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:
NAIC1§........... 0; NAIC26..... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S........... 0; NAIC6S......... 0.




statement for June 30, 2018 of he Midl-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted N N Eal Interest ?)ollected Paid for Accsrued Interest
Carrying Value Parllal Year To Date Year To Date
9199999.......orrirrireiernerienes | e (V] [ XXX eoevirerireriiens | e 0 | o0 | s 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI ..ottt st sssssssesss | sesssessessesssssssessessssassessesssessessessnsns (0 RN 44,036,239
2. Cost of short-term iNVEStMENES ACUITEA...........ccvueieiiiiicicicce ettt bbbt st essesaes | ebsessssessesssssstesses e bessessesnssssessesnean (0 T 66,714,529
3. ACCIUAL OF GISCOUNL.......ouviiiii bbb | Shatis s 0 [ o 0
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
5. Total gain (I08S) ON QISPOSAIS.........c.coiueviiieiriiicteieiee ettt bbbt b et s bt s s b st esss s sassetassnaes | ebessssessssssessssesessssesesssebesnseaasnaebenanl 0 [ e 0
6. Deduct consideration reCeIVed ON QISPOSAIS............ccuiveiueiciiieie ettt bbb saessesas | ebsessssessessssssbes s es b s s s s st s s e (0 110,750,768
7. Deduct amortization Of PrEMIUML..........cccviiuiiiiieiics ettt b st bes s s sssebnnens | 4ebessssesssassesessesessssesesssebessnsesesnaebnen 0 [ oo 0
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (LIS 142+3+4+5-6-T+8-9).........coeviurirriereieisieieeese s | et ses 0 | e 0
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1).....ceieriuiiieieiisissiesiessstssisssessssssesssesessssessessesssssnsanss | sesssssssesssssssessessesssssssassesssssssessassssanes 0 | et 0

QsI03
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07
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SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................ 67,586,512
............................................ 45,229,752
............................................................ 0
............................................................ 0

............................................ 76,858,350 | ...ovvvvrirnriirieniinerinninnnn. 8,164,725
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
............................................ 35,957,914 | ..o, 67,686,512
............................................................ O O OO PROPOOON |

............................................ 67,586,512

QsI08
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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

QEO01, QE02, QE03
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

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. it
912828  4S 6 |U.S. TREASURY NOTES 2.75 05/31/2023........c0ccvvviiimmnrrinrissirsrnnenes | ................ | 06/06/2018........ GOLDMAN SACHS........ 249,297 250,000
0599999. Total - Bonds - U.S. Government... 249,297 250,000
Bonds - U.S. Special Revenue and Special A
20775C  B6 0 | CONNECTICUT ST HSG B-2 4.00 11/15/2039. .. | 04/25/2018........ MORGAN STANLEY.... 2,106,020 | ..o 2,000,000 0 |1FE
45201Y S5 7 |ILHSG DEV A14.00 8/01/2048 .. | 06/01/2018. MORGAN STANLEY. 2,103,560 | cooorerrereeieieerieeeis 2,000,000 0 |1FE
57587A A8 1 |MAHSG FIN SFH 195 4 48 12/01/2048..........ccovvriverirriiieiiisnsiersissesssisseesisnnes .. | 05/31/2018........ MORGAN STANLEY.... 2,109,960 | ..oocvviriiriei 2,000,000 0 |1FE
64613A  AC 6 |NJ ST HSG & MTGE SF A4.50 10/01/2048........covrirmiiiiiniininnsssnsniserssessnenenns | conreessneenes 06/15/2018........ RBC CAPITAL MARKETS 2,143,760 | oo 2,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuuiuuiiriretrsitestesersstestesesistes eeessassssesesssesssesseeseeseee 8o 8184818084184 E 1884481088848 8808488814488 £ 88480 E bR bbbt anbanires 8,463,300 | ..o 8,000,000 0 S S
Bonds - Industrial and Miscell;
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023 .. | 06/11/2018........ BARCLAYS CAPITAL......coiviiiiiiriniieieeineiesissiesississeseniseneees 1,948,240 ..2,000,000
05377R  CY 8 |AESOP 2018-1A A ABS SSNR 3.7 09/20/2024..... S .. | 04/24/2018........ BANC OF AMERICA SECURITIES 1,999,505 ..2,000,000 0
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033 RSO SSPRRRPORE RO 06/21/2018........ DEUTSCHE BANK 1,999,966 | ....ovorerererieieniereiiae 2,000,000 0
14856C  AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043, .| 06/07/2018........ CITIGROUP........ovvvienee 999,245 | ... 1,000,000 0
15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030 . | 06/29/2018........ WELLS FARGO BROKERAGE SERVICES . . 2,000,000 | cooorerrienieereerienis 2,000,000 0
225490  AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24...... . SOV ISR 06/22/2018........ CS FIRST BOSTON.......cvuiimrirircriniintiresinesesseseesiesiseeenineneees 2,999,900 | ..oveureerirereireereeeenenn 3,000,000 0
22822R  BF 6 | CROWN CASTLE TOWERS 3.72 07/15/2023.........ccovtremriniricrirerireisseissiierieressens .. | 06/26/2018........ MORGAN STANLEY.......cooomiviirirrirriierinsrierienes 1,500,000 ..1,500,000 0
28852L  AE 3 |ECLO 2018-3A A2 CLO SSNR 4.482 07/20/30..... . . | 06/06/2018........ CITIGROUP........ccoovvunee 800,000 . 800,000 0 |1FE
34960 AU 9 |FCO 2015-6A A2R CLO SNR FLT 07/10/2030....... 06/29/2018........ NATIXIS... 1,000,000 | oo 1,000,000 0
34960) AW 5 |FCO 2015-6A BTR CLO MEZ FLT 07/10/2030. . | 06/29/2018........ NATIXIS... 1,000,000 | oo 1,000,000 0
34960N AN 6 | FCBSL 2015-1A B1R CLO MEZ 4.0851 04/31.. e .. | 06/07/2018........ MITSUBISHI.........covouce. 998,750 | oo 1,000,000
543190  AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45 s | s 06/12/2018........ CANTOR FITZGERALD & CO.....cccoovvrririririrnnene 1491797 | oo 1,500,000
64829T  AA 9 [NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23 .. | 05/14/2018........ CS FIRST BOSTON. 999,794 | ..o 1,000,000 0
64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023. e .. | 05/14/2018........ CS FIRST BOSTON. 1,999,839 | oo 2,000,000 0
65130P  AS 9 |NEWFL 2016-1A CR CLO MEZ FLT 04/20/2028 et | e 05/21/2018........ WELLS FARGO BROKERAGE SERVICES . . 2,000,000 | .o 2,000,000 0
65130P AW 0 |NEWFL 2016-1A A2R CLO SSNR 3.868 04/28. .| 05/21/2018........ WELLS FARGO BROKERAGE SERVICES . . 1,000,000 ..1,000,000 0
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035.. . | 06/15/2018........ JP MORGAN SECURITIES INC.......ccoomrviiririmeiieriesrierienereenns 1,250,000 ..1,250,000 0
87240U  AJ 9 |TCW 2018-1A A2B CLO SNR 4.14 04/25/2031 vt | e 04/12/2018........ NATIXIS... 1,000,000 | oo 1,000,000 0
92343V EQ 3 |VERIZON COMM INC 4.329 09/21/28.. .| 06/21/2018........ Exchanged 489,830 | oo 496,000 0 | 2FE
98875N  AJ 4 |ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31...... s 06/19/2018........ JP MORGAN SECURITIES INC....ccoovviiiirniiniiennnissienissisnssneenes 2,000,000 | i 2,000,000 0 |1FE
3899999. Total - Bonds - Industrial and Miscellaneous. JEOS OO 29,476,866 ....29,546,000 15,809
8399997. Total - Bonds - Part 3....... 38,189,463 37,796,000 15,941
8399999, Total - BONAS. ......rvuiiiieiiieiieseisini s 38,189,463 ....37,796,000 15,941
Common Stocks - Industrial and Miscell
695042 10 1 |PACIFIC VENTURES GROUP INC... .| 06/29/2018........ Stock Dividend 0.0%.... 10.000 0 XXX 0]U
9099999. Total - Common Stocks - INAUSIAl AN MISCEIBNEOUS..........iuuuiieiii ittt eebisiesisssess bbbtk bbbttt baniisi 0 XXX 0
9799997. Total - Common Stocks - Part 3 0 XXX 0
9799999. Total - Common Stocks.... 0 XXX 0
9899999. Total - Preferred and Common Stocks . . 0 XXX e 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........cccciiiieieiiicieiice ettt e e tete saetetessssesebesseseses s seseb s seaesesseseteb s seses e s e ee b b sse b et e se s et b s se b s seses et s s st et e b s et et s se s et e s ses et s e s e bt s s s et s st et et s setesamnsebebansntes abesisas . 38,189,463 XXX 15,941

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.
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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. Special Revenue and Special A t
041083 VB 9 |ARSTDEV FIN SFM A 3.10 07/01/2043..........ccccovrrmrerreerne .1 06/01/2018. | MBS Paydown..............cmververmmeereernne [ rermnrervinnnesiens [ e 34,191 34,191 34,191 34,191 0 0 0 0 0 34,191 0 0 (VI IO 438 |07/01/2043. | 1FE............
074876 GZ 0 |BEAVERCNTY PA INDL DEV 4.75 8/20 (DQE)........ccocounnee .. | 05/01/2018. | Put ...1,000,000 |........ 1,000,000 | ........ 1,000,000 | ............ 1,000,000 0 0 0 0 0......1,000,000 0 0 0 e 23,750 | 08/01/2020. | 1FE............
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042. .. | 06/01/2018. | MBS Paydown .20,468 20,468 20,468 20,468 0 0 0 0 0 20,468 0 0 0 254 | 02/01/2042.
130333 CB 1 |CAHSG FINAGY B 2.90 02/01/2042. .. | 06/01/2018. | MBS Paydown 12,892 | .. 12,892 | .. 12,860 12,865 0 2 0 2 0 12,892 0 0 (V1N IO 159 | 02/01/2042.
19647P BA 0 [CO ST HSG FIN AUTH MF [ 3.20 02/01/2044..................... . [ 06/01/2018. | MBS Paydown...........c.ccovmuevreermmmerens | coremneereernsennens | weverene 7,018 7,018 7,018 7,018 0 0 0 0 0 7,018 0 0 0 94 | 02/01/2044.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029 .. [ 06/01/2018. | Partial Call..........c..ccoumerreermnmrrerisenreen [ reresneveinsesrennes [ v 15,000 .15,000 15,594 15,251 0 (252) 0 (252) 0 15,000 0 0 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044. .. [ 06/01/2018. | MBS Paydown.............cccouevveenmvveeiens | woivsnevriinneniinns [ e 178,624 78,624 78,624 178,624 0 0 0 0 0 178,624 0 0 08/01/2044.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025............coovvvcenrnnnne . | 04/15/2018. | Partial Call 5,000 5,000 5,138 5,066 0 (66) 0 (66) 0 5,000 0 0 04/15/2025.
31392)  4F 3 |FNGT 2003-T3 2A5 SEQ STP 7/25/33... .. [ 04/25/2018. | MBS Paydown.............cccouvvvevennrviciens [ wovvnsenviiinncniinns [ s 433,744 | ......... 433744 | ........... 433,740 433,744 0 0 0 0 0 433,744 0 0 07/25/2033.
34074M  JB 8 |FLHSG FIN CORP A 2.80 07/01/2041... .. | 06/01/2018. | MBS Paydown, 37,683 37,683 37,683 0 0 0 0 0 37,683 0 0 07/01/2041.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043... .. | 06/01/2018. | MBS Paydown 83,841 80,487 80,831 0 2,487 0 2,487 0 83,841 0 0 06/01/2043.
45203L CD 3 |ILHSG DEV AUTH 2.8507/01/2032.. .. | 06/26/2018. | MBS Paydown 1,821 1,821 1,827 0 1 0 1 0 1,821 0 0 07/01/2032.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. | 06/01/2018. | Partial Call 20,000 20,000 20,000 0 0 0 0 0 20,000 0 0 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. | 06/01/2018. | Partial Call .15,000 .15,000 15,000 0 0 0 0 0 15,000 0 0 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038... .. | 06/01/2018. | MBS Paydown 46,145 46,145 46,145 0 0 0 0 0 46,145 0 0 12/01/2038.
57419R GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 .. | 06/01/2018. | MBS Paydown, 32,674 32,674 32,674 0 0 0 0 0 32,674 0 0 07/01/2043.
57419R L8 6 |MARYLAND ST CMNTY DEV A 3.242 09/01/2048 .. | 05/24/2018. | Partial Call.............couvevreermnmrrereneereen [ e [ v 90,000 90,000 90,000 89,999 0 1 0 1 0 90,000 0 0 09/01/2048.
594659 AQ 7 |MICH ST HSG 5.00 12/01/2027.. .. | 06/01/2018. | Call 90,000 530,954 506,022 0 . 0 490,000 0 0 0 12/01/2027.
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044.. .. [ 06/01/2018. | MBS Paydown.............cccouvvvevmmcvvccrinns [ rovennvviiinsnniis [ v 63,424 63,424 63,424 0 0 0 0 0 63,424 0 0 0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045 .. [ 06/01/2018. | MBS Paydown.............cccouevvevemnrvcciens [ wovvmneniiiinncniinns [ o 124,551 | ........... 124,551 | .......... 124,551 124,551 0 0 0 0 0 124,551 0 0 0| e 1,423 | 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/204 .. | 06/01/2018. | MBS Paydown 23,441 23,441 23,441 23,441 0 0 0 0 0 23,441 0 0 0 303 | 04/01/2045.
60416S BU 3 |MNHSG FIN AGY A 3.00 07/01/2031 .. | 06/01/2018. | Partial Call 65,000 65,000 68,273 66,810 (VI (1,810) 0 (1,810) 0 65,000 0 0 0 | e 1,022 | 07/01/2031.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048 .. | 06/01/2018. | Partial Call 25,000 25,000 26,887 26,876 (VN I (1,876) 0 (1,876) 0 25,000 0 0 0 5 [ 01/01/2048.
60535Q LY 4 |MSSTHOME CORP SF MTGE 2.75 12/01/2032.. .. | 06/01/2018. | MBS Paydown 146,095 46,095 146,095 46,095 0 0 0 0 0 46,095 0 0 0 539 | 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034 .. | 06/01/2018. | MBS Paydown 48,562 |. 48562 |. 48,991 48,947 0 0 (270) 0 48,562 0 0 0 634 |12/01/2034.
60637B GC 8 |MOHSG DEV A 3.75 05/01/2038... .. [ 05/01/2018. | Partial Call..........cc.crmmerrvermrerrerrnnernens | wevnverrieinnenninns [ e 100,000 | ........... 100,000 | ........... 108,451 106,322 0 0 (6,322) 0 100,000 0 0 0 571 | 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045.... .. | 06/01/2018. | Partial Call .30,000 30,000 32,330 31,533 0 0 (1,533) 0 30,000 0 0 0 11/01/2045.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/203 .. | 06/01/2018. | Partial Call 40,000 |............. 40,000 |....ccooeo..s 42,038 41,161 0 0 (1,161) 0 40,000 0 0 0 12/01/2038.
641272 FX 2 |NVHSG RIVERWOOD I&IIA 4.75 04/01/2039 .. | 04/01/2018. | Sinking Fund Redemption 20,000 20,612 20,000 0 0 0 0 20,000 0 0 0 | e 475 | 04/01/2039.
647200 2H 6 |NMMTGE FIN B TXBL 2.75 12/01/2035.... .. | 06/01/2018. | MBS Paydown, 8,001 8,001 8,001 0 0 0 0 0 8,001 0 0 0 94 | 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045. .. | 06/01/2018. | Partial Call 35,000 37,127 36,467 (VN (1,467) 0 (1,467) 0 35,000 0 0 0 583 | 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041 .. | 06/01/2018. | Partial Call 30,000 30,000 29,949 0 51 0 51 0 30,000 0 0 (VI IO 425 |09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037 .. | 06/01/2018. | MBS Paydown, 64,255 64,255 64,255 0 (0) 0 (0) 0 64,255 0 0 0 942 {02/01/2037.
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043, .. | 06/01/2018. | MBS Paydown 25,044 24,418 24,464 0 285 0 285 0 25,044 0 0 0 267 | 02/01/2043.
647200 X4 1 |NMMTGEFIN CL | B-12.85 07/01/2043 .. | 06/01/2018. | MBS Paydown 51,899 51,478 51,625 0 (444) 0 (444) 0 51,899 0 0 0 514 | 07/01/2043.
677377 Q3 0 |OHHSG FIN AGY 4.00 11/01/2025.... .. | 05/01/2018. | Partial Call .20,000 .19,100 19,455 0 545 0 545 0 20,000 0 0 0 » 11/01/2025.
67756Q NP 8 | OHIO ST HSG FIN AGY B 2.70 03/01/203 .. | 06/01/2018. | MBS Paydown 49,170 49,170 49,170 0 0 0 0 0 49,170 0 0 0 556 | 03/01/2036.
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046 .. | 06/01/2018. | MBS Paydown 29,734 29,734 29,734 0 0 0 0 0 29,734 0 0 0 396 | 03/01/2046.
67756Q NR 4 |OHHSG FIN AGY B TXBL 3.25 03/01/2046.. .. | 06/01/2018. | MBS Paydown, 50,356 50,356 50,356 50,356 0 0 0 0 0 50,356 0 0 0 581 | 03/01/2046.
717817 MQ 0 |PHILADELPHIA ARPT REV 5.00 06/15/2018. .. [ 06/15/2018. | MAtUFItY........oovvvereveererieersserriiisenns [ ceenesreiisnenienns [ e 500,000 |........... 500,000 |.......... 542,325 508,826 0 (8,826) 0 (8,826) 0 500,000 0 0 0. 12,500 |06/15/2018. .
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037.........oooconnue .| 04/01/2018. | Partial Call..........ccccovmrrrvemrmrreisnennens [ s [ v 30,000 | ..oovoornene 30,000 31,132 30,689 0 (689) 0 (689) 0 30,000 0 0 0 613 | 07/01/2037. | 1FE............
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83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043.. .. | 04/01/2018. | Partial Call .15,000 .15,000 .16,328 16,021 0 0 (1,021) 0 15,000 0 0 0 305 | 07/01/2043. | 1FE..
83755N EU 2 |SDHSG DEV SFH 2 4.25 5/01/2032 . | .. | 06/20/2018. | Partial Call 45,000 |. 145,000 46,715 45,674 0 0 (674) 0 45,000 0 0 0 997 |05/01/2032. | 1FE............
83756C TX 3 |SDHSGDEV AUTH AMT E 4.00 05/01/2039.......ccovvererrener .. [ 06/20/2018. | Partial Call..........cc.commerrvevrmmcrreernnernens | wevvverreineesnenns [ e 105,000 | ........... 105,000 | ........... 111,574 111,561 0 0 (6,561) 0 105,000 0 0 0| e 1,495 | 05/01/2039. | 1FE............
88045R B7 6 | TNHSG DEV AGY A 3.50 07/01/2045, .. | 06/01/2018. | Partial Call .50,000 50,000 53,231 51,725 0 0 (1,725) 0 50,000 0 0 0 903 |07/01/2045. | 1FE..
880461 NL 8 |TNHSG FIN AGY 4.00 07/01/2042.... .| .1 06/01/2018. | Partial Call............ccccovrvermmerrerserrrerinne | cvvrerrersnerrenrnnne | eereeres 15,000 | e 15,000 | ..ovvvveenn. 16,159 16,001 0 0 (1,001) 0 15,000 0 0 0 304 | 07/01/2042. | 1FE............
880461 NP 9 |TNHSGFIN AGY 2A 4.00 01/01/2042........corvvvvvverrnrrrennns .. [ 05/01/2018. | Partial Call.............couuevreevmmmrrermrerres [ rrvenrrrrrvsnerieies [ 0000 10,000 | oo 10,000 | ...ovvveene. 10,841 10,757 0 0 (765) 0 10,000 0 0 0 206 | 01/01/2042. | 1FE............
880461 PS 1 |TNHSGFIN AGY B2 3.70 07/01/2036 .. | 06/01/2018. | Partial Call 5,000 5,000 5,000 0 0 (0) 0 5,000 0 0 0 95 | 07/01/2036. | 1FE..
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046 .. |..106/01/2018. | Partial Call..........ccccoovvvvvererriisncriinns | vovrevivesnniiiinnns | eereee 70,000 [ i 70,000 | ..o 70,000 70,016 0 0 (16) 0 70,000 0 0 03/01/2046. | 1FE............
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47..........cc.0.... .. | 06/01/2018. | MBS Paydown, 8,784 8,784 8,784 0 0 0 0 0 8,784 0 0 09/01/2047. | 1FE...........
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 .. [ 06/21/2018. | MBS Paydown............cccoouvveervmnmvvcionns [ wvvennvviiinnnniiies | c00eerni 48,663 | oo 48,663 51,165 52,596 0 (3,691) 0 (3,691) 0 48,663 0 0 08/21/2044. [ 1FE..
924190 EL 1 |VTHSGFIN AGY B 4.125 11/01/2042 .. | 05/01/2018. | Partial Call 55,000 57,297 56,775 (VN I (1,775) 0 (1,775) 0 55,000 0 0 11/01/2042. | 1FE..
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039... ..|.. | 06/25/2018. | MBS Paydown. 79,957 | v 79,957 79,954 0 (58) 0 (58) 0 79,957 0 0 11/25/2039. | 1FE..
93978T XF 1 |WAHSG FIN COMM 1N 4.00 12/01/2047.. .. | 06/01/2018. | Paydown .75,000 80,519 79,683 0 (550) 0 (550) 0 75,000 0 0 12/01/2047. | 1FE...........
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ..4,586,036 4,586,036 | ........ 4,712,153 | oo 4,644,105 0 (55,202) 0 (55,202) 0].....4586,036 0 0 XXX XXX
Bonds - Industrial and Miscell
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036 .. | 06/25/2018. | MBS Paydown, .18,895 14,419 14,808 0 (631) 0 (631) 0 18,895 0 0 12/25/2036.
03789X AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44. .. | 06/05/2018. | MBS Paydown 6,250 6,248 6,249 0 1 0 1 0 6,250 0 0 09/05/2044.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.. .. | 06/25/2018. | MBS Paydown, .75,808 63,679 68,390 0 509 0 509 0 75,808 0 0 11/25/2036.
05530M  AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. .. | 06/25/2018. | MBS Paydown . 193,495 71414 73,508 0 6,756 0 6,756 0 93,495 0 0 01/25/2037.
05530M  AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. .. | 06/25/2018. | Pass-Through Loss 0 (4,469) 0 0 0 0 0 0 0 0 0 0 01/25/2037.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24 .. | 04/01/2018. | Sinking Fund Redemption..........c..cce. | vevvnverreermnnerienns [ e 141,548 141548 | ... 141,548 141,548 0 0 0 0 0 141,548 0 0 04/01/2024.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047 .. | 06/20/2018. | MBS Paydown 05,635 90,846 93,013 0 9,151 0 9,151 0 105,635 0 0 05/20/2047.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 .. | 06/20/2018. | Sinking Fund Redemption.................. 14,072 14,072 0 0 0 0 0 14,072 0 0 06/20/2024.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033. .. | 06/15/2018. | MBS Paydown 39,989 0 0 6 0 6 0 39,989 0 0 02/15/2033.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027. C| 06/25/2018. | MBS Paydown 47,875 47,937 0 (10) 0 (10) 0 47,875 0 0 10/25/2027.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.. .. | 06/26/2018. | MBS Paydown 2,776 1,851 0 137 0 137 0 2,776 0 0 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 06/26/2018. | Pass-Through Loss 0 17 0 0 0 0 0 0 0 0 0 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 .. | 06/26/2018. | MBS Paydown, 8,498 8,458 0 46 0 46 0 8,498 0 0 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 06/26/2018. | Pass-Through Loss 0 20,571 0 0 0 (95) 0 (95) 0 0 0 0 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36 .. | 06/26/2018. | MBS Paydown, 8,974 8,974 7,449 3,203 0 79 0 79 0 8,974 0 0 05/26/2036.
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36 .. | 06/26/2018. | MBS Paydown, 6,975 6,975 6,975 6,957 0 0 0 0 0 6,975 0 0 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... .. | 06/26/2018. | Pass-Through Loss 0 (1,785) 0 0 0 0 0 0 0 0 0 0 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 .. [ 06/26/2018. | MBS Paydown.............cccouvvvvrimsemvininns [ i [ v 36,504 36,504 36,504 36,504 0 0 0 0 0 36,504 0 0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... .. | 05/31/2018. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 46,624 0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... .. | 06/26/2018. | Pass-Through Loss 0 (20) 181 0 0 (0) 0 (0) 0 (46,065) 0 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37.... .. | 06/26/2018. | MBS Paydown 28,306 28,306 28,177 18,210 0 (2,579) 0 (2,579) 0 28,306 0 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. .. | 06/25/2018. | MBS Paydown 90,051 90,051 86,246 60,172 0. . 0 90,051 0 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035.. .. [ 06/25/2018. | MBS Paydown..............couuerveermmereerinns | wovrmeerreirnecnienns [ o 190,106 | ........... 190,106 | ........... 193,195 190,239 0 (149) 0 (149) 0 190,106 0 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 .. | 06/25/2018. | MBS Paydown 3,256 3,256 3,231 2,567 0 150 0 150 0 3,256 0 11/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035, .. | 05/25/2018. | Pass-Through Loss 0 (1,036) 0 0 0 0 0 0 0 0 0 08/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 06/25/2018. | MBS Paydown.............cccouvvvemmerrecinns [ revesnrrieisneerinnn [ v 23,822 23,822 22,247 20,287 0 2,367 0 2,367 0 23,822 0 08/25/2035.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036...........cccoco..eo. | .. | 06/25/2018. | MBS Paydown...........ccvvevvvvermnmnrees | coveiisneviirisneniens | wovern 4734 4,734 4,734 1,823 0 206 0 206 0 4,734 0 03/25/2036.
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17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 .. | 06/25/2018. | MBS Paydown, 14,160 | ............. 14,160 | ............ 14,159 8,210 (VN I (1,595) 0 (1,595) 0 14,160 0 0 0 295 | 08/25/2035.

19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050 ..| .. 06/20/2018. | MBS Paydown 164,526 64,526 64,526 64,520 0 0 0 0 0 64,526 0 0 (V1N IO 726 | 04/20/2050.

25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028..........ccccovvvereee C| 06/14/2018. [ MBS PaydOWN..........coervveererrenrnnenes | covverresnensessnnes | ceveenes 43123 | s 43123 | s 43,112 43,115 0 1 0 1 0 43,123 0 0 0 685 |07/14/2028.

25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45. .. | 04/25/2018. | MBS Paydown, 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 0 0 10/25/2045.

25755T AD 2 |DPABS 2015-1A A2I ABS SNR 3.484 10/25/45. .. | .. | 04/27/2018. | Distribution ...2,450,000 | ........ 2,450,000 | ........ 2,450,000 2,450,007 0 (1) 0 (1) 0 2,450,006 0 (6) 10/25/2045.

257557 AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47.........ccoovvvee .. | 04/25/2018. | MBS Paydown, 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 0 77 | 07/25/2047.

26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045.... . | 04/20/2018. | MBS Paydown 1,250 1,250 1,250 0 0 0 0 0 1,250 0 0 0 33 | 07/20/2045.

26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040 . 04/15/2018. [ MBS Paydown..........ccccvvvivmnvvviiennnnee | vonevveisnssiiisnens | eern 12,779 | 12,779 | 12,779 12,779 0 0 0 0 0 12,779 0 0 0 211 | 06/15/2040.

28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..................... .. [ 06/19/2018. | MBS Paydown.............cccouvvveeennnviciens [ wovvnnnsiiiinncniinns [ e 105,025 | ........... 105,025 | ........... 103,881 0 0 0 80 0 105,025 0 0 (VI IO 474 | 02/19/2045.

32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35. .. [ 06/25/2018. | MBS Paydown.............cccouvvveimsmnriviinns [ rovosnvviiinnnniinnn [ v 49,305 49,305 41,909 41,620 0 0 (4,026) 0 49,305 0 0 0 643 | 02/25/2035.

32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 .. [ 06/25/2018. | MBS Paydown.............cccouevvceennmvieiens [ wovimnenviiinncniinns [ o 101,181 01,181 88,520 81,738 0 0 4,508 0 101,181 0 0 0 | e 1,666 | 07/25/2036.

32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36. .. | 06/25/2018. | Pass-Through Loss 0 11 9 0 0 0 0 0 0 0 0 0 0 0 | 07/25/2036.

361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.... .. | 06/25/2018. | MBS Paydown 31,194 31,194 31,194 16,501 0 3,399 0 3,399 0 31,194 0 0 0 09/25/2034.

362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 .. | 06/25/2018. | MBS Paydown 3,590 3,590 3,297 3,408 (VN I (1,498) 0 (1,498) 0 3,590 0 0 0 01/25/2036.

362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 .. | 06/25/2018. | Pass-Through Loss 0 (75) 0 0 0 0 0 0 0 0 0 0 0 0 | 01/25/2036.

362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035 .. | 06/25/2018. | MBS Paydown, 84,708 .84,708 79,114 78,753 0 0 1,693 0 84,708 0 0 0 | e 1,215 | 07/25/2035.

362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.... .. | 06/25/2018. | Pass-Through Loss 0 (558) 0 0 0 0 0 0 0 0 0 0 0 0 | 07/25/2035.

362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. .. | 06/25/2018. | MBS Paydown.............couvvvvermmevreerinns [ rerenmreernnennennen [ v 36,586 36,586 31,311 30,713 0 364 0 364 0 36,586 0 0 11/25/2035.

362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. .. | 06/25/2018. | Pass-Through Loss 0 (589) 0 0 0 0 0 0 0 (571) 0 571 11/25/2035.

362341  XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035.... .. | 06/25/2018. [ MBS PaydOWN..........ccoiemmmvrerrrvveennnnes | consererrssveessnsannns [ woveenns A4702 | s A4702 | s 42,494 42,770 0 471 0 471 0 44,702 0 0 11/25/2035.

39678W AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34 .. | 06/25/2018. | MBS Paydown, 8,664 8,664 8,572 8,667 0 (1) 0 (1) 0 8,664 0 0 09/25/2034.

40423X AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23 .. | 06/25/2018. | MBS Paydown 10,814 0 0 0 0 0 0 110,814 0 0 01/25/2023.

40423X AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23.... .. [ 06/25/2018. | MBS Paydown.............cccouevvevvmnmvicrinns [ voinneniiinncniinns [ e 109,221 0 0 0 0 0 0 109,221 0 0 02/25/2023.

40423X AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23... .. | 06/25/2018. | MBS Paydown.............covevrvermerreeninns [ rermnerreennsenrinnns [ v 54,611 0 0 0 0 0 0 54,611 0 0 02/25/2023.

40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/4 .. | 06/24/2018. | MBS Paydown 12,441 412,438 0 (0) 0 (0) 0 412,441 0 0 06/24/2049.

41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35... .. [ 06/19/2018. | MBS Paydown.............comuervveeerrennnns [ revmnereeennenrennen [ v 53,137 35,087 0 8,560 0 8,560 0 53,137 0 0 11/19/2035.

41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.. .. [ 06/19/2018. | MBS Paydown.............cvuvvvveemmerreennns [ remerrreeinsenrennen [ v 51,514 40,536 (VI I 7,157 0 7,157 0 51,514 0 0 08/19/2045.

43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028 .. | 06/25/2018. | MBS Paydown 36,550 136,532 0 7 0 7 0 136,550 0 0 12/26/2028.

44931C  AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28.... .. | 04/16/2018. | MBS Paydown, ...1,500,000 | ........1,500,000 |........1,500,000 |............ 1,500,029 0 (29) 0 (29) 0].......1,500,000 0 0 01/16/2028.

46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .. | 06/25/2018. | MBS Paydown.............cccouvveeemmevrecinns [ revvsnmeieinnenrins [ v 23,788 16,517 0 556 0 556 0 23,788 0 0 03/25/2036.

46627M CU 9 | JPALT 2006-A12A1 SEQ SSNR CSTR 03/36 .. | 06/25/2018. | Pass-Through Loss 0 0 0 0 0 0 0 (66) 0 66 03/25/2036.

46637U AA 5 | JPTEP 2012-3 A PT 3.0 10/27/2042 .. [ 06/27/2018. | MBS Paydown.............cccouvvvcvmnmrvicinns [ roiesnrvieinsnniin [ v 51,331 49,664 0 748 0 748 0 51,331 0 0 10/27/2042.

46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.. .. [ 06/17/2018. | MBS Paydown.............cccouvvvvvimsmrvcninns [ oo [ v 59,074 59,724 0 16 0 16 0 59,974 0 0 09/17/2042.

46639A AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042. .. | 06/27/2018. | MBS Paydown 22,291 22,291 21,399 21,450 0 (324) 0 (324) 0 22,291 0 0 0 214 | 12/27/2042.

47232D AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36. .. | 05/26/2018. | MBS Paydown.............cmvvvvvermerrenninns [ rermvenreennsensennen [ v 37,978 37,978 38,636 37,681 0 124 0 124 0 37,978 0 0 0 697 |01/26/2036.

47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37. .. | 06/26/2018. | MBS Paydown.............couvvvvermerreerinns [ rermrerreernscssennns [ v 79,404 | ..o 79,404 | .....coceees 77,822 78,930 0 128 0 128 0 79,404 0 0 0 2,087 |07/26/2037.

47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37. .. | 06/26/2018. | Pass-Through Loss 0 34,816 21,163 0 0 (254) 0 (254) 0 0 0 0 0 0 | 07/26/2037.

472320 AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. | 06/26/2018. | MBS Paydown.............covervveemmerreeninns [ rermnerevennnenrennns [ ovneend 61,960 61,960 60,218 56,731 0 2,165 0 2,165 0 61,960 0 0 0| e 1,326 | 11/26/2037.

47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.. .. | 06/26/2018. | MBS Paydown, 23,859 23,859 23,859 23,331 0 163 0 163 0 23,859 0 0 0 649 |07/26/2037.

47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.. .. | 06/26/2018. | Pass-Through Loss 0 8,683 8,683 0 0 0 0 0 0 0 0 0 0 0 | 07/26/2037.

47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.. .| .. [ 06/26/2018. | MBS Paydown..............ouvvvveeemmvreeinns [ wervmnevieissenrenes [ v 17,402 | ............. 17,402 | ............. 17,468 13,519 0 | 1,663 0 1,663 0 17,402 0 0 (V1N IO 450 |02/26/2036.

47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36................... .. | 06/26/2018. | Pass-Through Loss 0 6,175 6,146 0 0 31 0 31 0 589 0 (589) (589) 0 | 02/26/2036.
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525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035... .. [ 06/25/2018. | MBS Paydown.............cccouvvvvvmnmmveninns [ i [ v 66,214 | ........... 66,214 | ............. 48,502 53,163 (VI I 1,887 0 1,887 0 66,214 0 0 0 559 | 12/25/2035. | 1FM.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. .. | 04/19/2018. | Consent Fee 2,530 0 0 0 0 0 0 0 0 2,530 0 0 0 0 | 01/15/2045. | 1FE..
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.................. .. | 06/15/2018. | MBS Paydown 63,911 63,911 63,907 63,855 0 8 0 8 0 63,911 0 0 01/15/2045.
59020U ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035.. .. | 06/25/2018. | MBS Paydown..............couuerveermmmrverinns | wevrmverriiinnenninns [ e 299,609 299,609 279,292 285,519 0 5,904 0 5,904 0 299,609 0 0 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46...... o | -] 06/25/2018. | MBS PaydOown..........ccvveermmerveerenrenns | wevveernnssesssennes | ceveenes 36,114 36,114 36,114 15,432 (VI I 1,128 0 1,128 0 36,114 0 0 10/25/2046.
624057 AA 5 |MHAWK 2013-2A A1 CLO FLT 07/22/2024............ccocoeuuene. .. | 04/20/2018. | MBS Paydown..............couvevreermmmreerinns | wevrmveereerinnennenns [ e 297,516 297,516 297,516 297,516 0 0 0 0 0 297,516 0 0 07/22/2024.
64352V  MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35 .. | 06/25/2018. | MBS Paydown, 91,018 91,018 91,017 91,018 0 0 0 0 0 91,018 0 0 08/25/2035.
64829T AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23.. .. | 06/25/2018. | MBS Paydown, 42,460 | ... 42,460 | ............. 42,452 0 0 0 0 0 0 42,460 0 0 05/25/2023.
64829T AB 7 |NZES 2018-FNT1B ABS SNR 3.91 05/25/2023.................. .. [ 06/25/2018. | MBS Paydown.............ccccouvvvevmnmnvieinns [ rovinnvvieinnsniins [ v 84,921 84,921 84,914 0 0 0 0 0 0 84,921 0 0 05/25/2023.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036.... .. | 05/25/2018. | MBS Paydown, 3,607 3,607 3,607 304 0 824 0 824 0 3,607 0 0 10/25/2036.
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036 .. [ 06/25/2018. | MBS Paydown.............cccouvvveimmmnviviinns [ rovesnnviiinsnniins [ v 56,777 56,777 56,777 53,936 (VI I 1,931 0 1,931 0 56,777 0 0 01/25/2036.
74041U AE 9 |PRETSL 14A B1 CDO MEZ FLT 06/24/2034. .. | 04/30/2018. | Prior Period Adjustment 0 0 0 0 0 0 0 0 0 0 0 0 06/24/2034.
744593 AC 8 |STEER-IBM-Z26.41506/01/18.. .. | 06/01/2018. | Maturity. 42,815 42,815 43,047 42,945 0 (131) 0 (131) 0 42,815 0 0 06/01/2018.
75156W AD 5 | RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036. .. | 06/25/2018. | MBS Paydown 165,950 65,950 55,954 61,369 0 (848) 0 (848) 0 65,950 0 0 07/25/2036.
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34 .. | 06/25/2018. | MBS Paydown 592 592 592 7,132 0 19 0 19 0 592 0 0 06/25/2034.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35. .. | 06/25/2018. | MBS Paydown, 12,378 12,378 |. 10,944 10,668 0 (3,301) 0 (3,301) 0 12,378 0 0 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35 .. | 06/25/2018. | Pass-Through Loss 0 3,112 0 0 0 0 0 0 0 0 0 0 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 06/25/2018. | MBS Paydown.............couvvrvermmeerecrinns [ wereeneveermneerennen [ v 13,017 | e 13,017 | oo 13,009 9,332 0 3 0 3 0 13,017 0 0 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 06/25/2018. | Pass-Through Loss 0 3,159 3,157 0 0 0 0 0 0 0 0 0 02/25/2036.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027. .. [ 06/15/2018. | MBS Paydown.............cccouvvveimmevriciinns [ rovesnvviiinsniiis [ v 32,832 32,832 32,681 32,745 0 87 0 87 0 32,832 0 0 07/15/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. [ 06/25/2018. | MBS Paydown.............cccouvvveimnmrvieinns [ rovesnrviiinseniins [ v 57,699 57,699 57,693 57,694 0 2 0 2 0 57,699 0 0 08/25/2025.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34. .. | 06/20/2018. | MBS Paydown 37,696 137,696 137,686 137,687 0 8 0 8 0 137,696 0 0 03/20/2034.
83404) AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026. .. | 06/25/2018. | MBS Paydown ...147,881 ...147,881 147,881 0 0) 0 0) 0 147,881 0 0 05/25/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027.... .. | 06/25/2018. | MBS Paydown 368,293 368,270 0 0 10 0 10 0 368,293 0 0 02/25/2027.
84861C AC 9 |SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.. .. | 06/20/2018. | MBS Paydown 2,707 2,722 0 0 9) 0 9) 0 2,707 0 0 12/20/2047.
85022W AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.. .. | 06/25/2018. | MBS Paydown..............coueevvecmmerreeinne [ rvvmmnvrrinnscnriens [ 000 117,062 | coviirnece 117,062 | ........... 117,721 117,489 0 (213) 0 (213) 0 117,062 0 0 04/25/2029.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... .. | 06/25/2018. | MBS Paydown.............cccouvvvevmmerreeinne [ wvrmmnrvrivnnceriins [ 00000103,910 | coviirnec 103,910 84,688 78,299 (VI I 1,900 0 1,900 0 103,910 0 0 07/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35 .. | 06/25/2018. | Pass-Through Loss 0 369 0 0 0 0 0 0 0 (2) 0 2 2 0 | 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.. .. | 06/25/2018. | MBS Paydown.............ccoouvvveemmerrecinns [ rovvsnrvieinneerinnen [ v 42,581 40,791 0 853 0 853 0 42,581 0 0 0 | v 785 | 08/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.. .. | 06/25/2018. | Pass-Through Loss 0 0 0 0 0 0 0 (10) 0 10 10 0 | 08/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036.... .. | 06/25/2018. | MBS Paydown 33,235 0 (404) 0 (404) 0 37,318 0 0 0 286 | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31. .. | 04/25/2018. | MBS Paydown, 1,014 0 (134) 0 (134) 0 1,081 0 0 0 12 | 08/25/2031.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036, .. [ 06/25/2018. | MBS Paydown.............cccouevvevvmnrvcerinns [ woinnenriiinncniinns [ o 116,618 99,506 0 75 0 75 0 116,618 0 0 0 3,061 | 11/25/2036.
872227 AK 9 | TBW 2007-2 AGA NAS SSNR 6.0145 07/25/37.. .. | 06/25/2018. | MBS Paydown, 40,437 87,487 0 2,746 0 2,746 0 140,437 0 0 0 2,614 |07/25/2037.
87342R AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46 .. | 05/25/2018. | MBS Paydown 2,500 2,500 0 0 0 0 0 2,500 0 0 0 48 | 05/25/2046.
87342R AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46 .. | 05/25/2018. | MBS Paydown 2,500 2,500 0 0 0 0 0 2,500 0 0 0 55 | 05/25/2046.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039 .. | 06/20/2018. | MBS Paydown .25,000 25,000 0 0 0 0 0 25,000 0 0 0 366 | 02/22/2039.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. .. | 06/25/2018. | MBS Paydown 71,714 63,670 (VI I (7,005) 0 (7,005) 0 71,714 0 0 0 582 | 01/25/2038.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. .. | 06/25/2018. | Pass-Through Loss 0 0 0 0 0 0 0 0 0 0 0 0 | 01/25/2038.
89656F AA 4 |TRL2012-1A A1 ABS 2.266 01/15/43 .. [ 06/15/2018. | MBS Paydown..............couuevveermmmveerinns | wevmnerreernnennenns [ e 164,050 0 0 234 0 234 0 164,050 0 0 0 938 |01/15/2043.
89690E AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047. .| .. [ 06/15/2018. | MBS Paydown...........cc.ccovmmevveerimmereenn | eovvermsevresrnnenees | coveones 56,529 56,529 0 0 0 0 0 56,529 0 0 0 633 | 08/15/2047. .
915328 AL 2 |UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28................... .. | 05/04/2018. | Distribution. ...1,000,000 | ........ 1,000,000 | ........ 1,000,000 | ........... 1,000,000 0 0 0 0 0.......1,000,000 0 0 0. 21,286 | 04/20/2028. | 1FE............
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

¥'5030

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)
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.. .. [ 06/25/2018. | MBS Paydown.............ccccouvvvvimnemvininns [ roivnnnviiinneniins [ v 81,638 81,638 81,616 81,471 (VN I (1,311) 0 (1,311) 0 81,638 0 0 (V1 IO 1,035 | 05/25/2047. | 1FE..
92343V DW 1 |VERIZON COMM INC 3.125 03/16/2022 o |+ 1 06/21/2018. | EXChANGEA. .....vvoumurrerrmrreermcrresinenes | vveeerisnsensesnnes | oeeee 489,830 |........... 500,000 | ..o 497,435 | ..covvvirn 497,815 0 231 0 231 0 498,046 0 (8,216) (8,216) | ....... 11,936 | 03/16/2022.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033.................. .. | 06/25/2018. | MBS Paydown 55,533 55,533 55,759 55,582 0 (90) 0 (90) 0 55,533 0 0 0| e 1,285 | 06/25/2033.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. .. | 06/25/2018. | MBS Paydown.............couevvveemmerreerinns [ rervenreeennsersennen [ v 78,061 | .covveerneee 78,061 58,162 56,088 0 (8,953) 0 (8,953) 0 78,061 0 0 0 899 |05/25/2037.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. ..| .. | 06/25/2018. | Pass-Through Loss 0 4,345 0 0 0 0 0 0 0 0 0 0 0 0 | 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.............. .. | 06/25/2018. | MBS Paydown, 58,815 58,815 54,750 55,300 (VI I 1,801 0 1,801 0 58,815 0 0 0 852 | 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... .. | 06/25/2018. | Pass-Through Loss 0 18 17 0 0 0 0 0 0 17 0 (17) (17) 0 | 09/25/2036.
94984L  AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.............. | .. | 06/25/2018. | MBS Paydown...........ccccvveevmmevviinnenns | vovvvvversnssiininnes | ceveensd 68,295 68,295 65,087 64,819 0 | 1,506 0 1,506 0 68,295 0 0 0 966 | 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.............. .. | 06/25/2018. | Pass-Through Loss 0 1,813 1,743 0 0 0 0 0 0 1,722 (V] I (7)) — (7] E— 0 | 10/25/2036.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45... .. | 06/15/2018. | MBS Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 (V1N IO 102 | 06/15/2045.
96033B AA 2 |WESTR2015-1A A ABS SNR 2.75 05/20/2027.. .|| 06/20/2018. | MBS Paydown..........ccocvvvemnmviceinnnnis | convvvivrnseniininnns | ceveenes 49,474 | ..o 49,474 | oo 49,457 48,297 0 6,322 0 6,322 0 49,474 0 0 0 562 | 05/20/2027.
960330  AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030........c00000... .. | 06/20/2018. | MBS PaydowN.........covveinmrrreenssnresinns | rennssnnesssenseenes | v 54,423 54,423 54,357 0 0 15 0 15 0 54,423 0 0 0 | ......(6,237) | 12/20/2030.
3899999. Total - Bonds - Industrial and Miscellaneous; 11,564,792 | .....11,648,840 | ......11,319,289 ..10,027,853 0 55,667 0 55,667 0 0]....(10,459) | ........(10,459) | ...... 207,342 XXX
8399997. Total - Bonds - Part 4 .16,150,828 | ...... 16,234,876 | ...... 16,031,442 | .........14,671,957 0 464 0 464 0].. . . ceenn(10,459) | .....292,913 XXX
8399999. Total - Bonds, .16,150,828 | ...... 16,234,876 | ...... 16,031,442 | ......... 14,671,957 0 464 0 464 0 [ 16,161,287 | ..coovvrennnnnd 0] . (10,459) | ......... (10,459) | .....292,913 XXX
Common Stocks - Industrial and Miscellaneou
12673A 10 8 |CYSINVESTMENTS INC .. | 04/27/2018. | FRIEDMAN BILLINGS RAMSEY........ ...20,000.000 | ...... 144,273 XXX ) 0 0 (1,600) 0 159,000 0| (14,727) | ......... (14,727) XXX |
12673A 10 8 |CYSINVESTMENTS INC .. | 04/30/2018. | SANDLER & O'NEIL PARTNERS...... ...21,000.000 | ...... 151,994 XXX ) 0 0 (1,680) 0 166,950 0| (14,956) | ......... (14,956) XXX L.
12673A 10 8 |CYSINVESTMENTS INC .. | 05/07/2018. | SANDLER & O'NEIL PARTNERS...... | ....16,000.000 18,141 XXX ) 0 0 (1,280) 0 127,200 0 (9,059) (9,059) XXX L.
12673A 10 8 |CYSINVESTMENTS INC .. | 05/08/2018. | SANDLER & O'NEIL PARTNERS...... ...16,000.000 | ...... 116,708 XXX ) 0 0 (1,280) 0 127,200 0| (10,492) | ......... (10,492) XXX L.
12673A 10 8 |CYSINVESTMENTS INC .. | 05/10/2018. | SANDLER & O'NEIL PARTNERS 2,947.000 |........ 21,630 XXX ) 0 0 (236) 0 23,429 (VI I (1,798) | .. ) XXX L.
55378A 10 5 | MTGE INVESTMENT CORP.. ..|.. | 05/03/2018. | STRATEGAS RESEARCH.. ....75,850.000 | ...1,469,529 XXX .(285,196) 0 0 (285,196) 0 .....351,500 5,850 XXX L.
9099999. Total - Common Stocks - Industrial and Miscellaneous ...2,022,276 XXX (291,272) 0 0 (291,272) 0 .....300,468 | ........300,468 | ....... 94,436 XXX
9799997. Total - Common Stocks - Part 4 ..2,022,276 XXX (291,272) 0 0 (291,272) 0 ....300,468 | ........300,468 | ....... 94,436 XXX
9799999. Total - Common Stocks. ..2,022,276 XXX .(291,272) 0 0 (291,272) 0 ....300,468 XXX
9899999. Total - Preferred and Common Stocks ...2,022,276 XXX (291,272) 0 0 (291,272) 0 .....300,468 XXX
9999999. Total - Bonds, Preferred and Common Stocks .18,173,104 XXX (291,272) 464 0 (290,807) 0 ....290,009 | ........290,009 | ..... 387,348 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
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 cverennn.0.450 0 0 6,285,102 6,357,061 5,354,258
The Bank of New York Mellon.............c.cocevvverierierrnnns New York, New York. 0.550 135 0 5,695 45,274 5,062
PNC Bank Pittsburgh, Pennsylvania. 0.350 0 0 3,857,271 3,898,577 5,999,497
0199999. Total Open Depositorie: XXX XXX 135 0 0,148,069 1,358,818
0399999. Total Cash on Deposit. XXX XXX 135 0 0,148,069 1,358,818
0499999. Cash in Company's Office. XXX XXX XXX XXX 400 400
0599999. Total Cash, XXX XXX 135 (U [P 10,148,469 | .............. 10,301,312 | oo 11,359,218

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 8
Amount of Interest Due &
CUSIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc. Treasury POMONO INSHUIONGI CIASS............cuuiureiiiiuiiiiieieeiie s b s S84t b bbb e bbbttt | doenieeseniees
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO........c.ccccocrvivriirniinn.

8899999. Total - Cash Equivalents
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* 2 34182 01850510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2018
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
....................... 444452 | ..o 457,892 | 5,542

2. Commercial Multiple Peril (CMP) Packaged Policies
Yes[ ] No[X]

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? .............

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:

28 1oL U 17T OO B 0

2.32 Amount estimated USing reasonable @SSUMPLIONS. ..........c.cciiiueiiiiieie ettt bbb sttt bbb et ss sttt B 0

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP packaged PONICIES: .........ccviuiiieieiiiiisieieissiesie ettt ees B 0

Q505
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