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statement for September 30, 2018 ofthe Mlid=-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
1 BONOS. ittt sttt nnns | enrentnensrens 363,627,354 | ..o | e 363,627,354 | ..cvoverinne 319,222,102
2. Stocks:
2.1 PrEfermed STOCKS. ......ovuiureeisiierie ettt ettt snssents | svsessessnssesnas 34,552,775 | oo | cereeeeneineneens 34,552,775 | oo 34,627,971
2.2 COMMON SIOCKS......courrvererreeesresssaesesssesssesessesessssssesssesesssee st sssstsessssssessssssssssnnes | ssesmnessssneeees 63,527,399 | ..ooorverrircriiienns 50,000 | .ooocrreernn 63,477,399 | ..ovvvrrincnn 67,008,224
3. Mortgage loans on real estate:
BT FIESEENS. ... | sebsb s | s | s 0 [
3.2 Other than first liens
4. Real estate:
4.1 Properties occupied by the company (less $...
ENCUMDBTANCES)......cocvievecveiieieieeis et see sttt bes e s s sss st sse st sses s bssesssssssssssss | svssssssssessesnsessesssntassasss | essesssessesesessessssssssssssess | sevessessessessssessesssessssanss [0 T
4.2  Properties held for the production of income (less $.......... 0
ENCUMDBTANCES)......covveveivreiic ettt sttt s sssssss s sses et sses s bssesassssssssses | arsesssssssessesstessesssssessasss | essesssessesiesessesssssssesssssess | sesessessesessssessesssessesanss [0 O
4.3  Properties held for sale (less §.......... 0 BNCUMDBTANCES)......cvveevererieirieissressisesesesissens | sesessesssssssssssssssesssssssesins | evessessssssssesssssssesssssssesiess | sressesssesssssssessssssesseses [0
5. Cash ($.....9,964,845), cash equivalents ($.....35,731,562)
and short-term investments (§.......... [0 TSSO PR UUPRURPSURTRURURE ESORURRRRTRTY 45,696,407 | ...coooeveriieerieeerieeees | e 45,696,407 | ....coocvevernene 79,246,111
6. Contract loans (including §.......... 0 premium notes)
7. Derivatives.....
8. Otherinvested assets....
9. ReCEIVADIES fOr SECUMMIES........ouuivieiiciiiiciii bbb ssssianes | serisesi st sninnes | setissties s sssnnes | sobesiessesse s (O N 630
10.  Securities lending reinvested COlIATETaAl ASSELS..........cviuieieiiiieieeieie et seses | cesessesssse et essssenes | srsessesssssssesssssssessessssesesse | sressessassesssssssessessssessesns [0
11, Aggregate write-ins fOr INVESIEA @SSELS.........ceviviiieiiiisee e ienens | ervsssssesesaees 11,294,121 | oo 11,294121 | oo [ I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.cveieieienieieisieeiseee s | ervevesiesenns 518,750,767 | ..covvvvvrne. 11,344,121 | oo 507,406,646 | ................ 500,105,038
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY)........c.cuiveieicieiirieeseeeisiiei | coereissiese et ssssssenee | essesssssssessessssessesssssssssess | esssssssessssssessesssessessens 0 |
14.  Investment incOmMe due and GCCTUEH...........c..cuuriiiiiiiiciii i sissiens | sresssesssisnsiaees 2,922,356 | ..oovviririerienenenienns | s 2,922,356 | ..ocovvririnene 2,481,295
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccceevees | oevverrireiennns 14,012,049 | ..o 721,009 | .o 13,291,040 | ..o 15,515,108
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccccceverveeevens | cvrerersienenns 9,028,920 |...ooveverieereieieeiees | e 9,028,920 | ..ocovevirrirnes 1,988,079
15.3
redetermination ($.......... 1) O U DU [OOSR (0
16. Reinsurance:
16.1 AmounNts recoverable fTOm FBINSUTETS..............cwuimriimrrerrrieriiseiseeiseesiesesessssesseenes | sesnessessssnessessssessssssesses | sesssessssessssessssessssnsssnnssns | eresesessssssesssesssesssannes 0 [
16.2 Funds held by or deposited With reinSUred COMPANIES.............cceeeueiieirieeeriieeiieees | e sssesssees | eeresessssesesssssesssesessssseses | essssssesssssesssssesssssesens 0 [
16.3  Other amounts receivable UNder reiNSUTANCE CONITACES.............crvemreeuererrerinreiessses | wernersereseensesessessssnesies | sessessseessesessessssessssessns | ersseeesssssssesssssssessssenes 0 [
17. Amounts receivable relating to UNINSUIEA PIANS.............ccoiviieiieiiccee et | e sssesesses | esestesesssssssssssesesssssesssess | sresessssesesssesessssssessssenes 0 [
18.1 Current federal and foreign income tax recoverable and interest ther ON............ccccceiviveies | eevevereiieenieesieeiiiees | e eseenies | oot ene 0 [
18.2 Net deferred tax @SSeL.........couwwrrrirerriier st
19.  Guaranty funds receivable or On depOSit............ccceeieeiiieerce s
20. Electronic data processing equipment and SOtWarE............c.ccueeuiveiiciiiceeiieeseee e | cerereeeresisesens 427,469 | ..o | s 427,469 | ..o 335,677
21.  Furniture and equipment, including health care delivery assets (§.......... 0):rrerereeeerieeeereeen | e 42,662 | .o 42,662 | ..o 0 [ e 0
22. Net adjustment in assets and liabilities due to foreign EXChaNQe FAtES..........ccviiviieeiiiieis | v | esreisissene s | erssssssesessssesesssessessens [0 T
23. Receivables from parent, subsidiaries and affiliates............cccceeiieiiciiceeesesee s | e eeeees | e | ettt 0 [
24. Health care (§.......... 0) and other amouNts FECEIVADIE. ...........ccvrieieeiceeseie e | et | sesessssesessssssessesssssssenes | soessssessessssessessesssssssesaes L0
25.  Aggregate write-ins for other than INVESIEd @SSELS.........c.cciieieieirieieeesie e | crssresisrssssssssessssensesseead (O P [0 P [ I 131,012
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........eueereririinrirsieiieeinseeee e ssesssessssssessssssessseseens
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts
28, Total (LINES 26 @NA 27)......coveereeeerieieesesessieessiesessee st sssssessssssssessessssssessesssssssssessessnsseens
DETAILS OF WRITE-INS
1101, TOMIC ASSEE PUICRASE. ......ucrvvermrriisnrceisesssscssssesssssesssssssssssessssssssssssessssssesssssesssssssssssns | svssesneessssnnees 11,294,121 | v 11,294,121 | oo (O ORI
102, ettt RS Rk | SeteR et ent e | st entnes | eeess et (O ORI
1103 ettt RS Rk | Seteb et ent s | enes st etnts | ettt (O RN
1198. Summary of remaining write-ins for Ling 11 from overflow Page.........ccccvevveverveseerieiiereees | cveeieeieesseesssessseeseenad (0 O L0 IO L0 IO 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)....c.rrrererrmerrrresnssirersssieesesnsssenes | cenvensesesenses 11,294,121 | oo 11,294,121 | oo, 0 | oo 0
2501. Reinsurance COMMISSION RECEIVADIE.............rvirriverriiieiriiereisereiessieesiesssessssssssesessenes | seressesssnessesssssssssssesssnss | vesssnssssessssessssessssssssens | eeessssssessssesssnessssnseens (O 131,011
2502, ROUNGING. ...ttt a bbb s s bbb s sae s s s st s s seaessssntes | 4essnsesessssesesassesessssssesansess | noesessssesesssssessssesessnsnsasss | sessssesessssesessssssessssssesns 0 [ e 1
2503, .ooeeeereere st | Bt
2598. Summary of remaining write-ins for Line 25 from overflow Page.........ccccveveveevevverevsieerieiees | cevvereieiseseseseesssesessnns 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @D0OVE)........c.ccvieiveriiiieiiieicecicieieseiesieeies | cvevreiesisssessssssesssesaesened 0
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statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....38,840,568).............coouueevueerrierriereereieseesssssnsssssssssssssssesssessses s ssesssesssessesssssssssnssnssnsses | sresseesseesseesseansens 196,222,152 | .ocovveviercrn 191,323,023
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES. ..o ssssesssssssessessssens | sessesisssssesesessssessesssssssessssssseses | atsesisssssessesssssssessssssessessssessessens
3. LOSS QUJUSIMENE BXDENSES........ocvuiviieiecietereieteee ettt sttt b s ettt s st s bt es s b s st ss et st st s et bensesanssnsns || evessessesasssssessesassans 88,205,519 | ovovvvererererirerad 89,358,182
4. Commissions payable, contingent commissions and Other SIMIIAr CHAIGES...........c.cueiiiiciieee et sessssseses | cotesiissese st es s s st sas | sessestessssesses s s sses bbb sesbens
5. Other expenses (excluding taxes, ICENSES AN fEES)..........covuivecviiiirieiiteie ettt sessesnses | svessesssssssssssssssssens 8,660,412 [ ..o 6,830,011
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cccveiueiriirieiiniieise et sessssests | evsesssesessessesessesssens 674,141 | oo 806,589
7.1 Current federal and foreign income taxes (including §$.......... 0 on realized capital gains (I0SSES))........cccvuevrvrerverrerererirrreereenns | ceverereesesseesesee s 184,476 | oo 1,447,415
7.2 Net deferred taX IADIIILY...........c.cciuiieeicieesce ettt bt a s st s st ssesstensenas | nebessessssessessessssessessessnsessessssentens | stessessssessessssesses s st en s e st st s senas
8.  Borrowed money§$.......... 0 and interest thereon §$.......... Dttt s ettt ettt e s s s ssentens e sansaans | eevsentensiestesaensessenssensantns e ssensnes | srestensenaee st es e s s s st st seeneas
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,351,754 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)
10.  Advance premium
11.  Dividends declared and unpaid:
111 SHOCKNOIABS. ...ttt s8££ b £ E e E bbbt es s st st s | 1eeiesbaeeebsess et e bsesses b et et e st entnes | eesesteet et esses bt s sttt
11,2 PONCYNOIAETS. ..ottt ettt ae b s s b s et et s bbb s s sss s st sttt ntes e sansessesansnsnns | nebessesssessessssssessesssssnsessesntansens | stessssissessesessesssssesssssstesenssntensesas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........curiiuieriirneereieeiners ettt iessessensssesss | cereeseeesseseseesessessssenees 894,778 | oo 916,930
13. Funds held by company Under reiNSUFANCE trEAHES...........c.reurirerrriieiseisciiesise sttt ss s st ssen s ssessnsss | sressesssssessessassssssessesssssasssessassns | sessessasssssesssssesssssessessssssessessnes
14. Amounts withheld or retained by company for acCOUNt Of OETS. ...ttt | cereeeeesieee e AT5.271 | oo 427,929
15.  Remittances and iteMS NOL @lIOCALEM............ovcuiuiieiciiee ettt st n s ensans | Hestessessnssssessessssessesessstessesnsenses | atsessessssessesesastesessntes e s sensesses
16.  Provision for reinsurance (including $.......... (0T 37T ) OO BSOSO USSP OTOT OO
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAES..........c.ccucieiiceicieieee st senes | ressessisie s sessessns | eessessssss sttt es s snes
18, DaftS OULSTANAING. ... e eeeerceieee ettt E e8RS E bRt s st st et s | £reeteetntseesestentntest st et e ssessentns | nesteesenteeee et ettt nen
19.  Payable to parent, SUbSIdIaries and @ffilIAtES..........c.ccueicieiiiiicise ettt | sessest st sttt ssentns | eesiesa sttt nes
20, DEIVALIVES.......oocviieieeictctete ettt ettt s a e s a st s bbb b a e b s s se st ntes bt en s sensesassnsensesnsanses | sresiesiesestesaes st esses et sses s sensanes | estesstestes et st s s s et naeres
271, PaYaDIE fOr SBCUMLES. ......c.ucvvivecieciiiicicie ettt st bbb bbb s bbbttt es s ssessentas | cbsesssssssessestes s bsesses s sssssessentas | sbessessessssesaessessanes 2,000,000
22, Payable fOr SECUMHES IENGING..........ovreririieeieeireieeseirsie sttt et st se s sens st ns e ssessenssnssnssessas | sesesssssnessssessansessessassanssnssastansns | ressessssssssmssassnsssnssessassnsnnssessone
23.  Liability for amounts held Under UNINSUME PIANS...........ccuuiueireiriicieiesieeie ettt ss s ses st ssessssssssesans | sssessisssesessesssssessessessssssessessassas | ressessessssssessesssssssssssasssssssessns
24. Capital notes §.......... 0 and interest thereon §.......... L0 OO OO
25, Aggregate Wte-INS fOr IADIIIHES. ...........ccceeveieieeeiciciecsc ettt bbbt ssessenbannas | essessessssnsssssssansan 6,001,327 | oo 2
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.ccurrinrnrieininrrrsinsssississsseseessssssssssssssesssssns | onssesssssssssessnsennes 362,136,554 | ..ovovveeeieiinns 349,081,256
27, ProteCted CEIllIADIIILIES. ........cvvvieeiiisiieiciscete ettt st s st es s b s b s b sessesse s ssensessebentessessnsenss | eesssessessssossessessnsessessnsensessessnsanss | assesssssssessessssessessssansassessnsansessas
28.  Total liabilities (LINES 26 @NT 27).........cccvurieririeiieiieiieeesiesiss sttt sttt sss st ss s ss s st st sssssssssssssnnsnnss | essssssssssssssssssssseas 362,136,554 | .o 349,081,256
29.  Aggregate write-ins for Special SUMIUS fUNAS..........cccuriveiiiiieiecce sttt ss st ssssnes | stesesesses e s ss s st s s benae 0 [ 0
30, COMMON CAPIAI STOCK.........oueveieieiecieteiteie ettt ettt ettt ettt s bbb bbbt s s e ss s s st st et en st nee
31, Preferred Capital STOCK..... ..o ittt bbbttt
32.  Aggregate write-ins for other than special surplus funds
33, SUMIUS NOES.....ceeieiititeictcte ettt bbbttt bbb s bbb st n st bbb s s s s st nse s s tentenas | nebesiesssessessesssense s s entensessntentens | stesiesstesse s sttt st n e
34, Gross paid in and CONTDULBA SUIMPIUS..........cvevriieeieicteies ettt sttt st bbbt s s stes et bes s sensssassensns | suessesiesessesiesissenes 116,593,523 [ .ocvevevercein 116,629,451
35, UNQ@SSIGNEd fUNAS (SUMPIUS)......cuuruuririeieeireieeceneeeisees ettt sttt bbbttt bsensenbensanssans | sbnstsessssensnsisnsnssas 59,653,651 | .evvverreenierrireinnenns 58,644,477
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... D)ttt ettt ntens | eebeee ettt ettt ntas | Hreesentee b et st ettt
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt ettt et enanses | sriessestes st ess et ssessant st essestentss | bressensensnsestens s st en st sntns
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).......vuuruurerereerrirrireiinrireiresesesseeesssssssssessssesssssssssesssssssssessessessssssessesss | sssssssssssssssssssenss 179,753,424 | oo 178,780,178
38, Totals (Page 2, LINE 28, €Ol 3).....uuiieriiriieiieiieiieiieeteeieeteee ettt ettt | eretneines s 541,889,978 | ....covvvrrrrrins 527,861,434
25071, ROUNGING.....cviteiseieieiieieisiesseisiss ettt s a8 E et R bbb bbb st s
2502. Equities and Deposits in Pools and Associations.
2503, OtNET LIBDIIIHES. ......cvuevvecvscisiiesie it tes sttt bbbt bbb bRt bbb bbbt nsen
2598. Summary of remaining write-ins for Ling 25 from OVEIfIOW PAGJE........cceiueiicicieiseiee ettt sssssssenss | srtsesessessss s es st ense s
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) )
2901.
2902.
2003, bbb
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201. ...
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 ADOVE)........c.cuoveeirireeireieieisieeeetetescietseetetesssaesssessesesesseesssesesensssssessssesssnsssens
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statement for September 30, 2018 ofthe Mlid=-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......u........ (WIIEN §.....84,357,872) ..o sss s ssessssssss s s ssssssesssssssssssenssans | sevsesssinsssnnss 81,273,313 [ v 76,228,773 | oo 102,806,160
1.2 Assumed......... (WIEN $.....23,087,271) oot ss s ssesssssssenssensssnssanssenssens | ceesenesinssannes 21,202,317 | .ovveerrreenne 20,956,897 |....ccccovveneee. 27,238,699
1.3 Ceded............. (WIIEN §.....8,822,8713)......eoeeeeeeeeeee ettt ses s ssesssesssesssss s ssesssesssensen | sessssssssssseees 8,500,803 |.....ccovivennen 8,706,368 |................. 12,299,030
14 Net.eree (WIIteN $.....98,822,130) ..o sessss st ss st sssssses st ssesssessssssesssenssns | sensenssinssennes 93,974,827 |..oovvvevreen 88,479,302 | .coevvvrvee 117,745,829
DEDUCTIONS:
2. Losses incurred (current accident year $.....42,977,153):
7 1T O 29,147,114 29,496,192
2.2 Assumed. ....5,205,585 ....13,969,534
2.3 Ceded..... ..1,342,772 ....10,363,456
24 NEt...oeere s ..27,009,927 ....33,102,270
3. Loss adjustment expenses incurred...... ..29,304,428 ....38,363,939
4. Other underwriting expenses incurred........... ..35,569,960 45,609,718
5. Aggregate write-ins for Underwriting dEAUCHIONS............cveviiieeieeiesees ettt
6. Total underwriting deductions (LINES 2 thrOUGN 5)........cvcuieiieieseieieccece et
7. Netincome of protected cells
8. Net underwriting gain (10ss) (LINe 1 MINUS LINE B + LINE 7)......ocvurviveieiereeese et ses s sssssaenens
INVESTMENT INCOME
9. Net investment iNCOME BAMEM.........c..ocrierrririnires ettt s st essenssnssessentensans | snsessssnssnes 12,642,402 |...oovvvrernn 11,707,629 |..ovvvrrrenes 15,881,206
10. Net realized capital gains (losses) less capital gains tax of $.....(84,609).. .. (792,963)] .... (1,008,179)
11. Net investment gain (I0SS) (LINES 9 + 10)......c.cueieicrisieieireesesetese ettt sttt sae s bs s s s ssas s ssssssessesans | sresssessessesas 13,112,609 |....ccovvvevneee 10,914,666 |................. 14,873,027
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....260,090 amount charged off $.....769,706).............coocveerverrieririnsisessissssesssessssesssssssssssens | sssessssessssssenns (509,616) [ ..ereveeereereireenns (KIVEIK) | I (58,390)
13. Finance and service charges not inCIUded iN PrEMIUMS.........c.cuiiririeiiiieseieeeseee e ees st sssssessesssesssssessenes | eressnsensssessessnsssssssessnnens | srtessnssssssesssssnssssssnsssssnees | sesseessssessessnsssessessnssnsens
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........cruiuirriieereieiiireire ettt ettt stesssesssnsenes | ersmssssssssssseeans (683,603) [ ..ccveererierrininas (26,128) ] oo (35,043)
15. Total other income (LINES 12 throUGN 14).........ou ettt essssssesssssssssssessessessssssnssessons | sressssssssssenns (KAL) — (56,681) ] veveeenernneneenns (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 bbb bt | sresssessssaenas 14,882,604 |................ 7452972 | ..o 15,449,496
17. DiVIdends t0 POCYNOIAETS...........c..cveeeeecieeeececeeee ettt esse s ss e se s s s e s ssessenssnssnssens | sensesssssssnsassannes 216,466 |..ooooverrennnns 149,316 [ .o 176,845
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)......cvcuiuiieeiiiiriiieieissiesce et ssssse s sse s s sasssssssessssns | svesissessesanss 14,666,138 |......ccccvnce.. 7,303,656 |....ccocone.. 15,272,651
19. Federal and foreign iNCOME taXES INCUITEA............c.cviueveeieeieieeieeete ettt a s bensesas | sressssssesassanes 2,810,241 [..ccooovnnnn. 1,327,852 |................... 3,172,107
20. Netincome (Line 18 minus LiNe 19) (10 LINE 22)........cveviveieeieieesieieseieiesetese et sssesse s ssssesssnns | eveevessessesnes 11,855,897 |.......co.......... 5975804 |......... 12,100,544
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMBETr 31 PrIOr YEAT........ccvevcveieeieiirieesetese et seessssessesessenaes | cvevesissnns 178,780,178 | ..o 151,018,061 | .............. 151,018,061
22. Netincome (from LINE 20).........cucveuireieeieiieteieiseeee ettt s s s se e s sb s s s ses b ses s sassnsnaens | svsesessessesanes 11,855,897 |..coovveverenee. 5,975,804 |....cccooune... 12,100,544
23. Net transfers (t0) from Protected Cell ACCOUNLS...........ocrerirrrirrireirineseisiserssssssssissssssssessessssesssssssssesssssssssessssssssnssesss | sesessssssssssssesssssssssessasssnss | sessessssssessssssssssnssesssnsns | sessssssssesssssssssesssssnsnens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(304,383)... ..3,528,515
25. Change in net unrealized foreign exchange capital GaiN (I0SS)........ccvruurererrerrernernrenreeississesssessseesssssssssssssesssssssssesss | semssssssssssssesssssssssessasssnss | sesssssssssessnssssssessmssesssnsns | sesssssssssessssssssesssssnsnens
26. Change in net deferred iNCOME taX.......cc.cvvvvererenrereernirnnenns (6,874,112)
27. Change in nonadmitted assets.......... ..3,827,597
28. Change in provision for reinsurance..
29. Change in Surplus NOES.........overervrnrrnrererersresnesreenens
30. Surplus (contributed to) withdrawn from ProtECIE CEIIS........vruirrrriiririrrirerse s ssesssnsssessenes | sessessssssssesssssssssessnsssssns | snssssssesessesssnsnssesssnssnsss | sessssssssesssssssssnssessessnnssnes
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES..........cvvveieeieriererie sttt sssss s sessssenses | eevessesssssssssssesssssssessnsans | eersssessesssssssesisssssessssnsens | eesessesessessessesssessesesssens
32. Capital changes:
728 I - 110 I VOSSR DU URUR FON RO RUUR OSNORORTTOR
32.2 Transferred from SUrplus (SLOCK DIVIENG)...........cevcvireieicieee et ss st sse st sstessssssesseses | eevessessssssssssssesssssssesnsans | eesssssssesssssssessessssessessssens | eesessesisssssessessssessesessinsns
32.3 TraNSTEITEA 10 SUMPIUS.......cvveveevieieeieteteee ettt sttt b st s s s sae s s st s sstes e ssssesssssnsns | sesnssessesssessesinsinsessssnses | essessesesissesssssssessessnssnens | essesesssesssssesnsnssessnsnees
33. Surplus adjustments:
331 PaI Nttt R R Rt en
33.2 Transferred to capital (Stock Dividend).
33.3 Transferred from capital...........
34. Net remittances from or (to) Home Office..
35. Dividends to stockholders..........c..c.......
36. Change iNrEASUNY STOCK..........ccueueiieriiiie ettt sttt en s ensnssnnns | ares
37. Aggregate write-ins for gains and losses in surplus................... L0
38. Change in surplus as regards policyholders (Lines 22 throUgh 37).......c.ccueieerruieeiesinsssssssesesssssssesessessssssessens | assssssssssssssssessas 973,246 | ..o 11,178,718 [ .o 27,762,117
39. Surplus as regards policyholders, as of statement date (Lines 21 pIUS 38)..........ccvvvvererererireieissesseesessssssessenes | eveessnnsens 179,753,424 | .............. 162,196,779 | ..covvvvrnee. 178,780,178
DETAILS OF WRITE-INS
0501. ..
0502. ..
0503.
0598. Summary of remaining write-ins for Line 5 from oVerflow Page..........ccueiieiicisieseesesie st ssessesess | eessssesssssss s (U1 U (01 OO 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)
1401. MisCellaneous INCOME (EXPENSE).......cuuviireirerieiieiseiesissese st s e bbbt bbb bbbt
1402. Rounding
1403, o
1498. Summary of remaining write-ins for Line 14 from overflow Page.........ccccceieerieiviciieesesse s

1499.

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Miscellaneous Sources............ccceverevennee.

Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ..........c.cuuieiiieiiiireieiei ettt bbbt | sebesiesseinees 94,575,085 | ..o 89,929,780 | ...ccvvvenee. 118,054,253
2. NEtiNVESIMENE INCOME. ....couiirriieiirc bbbt nienen | neniessentannans 11,706,762 | ...covvvrvenen. 10,846,118 | ..coovvvvrreenee 15,155,053
3. MiISCEIANEOUS INCOME......ovuieiiiiiiciitiee ittt bbb bt bbb s bbb bbb es b ss s ssessnsnntes | enbestessesssanes (1,193,219) | o (56,681) | ovovverercrrinaans (93,433)
4. Total (LINES 1 thTOUGN 3)......ouieeieriieiie ittt s sttt en s | sesnsssnsssnnes 105,088,627 | ............... 100,719,217 | oo 133,115,872
5. Benefit and 10SS related PAYMENLS........c..ciuiieieiisic ettt | saesaesssnaenes 22,465,535 | ....covvvee. 25,047,866 | ......cccoou.... 36,685,624
6. Net transfers to Separate Accounts, Segregated Accounts and Protected CEll ACCOUNLS...........ccovevevcveieieiierieies | ceveresieiesesssessssssesinens | cessesssissesssssssssssesssssss | essesssessessssssssssssessssnss
7. Commissions, expenses paid and aggregate write-ins for dedUCtIONS...........c.cceveicieiieisiciesieeee s | cvesiesesnienns 63,101,659 | ....ccoovvee. 64,841,277 | covevernee. 83,630,103
8. Dividends paid t0 POICYNOIABS..........ccviviiicieiicie ettt bbb ae bbb stebennans | sevesessssssesnsesens 216,466 | ..cooverienn 149,316 | .ovvverereee, 176,845
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......crererrerrrererrnrerens | serserseesnessenss 3,988,571 | oo 4776,877 | oo 2,927,255
10, Total (LINES 5 HIOUGN 9)....ouvuuieriiiiriii ittt bbbttt | oeesnesneseees 89,772,231 | oo 94,815,336 | ..coovrvnnne 123,419,827
11. Net cash from operations (Line 4 MiNUS LiNE 10)........cccoeuiurieiiiiiieiecieese st stes s ssssssenans | saessesiessssenes 15,316,396 | .....ccoovvireee 5,903,881 | .occverrerrrae. 9,696,045
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS... ettt | chineniene s 60,068,472 | ..c.ovvvrernne 73,055,082 | ....ccvvvuee. 102,566,467
12,2 SHOCKS. ... vvuieeieiitceeeeee ettt | siessnssnssnnes 3,354,210 | oo | e
123 MOMGAGE I0ANS........cocviiieeiicte ettt bbbttt et s et bt b s a s b st b st b s ssaebesssseaessssess | nbsbebessesesessnsetessstesessnsess | ebessssssetassetesesnaesanntetens | ebessebesisesesenebe s st sanas
124 REAIESIALE. ..ottt ettt £ R £ R SRR R s R R e bt ss st st | HestnEeteRteet st e ases st entns | estseeeseesent st nssest st entans | estnesessestent et ent et entneaas
12.5  Other INVESIEA @SSELS........cvuieieciriiiieteiee bbb bbbt
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..
12.7  MISCEIANEOUS PIOCEEAS........cvvcvieitireieicie sttt ettt bbbttt ae bbbt s et bbb s s ea b aebenas
12.8 Total investment proceeds (LINES 12.110 12.7).......ouueveicueiereeeeseceeeiseeses et sss s sssssse s sessessses | evsessessssanend 63,422,682 | .......oeu..... 73,055,082 | ....ccoevnee. 102,566,467
13.  Cost of investments acquired (long-term only):
1311 BONGS....etiitiii ettt | sbinssiessnnes 106,015,751 | covvvverrennes 88,642,395 | ......cceone.. 100,827,739
1312 SHOCKS. .. veeeeeieeitee ettt | Seesbeetnni s 1,000,505 | ..o [ e
13,3 MOMGAGE I0BNS........oeeeeeieiei ettt s et ssensnen | eesetassesetsstessesnntennensnennns | fretantessesantessenntennenrennene | netestessetnsten et nnen s
134 REAIESIALE. .....veeeie bR b bbbt | HeRbeb et Rt bbbt nbes | etbebeRi et bbbttt nebaes | enbeebet sttt
13.5  Other INVESIEA @SSELS.........rvuererucireiiciieise bbbttt | sbiesbsesssnesensssneees 56,232 | ..ot | e
13.6  MiSCEllaNOUS APPlICALIONS..........cviviieiieieieiie ettt ense s ensens | densensessssaneas 11,294,121 | oveeeeiecsieiieiies | st
13.7 Total investments acquired (LINES 13.110 13.8).......cceuiirivereiieieiie ettt sssssaessesenss | asessssssasnens 118,366,609 | ................. 88,642,395 | .....cocnuu 100,827,739
14.  Netincrease or (decrease) in contract 10ans and PremMiUM NOES........c..c.cueieeiciiiriieicieieee et sessssessesesas | eebessessssessesessessssessessssens | sressesesssessessessssssessssnss | estessesssesssssssssssssesssssnses
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........coiviiieriereeeeiceeee et ssssessesessens | evvesesnsenes (54,943,927) | ...oovvevree. (15,587,313) | c.vvevereerrnnn 1,738,728
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, €SS trEASUNY STOCK..........curieeierieireeireereie ettt enes | feesestessssssessesens (35,928) | ..eoverrereerinens 133,947 | oo 15,179,573
168.3 BOITOWE fUNAS.......ouvoeiririii bbb bbb ses | 4ebbe bbbttt enbene | bt st st st sttt entes | Hbsententent st en b ententeneas
16.4 Net deposits on deposit-type contracts and Other INSUrANCE lIADIIIIES............vurereerrereieiiecereieiecrireeiecineies | ceeteeeeee e sseeessiesaes | esseeessssesesssssssssestessssssns | sestesessssessessssssessessansnenns
16.5  DIVIAENAS 10 STOCKNOITETS........couvuiiiriicri ittt bbbt | esbsb e st bbbt sbans | etbebsessess st b s st enenenaes | enbsssess st es b b en st
16.6  Other cash provided (APPHEA).........cu e ettt ettt st | snsssssesssssssesn 6,113,755 | o 523,255 | .ooorinriininiis 359,224
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | cecccocecvrnncenad 6,077,827 | ..o, 657,202 | ...cccuvunnn 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 Line 17).......cccoevvvvens | cevrrerreeneenns (33,549,704 | ..o (9,026,230) | <.evenvereenenn 26,973,570
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING OF YEAI.......ocviiveieeiciie ettt bbbttt se st sss st es s bensenas | essessesnsanees 79,246,110 | .oovvvrvee. 52,272,540 | ..coevernee. 52,272,540
19.2 End of period (Line 18 plIUS LINE 19.1). ... vt sissiesie s ssssess sttt ssssssssssssssssssns | sssssssssseens 45,696,406 | ........coceone. 43,246,310 | .cooovverrennes 79,246,110

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  Exchange of Debt Securities.....................

20.0002  Exchange of Debt to Other Invested Assets.
20.0003  EXChange Of EQUILY SECUMHES. .......vcvrrerrerrireireeeereeieseeseise st ssssssse st esssssses st ess s st essess e ssessesssssessnes
20.0004  Securities acquired as paid in Kind interest PAYMENL.........ccocuoieiciiiieeee et

...2,187,596
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Statement for September 30, 2018 of the Mid-Continent Casualty Company

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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

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

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

Net income, state basis - - - $ 11,855,897 $ 12,100,544
Effect of state prescribed - - - -

practices

Effect of state permitted practices - - - -

Net income, NAIC SAP - - - $ 11,855,897 $ 12,100,544
Statutory surplus, state basis - - - $179,753,424 $ 178,780,178
Effect of state prescribed - - - -

practices

Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $179,753,424 $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 retained 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
$ 148,508,411 $(2,183,681) $ 32,142,986 $ (1,639,865)
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Statement for September 30, 2018 of the Mid-Continent Casualty Company

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

Number of 5* Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 1 0 200,073 0 201,074 0
(2) Bonds - FV 0 0 0 0 0 0
(3) LB&SS - AC 0 0 8 0 0 0
(4) LB&SS - FV 0 0 0 0 0 0
(5) Preferred Stock - AC 0 0 0 0 0 0
(6) Preferred Stock - FV 0 0 0 0 0 0
(7) Total 1 0 200,081 0 201,074 0

AC - Amortized Cost  FV - Fair Value
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 ¥2% 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.
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Statement for September 30, 2018 of the Mid-Continent Casualty Company

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.

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 $ -3 -3 - 8

States, municipalities and political subdivisions
Foreign government
Residential MBS

Asset Backed Securities - 1,912,324 - 1,912,324

All other bonds - - - -
Total bonds $ -3 1912324 % -3 1,912,324
Non-affiliated preferred stock 26,666,812 2,485,963 - 29,152,775
Non-affiliated common stock 7,383,548 841 - 7,384,389
Other investments - - - -
Total assets accounted for at fair value $ 34,050,360 $ 4,399,128 $ -8 38,449,488

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

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

B. The Company has no additional fair value disclosures.

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 594,822 597,830 594,822 -

States, municipalities and political subdivisions 136,057,225 137,841,435 - 136,057,225

Foreign government - - - -

Residential MBS 47,035,093 40,301,489 - 47,035,093

Commercial MBS - - - - -

Asset backed securities 136,889,267 138,101,153 1,722,500 126,603,326 8,563,441

All other bonds 46,349,026 46,785,449 - 45,361,526 987,500
Total bonds $ 366925433 $ 363627356 $ 2,317,322 $ 355,057,170 $ 9,550,941
Non affiliated preferred stock 36,418,825 34,552,775 32,032,862 2,485,963 1,900,000
Non affiliated common stock 7,384,389 7,384,388 7,383,548 841 -
Cash and short term 35,736,568 35,736,568 35,736,568 - -
Total financial assets $ 446465215 $ 441,301,087 $ 77,470,300 $ 357543974 $ 11,450,941

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

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to September 30, 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 September 30, 2018, $44.6 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 $239.8 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 $3.8 million in unfavorable prior-year development since December 31, 2017 to September 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.
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34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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12
21

22
31

32
33

34
3.5
41
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

9.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ 1] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nof[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Great American Lloyd's Insurance Company was dissolved effective September 30, 2018
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
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
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) 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 If the response to 9.1 is No, please explain:
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).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.3

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

141

112

12.
13.
14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
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] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 55,281,669 56,143,009
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 55,281,669 $ 56,143,009
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing

of Criti
171

17.2

173
174

17.5

17.6

18.1
18.2

19.

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

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, New York 10286

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

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

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]

If no, list exceptions:

By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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[X] Nol[ ]
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GENERAL INTERROGATORIES (continued)

31
32

4.1

42

5.1

6.1
6.2
6.3
6.4

741

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] NA[]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

5.1 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] Nof ]
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[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 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.......cccoocviniiniininnen 380,803 | ..o 528,351 | oo [ e | e 76,532 | covveieieiiens 16,905
2. AIASKA.....ceee e AR N e e [ s | s | s | e
3. ANZONA..ererereenee AL [l [ 66,422 | ..o 54,199 [ | e 32,000 | .oovrerriniireieens (XK T4 [ 40,957
4. Arkansas.......ninennn. 1,086,084 | ....ccovvrriennee 1,123,649 | oo 703,828 | ..oovvvrieiinene 344,853 | .o, 1,277,129 [ oo 528,935
5. California......cocooerenrnrirnee s CA el [ | e | ettt sssesienes [ crresisessies st stenntas | bbbt siens | seeteeb et
6. Colorado... ....598,178 ..508,203 19,677 10,611 265,878 147,128
7. Connecticut.........ccovverrreriennen. 184,672 [ oo | rerrseeesesenensseieees [ e [ e eesnees | st
8. Delaware......ccovcveeeeninenecnd DE |ttt | | e [ e | s sseesieses [ et | sttt
9. District of Columbia... . s ettt sssesin | st | seebeesbess bbb esbieees | eebeess bbb ss et es s | et
10, Florida......c.coverrermiennirninriens FL|...... Lo [ s 3,942,808 | ...coovvrrirnnn. 4,071,495 | oo 4,960,322 | ..oorereiiennn 6,516,359 | .cooovrrrrenne. 71,462,459 | ......cooeneee. 81,971,771
11, GeOrgia. ..o GA[...... [T T 603,406 | ..ooovvrrrrirnnne 625,233 | ..o | s 1,004,163 | ..coovvrirnne 1,679,845 [ oo 789,757
12, Hawaii.....ooooeieeirrnieis Hi ... N e | s [ e | e | et entnes | ettt
13, 1daho...coceeccs IDJ...... [T T 350,804 | oo 197,677 | oo 17,880 | oo 134,951 [ oo 103173 | s 348,801
14, MliNOIS ..o ILf... [T T 418,318 [ oo 422,882 | oo 9,774 | s | e, 1,049,370 [ oo 835,065
15, Indiana......c.cooenrieninrineinnis INT....... [T T 394,503 | oo 351,339 | oo | e 60,000 | ..o 39,998 | .o 88,473
16, 1OWa. e, IAf....... Lo [ o 56,881 [ .oovverrerieiinne 123,905 [ .o | cerireeieieeseeesisssessnees | e 38,957 [ oo
17, Kansas.......omenmenniennrinnnes KS|....... Lo | e 3,808,202 | .ovveeieiienes 3,686,560 | ...oovovrererrennne 1,062,143 | oo 689,343 | ..o 7,230,797 | oo 6,869,956
18, Kentucky......ooocoorvneienrieneiinnianns KY |....... [T T 136,185 [ .o 183,323 | oo 16,080 | coooveeeii 4,959 | oo 235947 | oo 2,949
19, LOUISIAaNA......corveerereeeireerreeeenns LA]..... Lo | e 522,847 | cooverrreieins 804,209 | ..o 6,000 [ oo 3,000 [ o 270,628 | ..o 297,363
20.  Main€.....oooeeveeeerereeeeins ME(....... Lo [ o 26,397 [ oo [ s | s [ e esses [ st
21, Maryland.......cccooevnvinrinnienns MD|....... [T T 338,272 | oo 154,879 [ oo (1,000) | coovvevererrrereneene 2,267 | e 1,379 | v 84,761
22.  Massachusetts.........c.ccoocnrenee. MA|....... Novos | s [ e snesees [ eereesesssssnsssessssssssssssessessas | sesessessssesssessassssssessessenes | essesensssessessessssssssessensns | setesssseessesseneesesestensnens
23.  Michigan... ....595,091 532,387 | ...... ..66,000 LA78979 533,077
24.  Minnesota 147,894 170,283 | oo 33,000 | oo | e 42,355 | .o 93,554
25.  Mississippi 176,385 | oo 169,911 [ oo | e 68,915 | o (RY £ [ 86,332
26. Missouri.... ....968,208 | .... ..892,832 636,704 ..(33,145) 1,648,264 | ... 542,747
27. Montana......cccocveuererrerrernennes 1,086,653 [ .ovovvvvirene 1,390,317 352,010 590,785 1,683,162 | coovvvrenee 1,727,591
28.  Nebraska.......ccocoerrrnrerrirernnns 191,854 [ oo 292,510 | oo 20,963 [ .ovoverrrerreeins 49,000 | oo 4933 [ oo 83,286
29, Nevada.....oooemrnmnenneeed NV [t tdN L | [ | s [ e | s sssssssssesssssesens | seesessssssessssssssseesssesssssnees
30. New Hampshire.........cccoeurnnenee NH{...... Lvs | et [ crrteessesssinsesssssssesssssnesees [ eeeesessnssnssssssesssssssssessessas | seeessessssesssessassssssssessenes | essesensssessestessssssssessensns | setessssesssessaseseesestenssnens
31, New Jersey...mnnrernennes NJT....... O O 871456 | covoeeeeeeeeierireiesnsisnisee [ corereinsnsinsieessnssssenssens | cersensssssssessssesssssssssessssss | seeesssssnsssessssssssssessessanes | sessssssssessenssssesessansnsnns
32, New MeXiCO......ovwmrerrrrrrrnrenes NM |....... O O 852,603 | ..overreririinenns 516,835 | covevrrrrireiennns 204,527 | oo 25,878 | covverrerrirerenns 1,319471 | oo 1,390,928
33, New YOrK...oooeoervrerrereeennenens NY [...... Nuvoo | e [ crrrresssnsessssesessssssssessees | eesnssesssssssssesssssssssssssssesss | sessnssessssssssessasssnsssssessenss | ressessssssessessesssssnssessensns | sssesssssnssessanssssessessensnens
34.  North Carolina.........cccc.ceverrunes NC|....... [T PR 1,022,100 | .oovvrrrererenes 1,189,037 | oo 86,450 | ..oovererrererierireiseirennnens | e 617,553 | oo 592,960
35, North Dakota.......cccrvvrrrrrenenee ND|....... [T TR RIVAY A7 2,668,948 | ..coovvvrrrienne 71,650 | e 195,624 | ..covvverenen. 11,549,956 | ....ccvvnrnne. 12,185,319
36, ONi0.ecrre s OH|....... Luveer | e 308,276 | covvevrerrerienenns 353,755 | covoeveereeeneinseneeseerenenens | v 14,656 [ ..vvoeeeereeeereereineneissiens | e 50,668
37. Oklahoma........cccovvvuervnnrininnn. OK|....e. Lo [ e 22,759,893 | ..ccovvvvnen. 22,068,883 | ....ovvvvrrnnn. 3,928,669 | ....vvvvrrinnene 4,478,085 | ...ovvvvrennn 32,147,130 | oo 31,438,829
38, Oregon......cenennenserneenneen OR | e [P [T 59,434 | ..o 55,694 | ..o 103,497 | .o 348,110 | e 217,507 | oo 1,107,014
39. Pennsylvania.........ccccocoveeee . PA | Loor [ e 497,634 | oo 80,857
40. Rhode Island........cccccoerrrrenn Rl e N ST et
41.  South Carolina..........ccccoreveeeee.SC | e Lo [ e 2,017,766 | oo 1,913,851
42.  South Dakota.........c.ccoeverrreee. SD | e Lo [ e 83,864 | ..o 46,667
43, Tennessee.......emermermecnnee IN | i L. ...498,539 | ... 2.332,856 | .o 9,337 [ i 2,449 | ...687,243
44, TeXaS....mmrrmrrnmrinnenneenneee IX | i Lo [ e 31,715,748 | ..o 30,523,629 | ..ovvirrenrenn8,876,221 | oo 8,441,577 | 46,312,386
45, Utah.cce Ut |....... Lo [ e 3,029,645 | .cooovvvirnn. 2,548,575 | .ooverreeneen 1,595,350 [ oo 732,099 | i 8,230,421
468, Vermont........ovnrreneriniinnnns \A I Nucie [ | s [ e | e | s | s
47, Virginia....ocoeeeeeeneeineeneeieeinees VA[..... [T 156,392 [ ..ocvoveririerie 158,492 [ .o | cerrseiseississssssssssniens | e 509,946 | ..ccovvrrerieiinns 66,097
48.  Washington........cccccuvervrvennes WA[...... O IO 3751 [ o AB0 [ oo | e | e | e 7,500,000
49.  West Virginia.......ccooovevvvrevrernes
50.  WISCONSIN......ovvriniereirerinierennns
51, WYOMING...oovvvveerieeseieireinnens
52.  American Samoa
53, GUAM..ciireirrineineieiens
54. Puerto Rico.......
55.  US Virgin Islands
56. Northern Mariana Islands......MP |....... Nevos | s [ e
57.
58. XXX...
59, TotalS....oovierreiseisrisi e XXX ] 84,357,672 | ...cccooueeeee. 79,905,453
DETAILS OF WRITE-INS
58001, ..ot | e XXX oot | errrerineninerisriesiesinsninens | seeeeesssesssesssesssessssssesssesss | eernsessesnseneesssesseesseessessns | sressesssssssssssssssssssssens | sessiessnessssssssssessssssesssnes | crteestessestsstesstsssssssneas
58002. ..o XXX ot | cevresiesisssssiessessessenes [ e ssans | sressessesses s ssssnsens | sesseesse sttt senes | crtensr sttt seas
58003. XXXt it | cerrreieniesissiesisnsentnnes [ eereees e ss s | et tees | nertent ettt enes | ehteest sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| . XXX....[ cverrernernernincnnene (01 (U N (U [ (V1N TR (O [N 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ S XXX ] 0 [ oo, (O [ (O (O P (O [ 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG........................ 40 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 reiNSUIEr..............ovvveeeeeriieriirererireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state................ 17
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of dOMICIlE............cccveeeveivecieiee e 0
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.

American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.

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
GAI Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAl Holding Bermuda Ltd. (77%) "
GAI 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

Domiciliary

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

Part 1 - Organizational Chart

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

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

Annuity Investors Life Insurance Company *

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management (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

Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *

Republic Indemnity Company of California *

| Summit Consulting, LLC

* Denotes insurer

Heritage Summit Healthcare, LLC

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

Domiciliary

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11.1

Location FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

X 34-1947042

OH 31-1395344

OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277

MD 27-0513333

FL 20-1246122

SC 81-3737639

OH 47-5618395

MD 20-4604276

OH 31-1391777

OH 26-3260520

OH 45-0252531 67083
MD 52-2179330

OH 42-1575938

OH 27-3062314
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



Statement for September 30, 2018 of the Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.

* Denotes insurer
@ Company affiliated

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, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
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, 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.

but not owned

# Participant in Lloyd's Syndicate 2468
Subsidiaries 100% owned by respective parent unless otherwise stated
A Total percentage owned by respective parent and other affiliated companies

Q11.2

Domiciliary

Location FEIN NAIC Co. Code|
OH 31-1544320
OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
X 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
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
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
9

1 2 3 4 5 6 7 8 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?
|(l\:noedrﬁbers Name Code | Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
..................................................................... 31-1544320 ............. |0001042046. [NYSE............| American Financial Group, INC..........cceeurrurmumeneenrereerneneenseseieeseennenns rertrrereenstessnsnssesnssssssssessessessnssessessesssesessesssnssessessesenss | OWNEISAID.ciiiins | ovverinrireiiens [ crrereereenneseeseessssnssessesssssnnssensns | veeeeNuveiinns [
..................................................................... 31-6549738 American Financial Capital Trust Il...........ccoeieieienieeieseesiiennns American Financial Group, InC............cccceeeveevirereennenn. | OWnership ....100.000 | American Financial Group, Inc. |....N
....... . [16-6543606| .. . | American Financial Capital Trust Ill.. . | American Financial Group, Inc.... .. | Ownership... ....100.000 | American Financial Group, Inc. | .....N
....... 16-6543609 American Financial Capital Trust IV..........ccovovieieienrnsenecseenne American Financial Group, InC...........cccccovevrerirerennennn. | OWnership ....100.000 | American Financial Group, Inc. |....N
..................................................................... 31-0996797 | ....ovvovvvee | rrereenennireirees | eevereirneinneneene | AMerican Financial ENterprises, INC......ov.veveevenreneesieceneneseseseeseeeens American Financial Group, InC.........cccoccverrereienneneenenne. | OWNEIShip......... |....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 31-0828578 ......cvevet | eovevieriviieiens | cevivereenneenn. | American Money Management Corporation.............c.ccecevveeeeeeieenneen | OHun American Financial Group, Inc..........c.ccccceevuverevrvenenn.. | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 271577326 ....cccovveee | crerernenerenrees | cevereeeneenennen. | American Real Estate Capital Company, LLC..........cccocooeiveeviveneiieneee. |OHuceeeet [NIAL.......... | American Money Management Corporation..................|Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 272829629 .....cccvver | vevrnreseeiiens | vervesiinnieennnnnn. | Mid-Market Capital Partners, LLC.........cccocoeveeveveiviievecviieseineisiecseisnnes | DE e | NIAL......... | American Money Management Corporation..................| Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 41-2112001 | ccoovveveee | eevrmennrereerenes [ eveereernnenneneenes | APU HOIDING COMPANY.....ccouieriiiincreieecneseecseeseseiseensseeneennennees | OHeeeeces | NIALL........ | American Financial Group, InC..........c.cccccovovveneereenenne. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 23-6000765| ....cccvvver | coerervirereriiieens | cevivereeneeenen. | American Premier Underwriters, InC........ccccceceevivcceccccevecceeevccesiens | PAnneees [NIAL........ |APU Holding Company..........cccccoceeeveveeveccrereneeenennen. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........| ...
..................................................................... 13-6400464 ............. |coeeveeecvecsiieees | eveveevenennn. | Lehigh Valley Railroad Company..........cocecveeecvcciciceieeceeesiceeeoneens | PAnce [ NIALL......... | American Premier Underwriters, Inc..............cccco......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 46-1665396 .......cce0. | cvvvevesiienens | evvereesveeneennn. | Pennsylvania Lehigh Oil & Gas Holdings LLC.........c.ccccoeevveeveveeeveeeenes |PAL...o. [NIAL.......... |Lehigh Valley Railroad Company...............ccceeeveveeeee.. | OWnErship........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 20-1548213] ....ovvovviee | rereeneneineinees | eevereiineneenene | Magnolia Alabama Holdings, INC.........oceceeiriiinineescnese e American Premier Underwriters, Inc.............cccc.ceceeee.. |Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
9 ..................................................................... 20-1574094 | ....coovvves [ eeerieeriieeens | e Magnolia Alabama Holdings LLC............cccovvirienicreeiees e Magnolia Alabama Holdings, INC............ccoeevirieriicnnnne Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos oo
I | s s [ s 48-1852532 | ...ovvvvieee | e [ e Michigan Oil & Gas Holdings, LLC..........ccoccourerinieneineieineneiseeseeieeeneens American Premier Underwriters, INC...........cccccoevevnnee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N e
..................................................................... 46-1480078| .......cccev. | covrcveeeeviieens | evveveereereneenn. | OO Ol & Gas HOIAINGS, LLC.......coveeiceeeeceieeece et American Premier Underwriters, Inc............c..c.ceoe....... | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 136021353 ....ccvvvers [ cvrerevisiieins | evevieiiereeene. | The Owasco River Railway, INC.......cvvcveceiccecceeeeeee s American Premier Underwriters, Inc Ownership......... |....100.000 |American Financial Group, Inc. | ....N........| ...
..................................................................... 76-0080537] ...covvvves | eervrerverseerienes | eereesesreinenenn. | PCC Technical INAUSHES, INC....vvveereeciceeceeee e American Premier Underwriters, Inc. Ownership......... |....100.000 |American Financial Group, Inc. | ....N........| ...
....... 23-1537928 Penn TOWETS, INC.....covviriviieiiiiiee et American Premier Underwriters, Inc Ownership ....100.000 | American Financial Group, Inc. |....N........| ...
.......... . |46-3246684| .. . | Pennsylvania Qil & Gas Holdings, LLC..... .. |PA.. . <eveeeenr. | American Premier Underwriters, Inc.... . | Ownership... ....100.000 |American Financial Group, Inc. |....N
....... 23-6000766 Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... |......66.670 | American Financial Group, Inc. | ....N
....... 23-6207599)| .....ccvvevr | corernrrrrsrireirnns | werreirenenennennnn. | Pittsburgh and Cross Creek Railroad Company..........cocceeevecvrivniineennenn |PAneces [NIAL.......... | American Premier Underwriters, Inc Ownership......... | ......83.000 | American Financial Group, Inc. | .....N
....... . |23-1675796| .. . | Waynesburg Southern Railroad Company.... . | American Premier Underwriters, Inc.... . | Ownership... ....100.000 | American Financial Group, Inc. |....N
....... 98-1073776 GAl Insurance Company, Ltd APU Holding Company Ownership ....100.000 | American Financial Group, Inc. | ....N........ | ...
.............................................................................................................................................. Great American Specialty & Affinity Limited...........cccocoevrerinieiciriennnnn. APU Holding Company. Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
..................................................................... 31-1446308] .....ovovvee | rverrrnrreireirnes | eerrerernsnenenns | HANGAT ACQUISIION COMP..vvnveiriecerieireiieciseeees et sneeeeesneas APU Holding Company Ownership......... |....100.000 |American Financial Group, Inc. | ....N........ | ...
..................................................................... 91-1242743| .....ovvev | cevriereveieiiens | verieiviieneeenn. | Premier Lease & Loan Services Insurance Agency, Inc........cooceeveeveeee. |WALL....... |NIAL.......... |APU Holding Company........c..cccoeovviereveenreseisnensennne. | OWNErShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 91-1508644| .......ccocces | crrrerinrrnrrernes | eesereiinnnenen. | Premier Lease & Loan Services of Canada, InC........c.cocevvvvcvvnereiennenne |WAL........ [NIA........... | APU Holding Company. Ownership......... |....100.000 |American Financial Group, Inc. | ....N........ | ...
..................................................................... 31-1262960] .....cvver | cevreresrieiienns | vervesieniennnnn. | RiSiCO Management Corporation...........ccoceeeecvveiveveesieiseisniesesscessesns | DB | NIAL......... | APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-0823725] ...ovvovvees | rvrrrnenereirnes | eererereennenenn | DiXi€ Terminal Corporation............cceeeeeneencereersinensnsesessesnesssesesenenns | OHeeeeeees [NIA-.......... | American Financial Group, Inc...........cccccccvsvevvreirennene. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N........ | .....
..................................................................... 98-0606803.......coccer | cervrerrerreeirenss | ververearienennnn. | GAIHolding Bermuda Ltd.........c.ccovevevivicicsiieievcceiiececsssiiesesneenes | BMU..oo | NIA........ | American Financial Group, InC..........cccocoecceveveirnennen | OWNErShIp......... | ......69.990 | American Financial Group, Inc. | .....N........ | 2...
..................................................................... 98-0606803 ] .....ccvvvr | rrererrrerreerrernes | eerreerernenneneee | GALHoIding Bermuda Ltd.......c.coevevercrcrnirnrnereiernenesersessnennees | BMUoc [NIAL...... | GAL Australia Pty Ltd........cccooovveieisisineneseiecneneee. | OWNETShip........ |......30.010 | American Financial Group, Inc. | .....N........ |2...
..................................................................... 98-0556144 | .....covver | cevrerereieiens | verveenrenrenneanee | GALINAEMINILY, LA, GAl Holding Bermuda Ltd..........cccccccovvviererieirerrenene. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Neon Capital Limited GAIl Holding Bermuda Ltd..........cccccovvererrrencercereirnneneer | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Neon Holdings (U.K.) Limited.... Neon Capital Limited...........ccccoeovvvrvrininrerrnrenennenn | OWNErShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Beat Capital Partners Limited...........ccceerrrurrerneneenrneeeesseseeseeeeeeens Neon Holdings (U.K.) Limited.............cccoererinrnrrrnrnnnene. | OWnership......... | ......26.960 | American Financial Group, Inc. | ....N........ | .....
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1 2 3 4 5 6 7 8 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) *
.............................................................................................................................................. Tarian Underwriting Limited...........coovvveveinenieneeiesesieesse e .conern. | Beat Capital Partners Limited...........cccocvveveirennnennnn.. | OWnErShip......... | ......60.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 98-0412245] .....oovve | vevevrerenrens | veveneennenenen. | LAVENhAM Underwriting LIMIted. ......o..cvveveeereereererescees reeeeeeneeneer | N€ON Holdings (U.K.) Limited.........ccccoevvvivineireirnnenennn. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | ...
.............................................................................................................................................. NEON HAlY S.R.L...oiviiiiiieee e Neon Holdings (U.K.) Limited...........cccccceeovverrereirennenn. | Ownership......... |......60.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Neon Management Services Limited............cocvrurenrnrerrerneneeneereineeneen. Neon Holdings (U.K.) Limited.............cccocrsrinrnrrnrnnene. | OWnership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Neon Sapphire Underwriting Limited............cccoovvrerenieeneniesesienns Neon Holdings (U.K.) Limited...........cccccceerrerrvireerennnen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Neon Service Company (U.K.) Limited..........ccccoeurrrrrrerrernenrennereieeennen. Neon Holdings (U.K.) Limited.............cccecorsrivinrrnennene. | OWnership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
....... Marketform Australia Pty Limited............cccorerivenenineeneeseenins Neon Service Company (U.K.) Limited Ownership ....100.000 | American Financial Group, Inc. |....N........| .....
....... . | Studio Marketform SRL................. . |Neon Service Company (U.K.) Limited . | Ownership... ....100.000 | American Financial Group, Inc. | .....N
....... Neon Underwriting Bermuda Limited.............ccccoevvieevieiceceiieens Neon Holdings (U.K.) Limited..............c...ccoeevrevnnenee.. | Ownership ....100.000 |American Financial Group, Inc. | ....N........| .....
....... Neon Underwriting Limited..........coverineeniecreeeneeeeeecenes Neon Holdings (U.K.) Limited.............ccccocorsrnrerrrrneeneen. | OWnership ....100.000 | American Financial Group, Inc. |....N........ | ....
.......... . | Orca Services A/S............ .. . |Neon Holdings (U.K.) Limited.. .. | Ownership... ......89.425 | American Financial Group, Inc. |....N
....... Sampford Underwriting Limited............coooeereereenineenenieeeneseeseieeeneens reevereneenee. | NEON Holdings (U.K.) Limited.........ccccocovevivineeneinneenennen. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| .....
.............................................................................................................................................. Helium Holdings LIMited............ccoeevvieviiriiencce e <veeeeeer. | American Financial Group, InC.........cccceceveeeevvinenenne | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | 5...
.............................................................................................................................................. Neon Employee OWNership LLC..........ccveeeneeminieneneieieeneeneeseeeeeeeens cvveneeneer | Helium Holdings Limited..........coovcveienincncncincncneee | OWNEISAIP..ciis | 100023.350 | e | eenlNa | 51
.............................................................................................................................................. GAl Australia Pty Ltd.........cccovevmrieereiceeeeeees e eveneenr. | NEON Employee Ownership LLC..........ccccceeveevvveenenen. | OWnership........ |....100.000 | American Financial Group, Inc. | .....N........ |5...
..................................................................... 06-1356481] ......cccoeeer | cevvrerrerrierienes | cervessenennnnn. | Great American Financial Resources, INC.........c.vvcvcviveiciccvenecceses eveeeenr. | American Financial Group, Inc...........ccccccecvevcveevnneeen. | OWNErShip........ |....100.000 | American Financial Group, Inc. | ....N........ [ 1...
..................................................................... 31-1422717 | oo | eereerieeeereees | eeeesrieieeeeenee | AAG INSUIANCE AGENCY, INC.vvvvvrvcveee et .o | Great American Financial Resources, Inc..................... |Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 34-1017531| covevevves | eevreiiesnenienns | eervesnenienseenes | CEIES GIOUP, INC.rvvivviiiiiei e e ..o | Great American Financial Resources, Inc..................... |Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 470717079 oo | eveeeeveiieees | eveveeseeieennnn. | CoONtinental General COMPoration............ccveveeveeeiereseeeseeseesee s revervenen | CEIES GrOUP, INCuvvovveveecese e | OWNETSHIP.......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 34-1947042] ....coovvee | rrrerreneirenens | eevererinineneee | QQAGENCY OF TEXAS, INCuvviviiteiccee e reerieneer | CETES GrOUP, INC..oveecee e | OWNETSHIP.......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-1395344 | ....ovvves | erveerieieeriees | ceeevresierinnennn. | Gre@t AMENCAN AAVISOTS, INC......vuveveveeeicieveie e .o | Great American Financial Resources, Inc..................... |Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
0084| American Financial Group, Inc. |63312... | 13-1935920] ........cccc. [voeverrieveveiens [ eovrerieisienens Great American Life Insurance Company..........ccceeeveerververeniersesninnees | OHevevcois [Aciinne, Great American Financial Resources, Inc..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
0084 | American Financial Group, Inc. |93661... | 31-1021738| .....ccccovee | cvvrmrrerreiinnins | overerenreseerninnns Annuity Investors Life Insurance Company..........ccccoeevnereernenrnneseennns | OHeevevns [ 1A, Great American Life Insurance Company..........c..ve..... Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
..................................................................... 27-4078277 | coocvvvves | vevreiresieriens | vevvesienennnnnn. | Bay Bridge Marina Hemingway's Restaurant, LLC..........ccccoveeviciennns Great American Life Insurance Company..................... | Ownership American Financial Group, Inc. | ....N........ | ...
..................................................................... 27-0513333| coocvvvvee | ceverrrereieerens | vevveneennenenn. | Bay Bridge Marina Management.........c.oeeeeeenennneneneseeeneens Great American Life Insurance Company Ownership American Financial Group, Inc. | ....N........ | .....
..................................................................... 20-1246122| .ocvevvves | eevrieireseeiiens | cevvesneniennnenn. | Brothers Management, LLC.........ovevieieiniecciseesees s Great American Life Insurance Company Ownership American Financial Group, Inc. | ....Y ... | ...
....... 81-3737639 Charleston Harbor Fishing, LLC..........ccovuernrinmirnineennseisiesensessesssenens Great American Life Insurance Company Ownership American Financial Group, Inc. | ....N........ | .....
.......... . |47-5618395| .. . | GA Key Lime, LLC. . | Great American Life Insurance Company . | Ownership... American Financial Group, Inc. | ....N........ | 2...
....... 47-5618395 GA Key Lime, LLC.... Great American Insurance Company............ccc.eeen.e.... | OWnership American Financial Group, Inc. | ....N........ |2...
....... 20-4604276 GALIC - Bay Bridge Marina, LLC...........cccooovivrininiereeieesesseeinens Great American Life Insurance Company Ownership ....100.000 | American Financial Group, Inc. |....N........| ...
....... . 131-1391777| .. . | GALIC Brothers, Inc.................. . | Great American Life Insurance Company.... . | Ownership... ....100.000 | American Financial Group, Inc. | .....Y
....... 26-3260520 Manhattan National Holding Corporation.............c.cceeueenieiienieneinnens Great American Life Insurance Company Ownership ....100.000 | American Financial Group, Inc. | ....Y ... | ...
0084 | American Financial Group, Inc. |67083... |45-0252531 | .....coccoee | crnremeeneneiiniins | rreeeeneereereennes Manhattan National Life Insurance Company..........ccccocoeeeeneeneernerneennes | OHevrcncs [1Aiicianc Manhattan National Holding Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... NSO O
..................................................................... 52-2179330] c.ovvvvver | eevrererrnenrenns | evevnenrenennes | SKIPJACK MAMNA COMP..viviiiiiieieieieseieeesie et ses <o | Great American Life Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc. |....N........| .....
..................................................................... 42-1575938 | ...ovvvvve | cerrenrinnrernis [ eveireirseinnneene | Great American Holding, INCe...eeveeeececeneieecscne e <vveneeee. | American Financial Group, INC........ccccoevveirevncncenennee.. | OWnership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 27-3062314 | ...ocoevvves | eererviveeiiieies | eevvreeerenreeeene. | Agricultural SErVICeSs, LLC........o.cviviieicceceeee e <veeeenenr. | Great American Holding, Inc..........cccceceeevvecveveencnenenn. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....




statement for September 30, 2018 ofthe  Mlil-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) *
.............................................................................................................................................. Great American Holding (Europe) Limited..........cccoovvviereneinieeinnnnns Great American Holding, Inc.......cc.cccccoeveieirvirieiennnee. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.............................................................................................................................................. Great American EUrope Limited...........ocvrurerenrereeseeienneeneseeseeeeneeens Great American Holding (Limited) Ownership......... |....100.000 |American Financial Group, Inc. |....N........ | ...
..................................................................... AA-1784136 .....c.ooevs [ cveerievisiienes | eveveeiieennn. | Great American International Insurance Designated Activity Company.. Great American Holding, Inc Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | ...
0084 | American Financial Group, Inc. |23418... | 730556513 .....ccccoee [ crnemrreermiineins | oreseeneereereinnes Mid-Continent Casualty COMPaNY...........cccrwererrerienrereereesnrensessessesessenens Great American Holding, INC.........c.coverrurineenrernirnirnnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ TR O
0084| American Financial Group, Inc. | 15380... | 73-1406844 | ............. [ .ceceivrieveineiens [ eovirerresisiienns Mid-Continent Assurance COMPANY........cccocueeererrereenneerseereressesesessesens Mid-Continent Casualty Company..........ccccovueeerrnnrenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore e
0084 | American Financial Group, Inc. | 13794... | 38-3803661| .......cccc. | cvveerrrerrmiineins | orerrreneereereienes Mid-Continent Excess and Surplus Insurance Company...........ccc.eceuun. Mid-Continent Casualty Company...........cccoeevereueeneens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
30-0571535 Mid-Continent Specialty Insurance Services, INC..........ccvveererrerriennns Mid-Continent Casualty Company...........ccccvueueerreerenns Ownership......... ....100.000 |American Financial Group, Inc. | ..... SR I
. |73-0773259 .. . | Oklahoma Surety Company...... Mid-Continent Casualty Company... ..| Ownership... ....100.000 | American Financial Group, Inc. | ..... N
34-160739%4 National Interstate Corporation Great American Holding, INC.........ccccccevevvivicverieennnen. Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
341899058 .....cvvvvere | ererreereerrereerens | eeveerreeseereeeees American Highways Insurance Agency, INC.........cccocvveveeeneneeeeeneinenen: OH.......... NIA........... National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ [SU O
. 131-1548235] .. . | Explorer RV Insurance Agency, Inc . . | National Interstate Corporation . | Ownership... ....100.000 |American Financial Group, Inc. | ..... N
98-0191335 Hudson Indemnity, Ltd.........ccoerinineeeeeseeeeeeseese s National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... Necoreer | e
..................................................................... 66-0660039 ......ccees [ coverriresriieens | eervererensenenen.. | Hudson Management Group, Ltd..........occeveeeeieceecesceeeeeeene National Interstate Corporation Ownership......... |....100.000 |American Financial Group, Inc. | ....N........ | ...
..................................................................... 34-1607396] .....covcevr | rrererrenerenrees | eerereneeenennn. | National Interstate Insurance Agency, InC........ocoeoveeveveneicneenenesnecneene | OHuceeces [NIAL........ | National Interstate Corporation Ownership......... |....100.000 |American Financial Group, Inc. | ....N........ | ...
..................................................................... 36-4670968| ......c.ccee. | cerveerierieerienes | ceveriveenennnnnn. | COmmercial For Hire Transportation Purchasing Group..............cc..c...... | SC........... |NIA........... | National Interstate Insurance Agency, Inc.....................|Management...... | .................. |American Financial Group, Inc. | .....N........ |4...
0084| American Financial Group, Inc. | 32620... {34-1607395| .........c.. [ woeveviieiereiens [ evierieirisiens National Interstate Insurance Company..........c.ccccevverereverseerieresennns OH.......... A National Interstate Corporation...............ccccuevevrivrinennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N e
0084| American Financial Group, Inc. | 11051... {99-0345306| .........c... | ceeveveerveeeiens | eovrerieisisienns National Interstate Insurance Company of Hawaii, InC...........c..cccovvevee. OH.......... A, National Interstate Insurance Company..........c..ccco....... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevooos [
..................................................................... 43-1254631| ...ocvovevs [ coviviieviviieies | cveviesieeennn. | TransProtection Service Company........cocvceveevveeeeiveeesissessienienneeens | MOuiae | NIAL........ [ National Interstate Insurance Company........................ |Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
0084| American Financial Group, Inc. |41106... {95-3623282| .........cc.. [ ceeveveverveieiens | eovveerieireniens Triumphe Casualty COMPANY.........c.cceveveveeeeieesee e sssnes OH.......... A, National Interstate Insurance Company..........c..ccco.uu... Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
0084| American Financial Group, Inc. |21172... {86-0114294 | ............. | ceeeveveveveiens [ evvrreriesisies Vanliner Insurance Company..........c.ceeueieeunsieriesessse s MO.......... A National Interstate Insurance Company.............cccooue... Ownership......... ....100.000 | American Financial Group, Inc. | ..... | RO I
..................................................................... 20-5546054 | .....ccvves | cevrerieieerienes | cerervnsnenenn. | Safety Claims & Litigation Services, LLC.........cccoeevveeeecveceeeveeveeveienee |MTee | NIA........ | National Interstate Corporation.............cccecvcveveeveeeeene. | OWNErShip........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 46-4570914 | ...cvovevs [ cvrieviviienns | eveveeiienennn. | Safety, Claims and Litigation Services, LLC..........cccccoeecvecveieveiviieiieeen. | OHo [NIALL......... | National Interstate Corporation.... Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
0084 | American Financial Group, Inc. |22179... |95-2801326 | ........cc.c. | covvrerrerrmiiniins | orermrennereerninnns Republic Indemnity Company of AMENICa..........ccvrvrrerenrerrernirnsensereinnns Great American Holding, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
0084| American Financial Group, Inc. |43753... {31-1054123] .......ccccc. [woeveviieieieiens [ eovierisieiens Republic Indemnity Company of California...............ccceuevrrieierirriennes Republic Indemnity Company of America..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroon e
..................................................................... 59-1683711] ..evvevres | rrererrnrrnnireirens [ eevrreiiecnnennee | SUMMIt CONSUIING, LLC.....oeeire e Great American Holding, InC. .......c.ccccvevvrnrrerrnienenene | OWnership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
..................................................................... 59-3385208 .....cccvver | cervrrerereeniens | vervesireniennnnn. | Heritage Summit Healthcare, LLC.......covviveveieiecececcesie e Summit Consulting, LLC.........ccccoevrivreveereiresirenennne. | OWnErShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 82-2462705 Summit Real Estate Holdings, LLC.........ccccovrremrnrenrireincneereieeesenseeens Summit Consulting, LLC.......ccccouovrrrrneneerrreirnirnsennenenn. | OWNErship......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 59-3409855| .. . | Summit Holding Southeast, Inc..... . | Great American Holding, Inc. .. . | Ownership... ....100.000 | American Financial Group, Inc. |....N
0084 | American Financial Group, Inc. | 10701... |59-1835212 Bridgefield Employers Insurance Company. Summit Holding Southeast, INC.........c.covvvvrrervereinrenen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
0084| American Financial Group, Inc. | 10335... |59-3269531 Bridgefield Casualty Insurance COMPany.........cccoceveueurerererreesiseneennens Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
0084 | American Financial Group, Inc. | 16691... | 31-0501234/.. . | Great American Insurance Company.... . | American Financial Group, Inc................ .. | Ownership... ....100.000 | American Financial Group, Inc. | ..... N
0084 | American Financial Group, Inc. | 35351... | 31-0912199 American Empire Surplus Lines Insurance Company. Great American Insurance Company............ccovveveennnns Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
0084 | American Financial Group, Inc. | 37990... | 31-0973761 | .....coccovee | crrenrreereinens | reereeeneereereennes American Empire Insurance Company American Empire Surplus Lines Insurance Company... | Ownership......... ....100.000 | American Financial Group, Inc. | ..... NSO O
..................................................................... 59-1671722| ..vvvvves | ceveereseiniienns | verveisieneennnnn. | American Empire Underwriters, Inc American Empire Insurance Company...............c.......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....Ycc.... | ...
..................................................................... 31-1463075] ....ccvoveee | erereenerrereirens | eevereiineinneneee | American Signature Underwriters, INC...........veeeeeienreneneincnensinssennenns Great American Insurance Company.............cccoeeenee.. | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y oo | ...
..................................................................... 59-2840291| ....ccevvees | cvrerveeeviieies | cevreeerenieennn. | Brothers Property Corporation..........coceceeeceniveceeeeesecee e Great American Insurance Company..............ccceuee...... | OWnership........ |....100.000 | American Financial Group, Inc. | ....Y........ | ...




statement for September 30, 2018 ofthe  Mlil-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) *
..................................................................... 25-1754638| .....cccooeer | vevvrierereieiienns | vevvevisnienennn. | Brothers Pennsylvanian Corporation...........ccccceeevveieiveieiieiseissiescisnees | PAcan. | NIA....... | Brothers Property Corporation...........c.ccccceeveveivevnnnne. | OWnErShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 59-2840294| .......ccco. | covrrrenernrirernes | cecrereiinnnnennn. | Brothers Property Management Corporation............cccoceeeveisvsesennneens |OHueees [NIAL.......... | Brothers Property Corporation...........ccccccoeevirvvenveeee. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N........ | .....
..................................................................... 20-4498054 | .....cccvvees | cevrnresieiienns | ververisnienennnn. | Crescent Centre Apartments.........coceecvieveneieniecneiesieseesisnsesessneenens | OHuc | NIAL........ | Great American Insurance Company............cccceeeneee.. | OWNErShIp........ |....100.000 | American Financial Group, Inc. | ....N........ [ 1...
..................................................................... 311277904 ....ovovvees | cvereeeenereiines | cevereiinennenenn. | Crop Managers Insurance Agency, INC........ocvevevvnenernencenenennisnnenns | KSuvieeens [NIAL.......... | Great American Insurance Company...........ccccoceeeeeeene. | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y ... | .....
..................................................................... 31-0589001 | ...cvvvvver | vervrrereinenrenns | verveerrenenennne | DEMpsey & Siders Agency, Inc Great American Insurance Company...............ccceveeeene. | OWNErShip......... |....100.000 | American Financial Group, Inc. | ....Y ... | ...
..................................................................... 31-1341668| .......coees | covrrerrerereiines | werersnennnennnne | EAeN Park Insurance Brokers, Inc.... Great American Insurance Company.............cccoceenee.. | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y oo | e
....... El Aguila, Compafia de Seguros, S.A. de C.V......ccccocevevrcereresirennenn. [MEX...o. Great American Insurance Company...............ccceeeeeeeee. | OWNErShip......... |....100.000 | American Financial Group, Inc. | ....Y ... | ...
....... . . . | Financiadora de Primas Condor, S.A. de C.V... MEX........ . | El Aguila, Compafiia de Seguros, S.A. de C.V ..| Ownership... ......99.000 | American Financial Group, Inc. | .....N
....... 39-1404033 Farmers Crop Insurance Alliance, INC.........ccccoccvevevceeivecreieeeseeens Great American Insurance Company...............ccceo........ | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y........| ...
....... 13-3628555 | .....ovevee | cerrireineneinens | weneereereeienneene. | FCIA Management Company, INC.......c.ceveeceneeneinceseineeneneeeeseeseeeeees Great American Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. | ....Y ... | ...
............................... . | Foreign Credit Insurance Association... . Great American Insurance Company.. . | Management... .... |American Financial Group, Inc. | ....N
....... 81-0814136 GAl Mexico Holdings, LLC........ccovurieiieeieeenereieeeeessese e eeeesseseinees Great American Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-1753938 | ...ocvevvves [ erervireiviieies | evvreeeenvieeee. | GALWAITANty COMPANY.......coiviviveiiceecte e Great American Insurance Company..............cccee.e.e.... | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y........ | ...
..................................................................... 311765544 .....coovvee | o | cevereinineeneee | GAL Warranty Company of FIOFAa. ... GAl Warranty Company...........ccccueereeneneeneereerenencenneenes | OWNErship........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 61-1329718 ..ovvvvves | ceveerierveereenes | cereevesnennnnnn. | Global Premier Finance COmpany.........c.cccvceveveeveeseeeveesseseseesesieneenens Great American Insurance Company...............cc.......... |Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
..................................................................... 74-2693636 .......ccoce. | cevrerrerrieriees | cereeeieriennnnnnn. | Great American Agency of TeXas, INC.....vuvvevcveceicveeeeie e Great American Insurance Company............................ |Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
0084| American Financial Group, Inc. | 26832... {95-1542353| ........cccc. [ ceeveveverieeeiens | eovveereesesinnns Great American Alliance Insurance COmpany..........cccocvvereeerereresrenennes OH.......... Great American Insurance Company............c.co.evevnnn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevooos [
0084| American Financial Group, Inc. |26344... | 15-6020948] ............. [ cecveveieieieiens [ evvrrerrisieiens Great American Assurance ComMpPaNy..........cccocevevevereriereesssenseeesesnnens OH.......... A Great American Insurance Company............ccco.eveuenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo e
0084| American Financial Group, Inc. | 39896... {61-0983091| .........c.. [ ceeeeveverveverens [ eveerieisisiens Great American Casualty Insurance Company...........cccocevvevevereereeennnnns OH.......... A, Great American Insurance Company............ccco.eveevnene. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
0084| American Financial Group, Inc. | 10646... | 36-4079497 | .........c.. | oeveveieveveiens [ eovierresisiens Great American Contemporary Insurance Company............ccccvveveinnnee OH.......... A Great American Insurance Company.............coo.eveunes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N e
0084| American Financial Group, Inc. | 37532... {31-0954439| ........cc.. | eeveveverveieiens [ eovveriesesies Great American E & S Insurance Company............cceveeveeveveneeeressesesenn. Great American Insurance Company............ccco.evevenee Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
0084| American Financial Group, Inc. |41858... | 31-1036473| ........cccc. [voeveveiereneiens [ eovreriesienenns Great American Fidelity Insurance Company... Great American Insurance Company...........ccouveveuenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
..................................................................... 31-1652643| .......cooes | corrernrinnireinns | eeirereiennnnnn. | Great American Insurance Agency, Inc Great American Insurance Company.............cccoeeenee.. | OWnErship......... |....100.000 | American Financial Group, Inc. | ....Y oo | vouo.
0084| American Financial Group, Inc. |22136... | 13-5539046 ............. | .cecveveieveveiens [ eorireriisieienns Great American Insurance Company of New York...........cccocvivereiennen. NY.oorinee A Great American Insurance Company.............ccc.eveuenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroon e
..................................................................... 31-1073664 ] ....ccovvees | orrerrrrerninns | eerereinnnnnens | Gre@at American LIoyd's, INC.....uevvececieieisineiscs e Great American Insurance Company.............cc.coe.enee.. | OWNErship......... |....100.000 | American Financial Group, Inc. | ....Y oo | vouo.
..................................................................... 31-0856644 | .......ccce. | cevrerereieiens | vevesireniennnnn. | Great American Management Services, INC.......c.cvevvevcvvvecienesieennnns Great American Insurance Company...............cccee.e..e.e. | OWnErship......... |....100.000 | American Financial Group, Inc. | ....Y....... | ...
0084 | American Financial Group, Inc. | 38580... |31-1288778 Great American Protection Insurance Company. Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ TR
..................................................................... 31-0918893| .. . | Great American Re Inc...... . | Great American Insurance Company.. . | Ownership... ....100.000 | American Financial Group, Inc. | .....Y
0084 | American Financial Group, Inc. |31135... |31-1209419 Great American Security Insurance Company...........cocueeeeereenrereesereenens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
0084 | American Financial Group, Inc. | 33723... | 31-1237970 Great American Spirit Insurance Company..........c.coeeveeeiereesieniennens Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ TR O
....... AA-1120817] .. . | Insurance (GB) Limited . Great American Insurance Company.. . | Ownership... ....100.000 | American Financial Group, Inc. | .....Y
....... 59-1263251 Key Largo Group, INC.......ceiiieieiieieieeississieieissese e ssesssnees Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
..................................................................... 871850814 | ....cccovveee | coereenenerennes | eeivereiineennenene | PLLS Canada Insurance Brokers INC.........c..veceeeeeereeneeneeneesienneneeneines Great American Insurance Company.............cccoeeeeeee. | OWnership......... | ......49.000 | American Financial Group, Inc. | ....Y ... | ...
..................................................................... 31-1293064 | ..vvvvver | cevririreneieirenns | evvevisnennnnns | Professional Risk BrOKErS, INC.......ucviveveeiiieieniisiesssseeeese s Great American Insurance Company...............ccceeeeeeeee. | OWnErShip......... |....100.000 | American Financial Group, Inc. | ....Y..c.... | ...
..................................................................... 31-0686194| ......ooovs | covrrrnrrrrernes | eerereincnnnene | ONE EaSEFOUMD, INC..oeeeveeescsereesssessiisssssnnes | OHeeees [NIAL......... | American Financial Group, Inc...........ccccevvveveneerennnene. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 31-0883227 | ...ocvevvver | covrervriesviieiens | eevveeerensnenenn. | PiON@Er Carpet Mills, INC....vvvvecveveecciiccceeeceeveceeeeceesseeeessseeiennees | OHuvecies | NIALL........ | American Financial Group, Inc...........ccccceeveeveveevennnenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........| .....
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statement for September 30, 2018 ofthe  Mlil-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) *
..................................................................... 311119320 oo | cevrereveeiienns | evvevnsniesennes | TESHOIINGS, INC.vvvccceeceseeccsieeseesessesesessennennns | OHucee | NIAL........ | American Financial Group, InC...........cccccceeevevennnennnenn | OWnErShip........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 310728327 ..ovvevvees | vrerreeeneireernes | eevereeineennenenns | Thre€ East Fourth, INC....eeeiivcvcrciessevesecesccnssessissssiiesssnenns | OHeeces [NIAL......... | American Financial Group, Inc...........ccccocvveeeveneernnnnene. | 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 Company is affiliated but not owned.
5 | The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAl 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.
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PART 1 - LOSS EXPERIENCE

Current Year to Date

4

Lines of Business

1

Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

-
O OWooODOTE WN =

. Allied lines....
. Farmowners multiple peril....
. Homeowners mUItiple PEril...........cccveviiieieicieiee e
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine
. Inland marine
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made
. Earthquake
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

, 19.2 Private passenger auto liability
, 19.4 Commercial auto liability..

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability....
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.........
s TOMAIS e

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

6,341,665
40,843,557

7,011,155

5033715

0

81,273,313

DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccoecvrsrieriisrererierriane

rom overflow page

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine.......
L INMANA MAMNE. ...t
. FINANCIal QUATANLY.......c.cvevieiieiicc et

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

. International..
L Warmanty.....ccoveveieiecsee e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.........

Fire...

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

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 Quto IAbiliy............coerrrvereiiieieicee s

. AUO PhySICal dAMAGE........ceieeeiie st
. Aircraft (all perils)......

.................................... 2224080 | .

.................................... 1,281,122
....................................... 558,927

.................................... 1501771 | .

...5,311,850

................ 6,704,631

................ 4571762

16,567,012

................ 4,690,160
................ 1,884,532

R 6,718,236

15,456,124

o 361,047
.................................... 1,436,851

e 5,428,072

. Sum. of remaining write-ins for Line 34 from overflow page
. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........ccoerrirerrierereresieress s

Q13
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LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 1 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+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2015+ PriOr..cce. | v 106,185 | covovvererericrans 82,502 | .o, 188,687 | c.oveeerererean 26,866 | ..o 8,251 | oo, 35,117 | oo 84,241 | oo 15,640 | oo, 67,252 | oo 167,133 | oo 4,922 | e 8,641 | .o 13,563
2. 2016, | e 13,904 | .o 23,251 | oo 37155 | o 2,107 | o 956 | oo 3,063 | .o 12,153 | o, 3A75 | e 19,251 | oo 34,579 | oo, 356 | 131 | 487
3. Subtotals
2016 + Prior........ | cecovrereree. 120,089 | oo 105,753 | cooovvererae. 225842 | oo 28,973 | oo 9,207 | oo 38,180 | .cooovevecrea 96,394 | oo 18,815 | oo 86,503 | ..ooverrane 201,712 | oo 5,278 | oo 8772 | . 14,050
4. 2017 e | e 13,275 | e 41,563 | oo 54,838 | oo 3,522 | oo 2,939 | oo 6,461 | oo 11,370 | oo 3,969 | oo 22775 | oo 38,114 | 1,617 | (11,880 | ..o (10,263)
5. Subtotals
2017 + Prior......c. | ceevreererennan. 133,364 | oo 147,316 | oo 280,680 | ..ooooerernnan 32,495 | oo 12,146 | oo 44,641 | o 107,764 | o 22784 | . 109,278 | oo 239,826 | ..o 6,895 | oo (3,108) | oo 3,787
6. 2018, [ 0.0 S P .0 S I .S, S [ 0,9, S [ 5,063 | oo 5,063 |............... D0, S [ 9,564 | oo 35,038 | oo 44602 |........ .0 S P ) 0.0 S P XXX v
7. TotalSueieeeees | e, 133,364 | coovrerene. 147,316 | oo, 280,680 | ..oooevcrerieiiinns 32,495 | oo 17,209 | oo 49,704 | oo, 107,764 | oo 32,348 | oo 144,316 | ccoovvererene. 284,428 | ..o 6,895 | .o (3,108) | cevovveererrereinee 3,787
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 Line7
Policyholders | .occvvevevene 178,780
L DT 52% (2. o 2ND%| 3. e 1.3%

Col. 13, Line 7

Line 8

4 s 21 %




statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> ow N

Bar Code:

* 2 3418 2018490000 O0 3 =
* 2 34182 0184550000 3 =
* 2 34182018 3650000 3 =

Q15

Response

NO

NO

NO

YES
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Overflow Page for Write-Ins

NONE

Q16



statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o Nk W

—_
- o

. Deduct total NONAAMItIEd @MOUNLS...........cuuieiiiicierieci bbb
. Statement value at end of current period (Ling 9 MINUS LiNE 10).....c.iuueieiurineisiessessis s ssessss e semssnsssessessenes

Book/adjusted carrying value, December 31 Of PHOE YEAI..........cccvcviriieiieieieeie ettt sesans
Cost of acquired:

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals................
Deduct amounts received on disposals.
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current YEar's EPrECIALION...........c.cceuricveiicte ettt ettt bbb bt b n s aee

Book/adjusted carrying value at end of current period (Lines 142+3+4-546-7-8).........covurrrrerneerernieneireieineeeeneese s

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

S s s s
aOrR®N o~ O

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON AIIOWANCE........cerveieiieieeiseicteie ettt bbb bbb
. SUBLOLAl (LINE 11 PIUS LINE 12)..eurvuieeiieeieercieiie ittt sttt sttt s s enssssessentens
. Deduct total NONAAMItIEA MOUNLS...........euuieiicieiiii et bbb
. Statement value at end of current period (Ling 13 mMiNUS LiNE 14).......ouiiurinrsresseisississessesssssssssssssssssnsssssessessssssssssssasssssses

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........oveurerereeneenrerseeneeneeneesneenees
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...........ccvvereereerernienenn.
Unrealized valuation increase (decrease).
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............cueuirieieiieieeeee e nans

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 YEAI..........c.cuiueiveieiieieieie et nans
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. .........c.uruuririeeerie ettt
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 reCoOgNIZEd...........cccoveeiicreeiiesee e

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccccvrrererreriierrerireeseese i
Deduct total NONAAMItEEA @MOUNLS........c.ueviieiieieiisie ettt

Statement value at end of current period (Ling 11 MiNUS LiNE 12)......c.ouiieiririienre s e ssessesssssnsssssesssessssssssessssssnesss

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© NS Ok N =

A s
W oo @

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........cccorveneereineeneereinens
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........c.ccevvrererirreriereriesie e
. Deduct total nonadmitted @MOUNLS...........c.coevivieeieiiciciee ettt
. Statement value at end of current period (Ling 11 MINUS LINE 12).........cviiuiveiciiiersieciesieesisctesessesseseesessesesssssssssesnsnsnaas

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEAr..........c.cuevveveveereeiecee e
Cost of bonds and stocks acquUIred.............ccoeveiuereicrreeciciiesie e

Accrual of discount...........cccoounne.
Unrealized valuation increase (decrease).
Total gain (I0SS) ON ISPOSAIS.........c.evevireie ettt ettt bbb bbb s s bttt s bt s st sesees
Deduct consideration for bonds and stocks diSPOSEA Of ..........c.eiuiieiciieiccce e
Deduct amortization Of PIEMIUM...........c.ccveuiiiieicsce ettt bbb s et e st es bt en s et nens
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

................................. 420,908,296
..106,072,814
...... 1,260,162

........................................ 385,598
................................... 64,478,610
........................................ 762,061

(1,678,670)] .

(136,581)
................................. 105,537,817
..................................... 1,229,767
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statement for September 30, 2018 ofthe  Mlil-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
1. NAIC T ()it nnes | eeestess et eeees 343,105,422 | ..o 17,980,721 | e 22,772,211 | oo 196,031 | oo 318,448,571 | oo 343,105,422 | ..o 338,509,963 | ..covvovreieieiinns 291,764,589
2. NAIC 2 ()it essntenns | eresseeeessses e neeenseens 24,614,097 | oo 1,999,950 | ..o 2,012,500 | ..oovorieeeeeeeeeees 205 | o 24,651,068 | .......cooveveirirnnes 24,614,097 | .o 24,601,752 | oo 24,674,694
F T 7 O - )OO UO USRS T 0 [ e | ettt nne | seaeesee et s ettt snens | eesenaenes st 2,456,256 | ... [0 SR (01 R 2,462,507
4. NAIC 4 () eeereeereereereeseiee ettt | erensee ettt eae 211,670 | oo | et ntees | eeeresiee et eienees (211,670) | oo 211,705 | oo 211,670 | oo [0 S
5. INAIC 5 ()it | aetee et enns BUT,185 | e | ceeresiee e 11,123 | o 209,597 | oo 318, TAT | oo 317,165 | oo 515,639 | oo 320,312
B NAIC B (8)..vvereeveeeeerseeresssessseeseessesssesseessesssesseessesssessesssesssesseessssssesees | ssseesssssscseessssssssoeessssssseeesses | snesesesseesssssssseesssesseseossssssecsees | eeeeesssecseessssssesseessssssesseetssssse | evoeseeesssssessesssssssesesssssssesseeess | eetsesssssesessesssseesssssseseetesssseees | cseettsssseeseessesssessesssssssesseessess | aeesessestsssssosseesssssseseessesseces () P
7. T0tal BONGS. ...ttt | ensesnssnsnsnssnsensees 368,248,354 | .o 19,980,671 | oo 24,795,834 | .o 194,163 | oo 346,086,347 | .o 368,248,354 | ..o 363,627,354 | .o 319,222,102
PREFERRED STOCK
8. INAIC Tt bbbttt | Shseb sttt b bt h s s s b i et | SeEeehe R e bR s bbbt b b tsene | Hebet bt s R h st b st b bt s | Sheesee b s st b b s b s s s et nseene | 4hseeaeheRE e bbbt h bt b s bt | ebatheta e h ettt | Cebenb bbbt [0 SR
9. NAIC 2.ttt | e 28,468,684 | ..o [ s | s (315,907) | oo 28,627,957 | .oocviene 28,468,684 | ......ccovevvieriinns 28,152,778 | oo 28,227,960
10, NAIC 3ee bbbttt | eretes et 6,400,009 | ....ouivviireireieirereirieieirenieiees | reree et | bt () RN 6,400,010 | cevvvveereirircreieinas 6,400,009 | ...cooovvvrvreriirieienn 6,399,997 | ..o 6,400,011
110 NAIC 4ttt | ebseh et a bt e skt b s | £ebeeE et b bt bbb sttt b et e | Hheh et e bt h et bbb eb st | Seheeaeh e s Rt R R s b s e bt bbb | £etsebeh et b bt h Rt s ettt | Hieeeh et bbb | Shaeb et [0 TR
12, NAIC Bttt | ebseh et h b bt e st bbbkt b s | £ebeeE et b bt bbbttt b s e | £heh Rt e b et et h et h bbb ebse | Seheeaeh e s Rt h R s b st bt bt ehs | etsebeh et e bt s bt sttt et | Hieeaeb et bbb | Shaebee e 0 e
130 INAIC Bttt e | eEEEeEE e h e e E e eh e e e bt eE et ens | £ehenEeeseEenE e R eeheehen e nebene e neh et e | fhnehene e neE et ehenE et n et n e nhene | SeherseEnhenseE e nnhens et ens e r st s ere | edeEneEeEeEeE e en e e et e b nnt et er e | Feeeeh et e st h ettt | Shnenne e 0 o
14, Total Preferred StOCK..........ocviuriieiirieniseeieiseieeesseseeneesninees | aerisessnssesse s 34,868,693 | ... 0 [ [0 (315,918) | ..ovovverierererininiis 35,027,967 | ..o 34,868,693 | ..o 34,552,775 | oo 34,627,971
15.  Total Bonds and Preferred StOCK. ... ..o | sosmessessssnsssessenees 403,117,047 | oo 19,980,671 | oo 24,795,834 | ..o [(PANEE) ] I 381,114,314 | o 403,117,047 | .o 398,180,129 | ..o 353,850,073
(a)  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; NAIC2§.. 0; NAIC3S....... 0;

NAIC4S.......... 0;

NAIC5S.......... 0;

NAIC6S...... 0.




statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest A(;ollected Paid for Acc5rued Interest

Carrying Value Par Value Cost Year To Date Year To Date
9199999.......c s | et enen

SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prior year 44,036,239
2. Cost Of Short-term INVESIMENES CQUITE..........c.cveveeiciiece ettt sse st b st s ntas | srsssssssssssssssessssassesesssessessssssssssessnssnss | sotessssssessesnsessessssnsassesans 66,714,529
3. ACCIUAN OF GISCOUNL. ... bbbt | Sebeee b e e bbb bbb bbbt b bbbt bbb | ehbbtbb et bbbttt bbb
4. Unrealized valuation INCrEASE (ABCTBASE).........ccevueveiriereiiiriteisiseie sttt st s bbb s s s s sebessssesessssesens | 2esbesesssssssassesessssesesassstesessnsesassntesessnses | srebessssesessssstesessssesss st ebessnsesessnsebesnsenes
5. Total gain (I0SS) ON QISPOSAIS...........cvuivrivieeiciiieie ettt bbbttt s s s s s st s st enae | Hsbessebassssesses st st e s s b st es e s st s s ssnsnsanse | estessssastes et st es e s s b s s s s s s st s st n s
6. Deduct consideration reCeiVed ON AISPOSAIS..............cccuiuiueiieriiiciesiee et ae s b esseaes | stessaesessstesessssesasssetessssesessssebessnesesanne | senesesessesesin et b snreaas 110,750,768
7. Deduct amMOrtiZation OF PIEIMIUM...........cv ettt ettt es st e et ee et s e bbb R8sk s £ et sesseeee | £ieesessees et e b see e b ee b b st ee s et e s ses st st snes | sebiebseesessesb et e es b e s bbb ee st en st
8. Total foreign exchange change in bOOK/AdJUSIEA CAMTYING VAIUE............ccviuiveiieieiecte ettt ssseas | ctetssesessseses s s s se b e s s s b sssebebessssesanas | ebessssesisseses st e s e s s ssb e b s s et bbb s s s et s nes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ...........cuuruurerreerereeeireereeereeeeseseeeseeseesessesssssseesessesses | reesesseesssssesssesesssessessessenssssssssssssssanssnss | sesesssssssssssssnssessessensasssessessassansssssessnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccccceviieriiiiieiieeieeeeseinies | e 0 [ oo 0
11. Deduct total NONAAMITIEA @MOUNLS. ..ottt | SeEEseEE R bRt sen bbbt | stbbsentsent sttt sttt
12. Statement value at end of current period (LINE 10 MINUS LINE 11)....cuiuiieriiiieieiisieserssississesssssssessesssssssesssssssessesssssssasss | sessssessesssssssessessssessasssssssassessesansessesad 0 ] e 0

QSI103




statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI04, QSI05, QSI06, QSI07



statement for September 30, 2018 ofthe Mlid=-Continent Casualty Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

. Cost of cash eqUIVAIENES ACGUIME............cc.cvueiiiiieie ettt enans

. ACCIUAL OF QISCOUNL.......oooeieitieiei ettt bbbt

. Unrealized valuation iNCrease (ABCTEASE)...........cuuiuiviiueieireieie ettt

. Total gain (10SS) ON QISPOSAIS........cvuururriuiereiririireereie sttt bbbttt nen

. Deduct consideration received 0N dISPOSAIS..........c.wereriirrerreerisiseiesesiseesseisessessssesseee sttt sssssessesenn

. Deduct amortization Of PrEMIUML...........owuriuririrerireieireseseisesesesee et ess st ss st nene

. Total foreign exchange change in book/ adjusted carrying ValUe..............ccoeueueerercerireiseesieceseeee e

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

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

. Deduct total nonadmitted @MOUNLS..........cccvieiiieieiicesies et nses

. Statement value at end of current period (Line 10 MiNUS LINE 11).....ciierirsinrisisssiissesssssessss s snsnens

67,586,512

............................................ 71,291,495

QSI108
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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, QEO03
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statement for September 30, 2018 ofthe  Mlil-Continent Casualty Company

SCHEDULE D - PART 3

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

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. Government

912828 Y6 1 |U.S. TREASURY NOTES 2.75 07/31/2023........ccciturirmiiriniisirsisnisssssssssienssnssssneenes | 07/26/2018........ GOLDMAN SACHS.....cotttiiitieisti st snssnesens | foersssssnssenssns sttt ensnns | ehbsssessens s et ensnes 348,441 | .o 350,000 T

0599999, Total - BONAS = U.S. GOVEIMMENL. ...ttt eeseiestiseesessseessms s s ens e ees s en et ees s sems s f1eeEseE et oEE e e EoEE£EEEEE RS0 E SRR o R £EE o6 Ef o £ e 0 E SRR E 4R EE S0 E S0 E SRR £E £ E e E 4L E 1oL eE R R e R ene fedseefee b rsen et ee et snt s | enisneensenseneensser et 348,441 | o 350,000 0 XXX
Bonds - Industrial and Miscell

03666H AA 9 | ANTARES HOLDINGS 6.00 08/15/2023 07/19/2018........ DEUTSCHE BANK ..ottt ssssssessesine | conesesssssanssesse s ssesssssesssesssssnssesins | esssesessosssssessssenssenssesinssans 999,950 | ..o 1,000,000 2FE

14310Q AA 6 |CGFM 2015-1A A11R CLO SSNR FLT 10/15/31 08/02/2018. CITIGROUP. ...2,000,000 2,000,000 1FE

14310Q  AE 8 |CGFM 2015-1A A13R CLO SSNR 4.56 10/15/31........ovvriviirrieiercinieeseesieeis 08/02/2018. CITIGROUP. ...1,000,000 1,000,000 1FE

15137E  BL 6 |CECLO 2014-21A A1RB CLO SSNR 4.05 07/30 07/12/2018........ JP MORGAN SECURITIES INC....couvuiiiiriiiitiresieisessisersssssierssissiessssssenes | revssssnssessesssee s sssessssssssesssesesssns | soessssssssessessssssessesssssesins 1,000,000 | oo 1,000,000 1FE

22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037........ccvvrvrrererirerrrnrnns 07/25/2018. CS FIRST BOSTON.....coviirriiiirerniiiieeieeirienisessssneenes ...3,880,000 ...4,000,000 2,020 |1FE

38175D  AC 4 | GOCAP 2018-38A B CLO MEZ FLT 07/20/2030........ccvvrivrereniereerircirnrerenns 07/17/2018. WELLS FARGO BROKERAGE SERVICES...........cc.coovmiiinieirireecsessisee e ...1,000,000 1FE

64829T  AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54 07/24/12018. CITIGROUP. ..999,723 ...1,000,000 1FE

65252D  AC 3 |NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027... .| 07/17/2018. WELLS FARGO BROKERAGE SERVICES..........cc.coovririnieieieicseseese e ,200,000 ,200,000 1FE

654740  BL 2 |NISSAN MOTOR ACCEPT 3.875 09/21/2023 09/18/2018. JP MORGAN SECURITIES INC ...2,998,920 ...3,000,000 1FE

74983D AQ 0 |RACEP 2016-10A A2R CLO SNR FLT 07/25/31 07/12/2018. CITIGROUP. ,000,000 ...1,000,000 1FE

83405X  AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027 07/31/2018. CITIGROUP. ..999,991 ,000,000 1FE

89656F AC 0 | TRL 2013-1A A ABS SSNR 3.898 07/15/2043..........ocerervrercrnricrnrirenne 09/19/2018. BANC OF AMERICA SECURITIES ,553,646 1857540 | oo 1,012 | 1FE i,

96524V A* 7 |WHITEHORSE FINANCE 6.00 08/07/2023........cccoovimiiinimiimisiiinniieninenes 08/07/2018........ DEUTSCHE BANK ...1,000,000 ...1,000,000 2FE

3899999. Total - Bonds - Industrial and Miscellanous............ccvewireriviniennenes 19,632,230 .19,757,540 3,032 XXX

8399997. Total - Bonds - Part 3.......... 19,980,671 .20,107,540 3,032 XXX

FE Lo e o] =l = o) 11 (3PP [OOSR 19,980,671 | .o 20,107,540 3,032 XXX
Common Stocks - Industrial and Miscell:

90187B 40 8 | TWO HARBORS INVESTMENT CORP.....cctuiiiiiirisiisiiissneserssnsssesersnssnesenssnssseensnes | 08/01/2018........ NON-BROKER......ccuiiiiuiiiimiirsisssisensnssssenssnssssssns s senensssesensenssssssnsenssenes | oonesessssssessanennes 68,165.000 | ..o 1,056,558 XXX | I

9099999. Total - Common Stocks - Industrial and Miscellaneous.............. ...1,056,558 XXX 0 XXX

9799997. Total - Common Stocks - Part 3.. ,056,558 XXX 0 XXX

9799999. Total - CommON StOCKS............cooveveereireriiricrciieieieiereci e ...1,056,558 XXX 0 XXX

9899999. Total - Preferred and Common Stocks. ...1,056,558 XXX 0 XXX

9999999. Total - Bonds, Preferred and COMMON StOCKS............cc.verirerernrrcereriiiriicinriseisneenns 21,037,229 XXX 3,032 XXX

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total
F Current Foreign Foreign Bond
¢} Year's Exchang Exchang Interest /
r Unrealized Current | Other-Than- e e Gain Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Change | Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. in Carrying Value at on Gain (Loss) | (Loss) on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) [BJ/A.C.V.| Disposal Date |Disposal| on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
912828 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018............ | . ‘ 09/15/2018. | Maturity [OOSR SR 300,000 | .......... 300,000 | .......... 301,078 300,260 (260) (260) 300,000 0 3,000 | 09/15/2018. | 1...ovovvvrnnc
0599999. Total - BONAS - U.S. GOVEIMMENE. ....vuuiiiirisirisiissersssssssensessssesseass s esissssssssess s ettt snssnnnes | cessnsens 300,000 | .......... 300,000 | .......... 301,078 300,260 0 (260) 0 [PZ10) ) I 0 | s 300,000 | .......... 0 0 0 3,000 XXX XXX
Bonds - U.S. States, Territories and P: ions
68609T DM 7 |OREGON STV 4.00 12/01/2048..........cocvevvvrrrnnne .. | 09/01/2018. | Partial Call . 5,000 | .ooovrernnes 5,000 | ..oovrirneen 5,383 | oo 5,382 (382) (382) 5,000 0 90 | 12/01/2048. [ 1FE............
917542 QQ 8 |UTSERC 5.00 07/01/2018.......covvenreriiriisiinniis .. | 07/01/2018. | Maturity [SSSRRTRTRRT [ 1,500,000 | ....... 1,500,000 | ....... 1,761,435 | .o 1,517,019 [ | e (17,019) [ oovoveveviinne e [(LAVLE) ] e [P 1,500,000 0 [ 75,000 | 07/01/2018. [1FE...........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... ....cuiriimiiiins  coriiesiesimsssssssens e sees s esesssnsssssssnsensesessssses | eoeeens 1,505,000 | ....... 1,505,000 | ....... 1,766,818 | ...cccooeue 1,522,401 [ oo 0] (17,401) | oo (V) (17,401) [ .oooenennd [ I 1,505,000 |.......... 0 [ (V] [ 0 [ 75,090 XXX XXX
Bonds - U.S. Special Revenue and Special A t
041083 VB 9 |ARSTDEV FIN SFM A 3.10 07/01/2043............... .| 09/01/2018. | MBS Paydown............coceerrvrererenes vt | s 46,775 | ..ooonvee. 46,775 | ..ooonven. 46,775 .46,775 0 46,775 0 07/01/2043. | 1FE............
130333 CA 3 |CAHSGFINAGY A 2.90 02/01/2042 .| 09/01/2018. | MBS Paydown..........c.cocverrerrrennnes . .11,108 .11,108 .11,108 .11,108 0 11,108 0 02/01/2042. | 1FE....
130333 CB 1 |CAHSGFINAGY B 2.90 02/01/2042 .| 09/01/2018. | MBS Paydown..........c.cccverrveerirenes . . ..23,368 | .. ..23,368 | .. ..23,309 .23,319 28 28 23,368 0 02/01/2042. | 1FE............
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044....... .| 09/01/2018. | MBS Paydown............coceerrerrrennes ceeriereneeesiseinens | e 412,886 | .......... 412,886 | .......... 412,886 412,886 (V1 ORI IR 412,886 0 02/01/2044. | 1FE............
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029........ .| 07/01/2018. | Sinking Fund Redemption............... [ ceevereeenreevricnernens | revirenens 30,000 ..30,502 (455) (455) 30,000 0 07/01/2029. | 1FE....
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029........ .. | 09/01/2018. | Partial Call . 5,000 | ..cocerern.5,000 | v 5,198 | i 5,084 (85) . (85) 5,000 0 07/01/2029. | 1FE............
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044.... | .. | 09/01/2018. | MBS Paydown............cccccevvrererenes v | e 83,112 .83,112 0 83,112 0 08/01/2044. | 1FE............
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025.. ..| 07/15/2018. | Partial Call . 5,000 | ..ccoeerern.5,000 | s 5,138 | i 5,066 (66) . (66) 5,000 0 04/15/2025. | 1FE....
34074M JB 8 |FL HSGFIN CORP A 2.80 07/01/2041 .. 09/01/2018. | MBS Paydown............cccovrvvernrennns rerree | 51,119 51,119 0 51,119 0 07/01/2041. | 1FE.... .
45201Y R3 3 [ILLINOIS ST HSG DEV B 4.00 10/01/2048............ ..| 07/01/2018. | Partial Call . 237,535 | e [ s (2,535) (2,535) 35,000 0 10/01/2048. [ 1FE............
45201Y YK 7 [ILHSG DEV AUTH A 2.45 06/01/2043... .. 09/01/2018. | MBS Paydown............cccconrverrnrenenns . 113,104 3,755 3,755 | v | v 117,315 0 06/01/2043. | 1FE....
45203L CD 3 |ILHSG DEV AUTH 2.85 07/01/2032 v | | 09/26/2018. | MBS Paydown............cccceernerernenns . 21,838 | 1,838 | 1,838 | 1,844 ((0) ) R ST (0) 1,838 0 07/01/2032. | 1FE............
45505T GP 0 [INHSG & CMNTY DEV A-12.8507/01/2031........ .. 1 07/01/2018. | Partial Call reeereereneens | e 45,000 ..45,000 ((0)) [T TR (0) 45,000 0 07/01/2031. | 1FE............
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033, .. | 08/22/2018. | Partial Call IR 5 N N (1,752) (1,752) 90,000 0 07/01/2033. | 1FE....
49130T PS 9 [KYHSG CORP A 3.00 11/01/2041 «. | .. | 09/01/2018. | Partial Call ..25,000 0 25,000 0 11/01/2041. | 1FE.... .
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041.........ccevverrnnee .| 09/01/2018. | Partial Call . ..15,000 0 15,000 0 11/01/2041. [ 1FE............
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.......... .. 09/01/2018. | MBS Paydown............ccccovrvrernrrnnnns . . ..75,357 0 75,357 0 12/01/2038. | 1FE....
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.... | .. | 09/01/2018. | MBS Paydown...........c.cocceneverrunnee . . .42,655 | .. . . N .42,655 0 42,655 0 07/01/2043. | 1FE............
57586P ZY 5 |MA ST HSG 4.40 12/01/2023........ccovvvvvrrvririrninns .| 07/18/2018. | Call.......... rerrererereeeeeeens | e 305,000 | .......... 305,000 | .......... 303,475 304,211 789 789 305,000 0 12/01/2023. | 1FE............
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039. .| 07/18/2018. | Partial Call . 635,000 654,922 | ..o | e (19,922) | ..o | e (19,922) 635,000 0 06/01/2039. | 1FE....
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044 ... | .. [09/01/2018. | MBS Paydown............ccccconrienrianee . ..49,563 0 49,563 0 11/01/2044. | 1FE....
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .| 09/01/2018. | MBS Paydown ..89,860 0 89,860 0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045 .| 09/01/2018. | MBS Paydown ..63,899 (0) 63,899 0 04/01/2045.
604168 BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 ... | .. | 09/01/2018. | Partial Call . . . 256,531 | oo [ s (1,531) (1,531) 55,000 0 07/01/2031.
60416S WD 8 [MNHSG FIN AGY E 4.00 01/01/2048................... ..109/01/2018. | Partial Call crrr e | 15,000 W16,126 | | s (1,126) (1,126) 15,000 0 01/01/2048.
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.. | .. | 09/01/2018. | MBS Paydown . . . 36,978 ..36,978 0 36,978 0 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034........ .. 09/01/2018. | MBS Paydown............ccccueviinniinnes et | s 37,936 ..38,237 ) (203) 37,936 0 12/01/2034.
60637B GC 8 |MO HSGDEV A 3.7505/01/2038 .| 09/01/2018. | Partial Call 101,006 ) (6,006) 95,000 0 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045.... .| 09/01/2018. | Partial Call . ..31,533 ) (1,533) 30,000 0 11/01/2045.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048.. vee |+ [09/01/2018. | PAYAOWN.......coureeriricrierinciiens [ e (208) (208) 40,000 0 09/01/2048.
647200 2H 6 |NMMTGE FIN B TXBL 2.75 12/01/2035............... .| 09/01/2018. | MBS Paydown..........cccocverrerrrennnes ceevnerseenssnnnens | 8,284 | 8,284 | 8,284 | 8,284 0 8,284 0 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045 .| 09/01/2018. | Partial Call ..36,467 (1,467) 35,000 0 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041......... .| 09/01/2018. | Partial Call . . . . . . . ..54,906 94 55,000 0 09/01/2041. I
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037........ .| 09/01/2018. | MBS Paydown............cccverrveererenes v | e 79,849 | ............ 79,849 | ............ 79,849 W19849 | | e (0) [ s | (0) 79,849 0 02/01/2037. | 1FE............
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647200 P5 7 |NMSFMB CL 15.0003/01/2028.... . | 08/01/2018. | Partial Call .15,312 (315) (315) 15,000 03/01/2028. | 1FE....
647200 P5 7 |NMSFMB CL15.0003/01/2028.... .1 09/01/2018. | Sinking Fund Redemption............... | cceeeereenerinerineens ..40,832 (741) (741) 40,000 03/01/2028. | 1FE............
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043................. .| 09/01/2018. | MBS Paydown...........ccocverrrrerirenes ..22,003 252 22,525 02/01/2043. | 1FE............
647200 X4 1 |NMMTGE FIN CL I B-12.8507/01/2043 . [09/01/2018. | MBS Paydown............c.coocenererrennes . ..28,510 ..28,278 ..28,359 (554) 28,510 07/01/2043. | 1FE....
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034 ....| .. | 08/30/2018. | Partial Call . ..60,000 | .. ..60,000 | .. ..63,521 ..61,387 (1,387) 60,000 10/01/2034. [ 1FE............
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035.............. .. | 08/30/2018. | Partial Call............covverevrereerineins [ rveeraseiisnrreeriienines | oveiiens 140,000 | .......... 140,000 | .......... 147,976 144,081 (4,081) [ oo | e 140,000 10/01/2035. | 1FE............
649883 VZ 5 |NY MTGE AGY-178 3.50 10/01/2043............coccoee. .. | 08/30/2018. | Partial Call ..56,083 (1,083) 55,000 10/01/2043. | 1FE....
64988R GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030... | .. | 08/30/2018. | Partial Call . .31,178 (1,178) 30,000 10/01/2030. | 1FE............
658207 TZ 8 |NCHSG FIN 38-B 4.00 07/01/2047.........cconvvervnnne .| 07/01/2018. | PaYAOWN.......vvuvirrirrircircrierienins | vevereeeneessnineniens | vevereenns 30,000 ..32,305 (252) 30,000 07/01/2047. | 1FE............
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028. . 1 07/01/2018. | Partial Call ....165,000 168,922 (N7 1| IS I 165,000 01/01/2028. | 1FE....
658909 EV 4 |ND ST HSG FIN A 3.50 07/01/2043.... < | .. | 07/01/2018. | Sinking Fund Redemption...........ccc. | voveveeriereneeiinninns 80,000 ..81,949 (1,645) 80,000 07/01/2043. | 1FE............
658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036...........ccconc... ..| 07/01/2018. | Partial Call 205,000 | .......... 205,000 | .......... 222,111 214,050 (9,050) 205,000 01/01/2036. | 1FE............
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036... . [09/01/2018. | MBS Paydown............c.ccoceervenreenns ..32,801 0 32,801 03/01/2036. | 1FE....
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 v |- | 09/01/2018. | MBS Paydown.............ccveerrerennenns . ..54,592 0 54,592 03/01/2046. | 1FE............
67756Q NR 4 |OH HSG FIN AGY B TXBL 3.25 03/01/2046.......... .1 09/01/2018. | MBS Paydown..........cccurerreeerinnnes [ verererernreieninennens | vevereenns 43,268 | ............ 43,268 | ............ 43,268 .43,268 0 43,268 03/01/2046. | 1FE............
67756Q WE 3 |OH HSG FIN AGY D 3.40 09/01/2037.........ccovvvene .1 09/01/2018. [ Partial Call............cooovvereereeereseers | eeveeiesreseiesesieninns | cvvneenies 10,000 ..10,000 0 0 10,000 09/01/2037. | 1FE....
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034........ .. 1 07/01/2018. | Partial Call 5,000 | ..cccceeren5,000 | 5,000 | e 5,000 0 5,000 07/01/2034. | 1FE.... .
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036........ ..| 07/01/2018. | Partial Call 5,000 | ..oooeerern5,000 | ciiiiinnn5,290 | i 5,161 (161) (161) 5,000 07/01/2036. | 1FE............
686087 VV 6 |OREGON ST HSG & CMNTY D 3.45 01/01/2038.. | .. | 07/01/2018. | Partial Call ..19,999 1 1 20,000 01/01/2038. | 1FE....
708796 Q6 7 |PAHSG FIN AGY A 3.50 10/01/2035.........cocvoneee ..| 07/01/2018. | Partial Call . . . 210,594 | .o | e (1,821) (1,821) 208,772 10/01/2035. [ 1FE............
71883M FD 1 |PHOENIX AZ SER C 5.00 07/01/2021........ccvvvnnee o | 07/01/2018. [ Call...vooeeirrieiireiersniseersniseeens | e | e 1,500,000 | ....... 1,500,000 | ....... 1,607,265 | ........... 1,507,353 | ..o | v (7,353) (7,353) [ cooevrvrvevers | v 1,500,000 07/01/2021. | 1FE............
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037...... ..| 07/01/2018. | Partial Call ..25,574 ) (574) 25,000 07/01/2037. | 1FE....
83712D WK 8 |SCHSGFIN & DEV B-2 4.00 07/01/2043.............. .. 1 07/01/2018. | Partial Call .16,021 ) (1,021) 15,000 07/01/2043. | 1FE.... .
88045R B7 6 | TN HSGDEV AGY A 3.50 07/01/2045...........c....... .| 08/01/2018. | Partial Call ..36,208 ) (1,208) 35,000 07/01/2045. | 1FE............
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 . | 08/01/2018. | Partial Call .21,334 ) (1,334) 20,000 07/01/2042. | 1FE....
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042 ... | .. | 08/01/2018. | Partial Call .21,514 ) (1,529) 20,000 01/01/2042. | 1FE............
880461 PS 1 | TN HSGFIN AGY B2 3.70 07/01/2036.................. .. 1 07/01/2018. | Partial Call...........ccoeveveverererveeeiene | covverereeineeerenenees | eeeerenennnnn3,0000 | ciiiiienenn5,000 | oeeiennn5,000 | v 5,000 )| NN ISR (0) 5,000 07/01/2036. | 1FE............
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2046........ .| 08/01/2018. | Partial Call ..35,008 (1:) ] R ISR (8) 35,000 03/01/2046. | 1FE....
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.... | .. | 09/01/2018. | MBS Paydown.............ccccveervvrnrvnes 14,770 0 0 14,770 09/01/2047. | 1FE....
91743P AK 1 |UTAH ST HSG F 3.50 8/21/2044 . 109/21/2018. | MBS Paydown............c.oveeuevenrrnnnes CAABIA | e | (3,204) 41,463 08/21/2044.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039 . | 09/25/2018. | MBS Paydown ..73,568 (47) 73,570 11/25/2039.
93978T XF 1 |WAHSG FIN COMM 1N 4.00 12/01/2047.. ... | .. | 09/01/2018. | Partial Call 111,557 | oo | e (6,684) | ..ooververrrs [ e (6,684) | oo | e 105,000 12/01/2047.
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045..........ccovvvne. .. 1 09/01/2018. | Partial Call 143247 | v | v, (8,247) ....135,000 09/01/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......cccve  turuiiuirieiiereisisseieessesesersesessnssssessesssessessssnsesessessssessssses | sessees 6,023,401 | ....... 6,023,401 | ....... 6,285,303 .6,072,432 0 (89,372) 0 .6,022,174 XXX
Bonds - Industrial and Miscellaneous
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036....... | .. | 09/25/2018. | MBS Paydown............cc.ccoevereverncnnne ..19,146 457 457 24,430 (V1 R 314 | 12/25/2036.
02315Q AA 6 |AMBAC LSNILLC L+500 02/12/23. C | 06/30/2018. | Partial Call (3) X 11,123 0 02/12/2023.
03789X AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44.... veee | [ 09/05/2018. | MBS Paydown...........ccveevvnerierene | cevnrrrnernernerirneens | cvvvieneenen8,250 | iiiiienn6,250 | 6,248 | i 6,249 1 1 6,250 0 09/05/2044.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.. | .. | 09/25/2018. | MBS Paydown ..86,273 77,831 4,360 86,273 0 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... | .. | 09/25/2018. | MBS Paydown .77,349 ..60,814 4,895 77,349 0 01/25/2037.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... | .. | 09/25/2018. | Pass-Through Loss ..5,012 (V1 U BN 0 01/25/2037. .
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.... | .. | 09/20/2018. | MBS Paydown..........ccouveereemrrrenes | rerernrvevnnrnervenrene | covveennneen 7,348 | s 7,345 | oo 6,316 | oo 8,467 | oo | v (2,935) (2,935) 7,345 0 | e 100 | 05/20/2047. | 1FM...........
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071310 AQ 3 |BATLN 2014-5A A2BR CLO MEZ 3.65 04/17/26.... | .. | 07/17/2018. | MBS Paydown..........c.ccccovevrveernees | wovvrrrveriverirenerneenns | 0e..1,000,000 | .......1,000,000 | .......1,000,000 | ........... 1,000,000 0 1,000,000 .....27,075 | 04/17/2026. | 1FE....
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024................... .| 09/20/2018. | Sinking Fund Redemption 14,410 0 14,410 [ oo | e | ervneiineiinnend0 | i 500 | 06/20/2024. | 1FE....
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033..... .| 09/15/2018. | MBS Paydown 5 5 41,836 | o | e [0 | s 779 | 02/15/2033.
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033..... .. 1 09/15/2018. | MBS Paydown 0 (V1 T I 11107 | o e | 0 [ 427 | 06/15/2033.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027..........covevevnc 09/25/2018. | MBS Paydown .47,937 (16) (16) 47,875 10/25/2027.
12641Q AA 0 [CSMC 2009-7R 3A3 MEZ 6.00 9/26/37................. .1 09/26/2018. | MBS Paydown..........cccveverneererinnins | crverneerernnnenrennens | vevverneereny817 | 2,817 | 1,896 | 1,878 138 138 2817 [ oo | eovereereseineies | evvierierienienn0 | e 107 | 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37................. .. | 09/26/2018. | Pass-Through Loss. 0 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.... | .. | 09/26/2018. | MBS Paydown...........cccceeremevrnerinne | cerrmmrenmeimernenenneens | cvveveneeene A6 | i 7,466 | e 7,466 | e 7,430 41 41 TAB6 | oo | e | v | s 253 | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............. .. | 09/26/2018. | Pass-Through LOSS...........cceerveeeres [ rerereerreinerieriens (24) [V T I (6) 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36 .. | 09/26/2018. | MBS Paydown..........ccoveenerenmreneees [ reveneernnninnenneninens | cvserneeeenn 73328 | 7,328 | 6,084 | (o, 2,616 233 233 7,328 05/26/2036.
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36.... w.or | . | 09/26/2018. | MBS Paydown 11,187 (2) [ oo | e (2) 11,216 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36............... .. | 09/26/2018. | Pass-Through LOSS.........c.ueeereeueees [ creverneirnrrineineniens 3 3 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37... | .. | 09/26/2018. | MBS Paydown ..25,022 0 25,022 | .ovvvrienen [ ervrrninniens | e [ 1,003 |06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37............... .. | 09/26/2018. | Pass-Through Loss. (11) (1) 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37............... .| 09/26/2018. | MBS Paydown ..29,843 3,247 3,247 46,390 | oo | e [0 | s 852 | 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............. .| 09/25/2018. | MBS Paydown .49,439 2,870 2,870 73,988 2,239 | 05/25/2036.
126673 Y7 1 [CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035...... .. 09/25/2018. | MBS Paydown 172,049 (199) (RES) | [ I 171,928 | oo [ e | e | 5,730 | 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035... |.. | 09/25/2018. | MBS Paydown...........cccceeeemrrneeenne | cermmrimmrrmerinennneens | ovveeneennsni2yD09 | iiiiiinnnni2,509 | i 2,490 | oo 1,979 314 314 2,509 99 | 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .| 09/25/2018. | MBS Paydown 26,344 142 142 30,933 [ oo [ rerrrineiienns | 0 e 1,050 |08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 ... | .. | 09/25/2018. | Pass-Through Loss. 0 08/25/2035.
14856C AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043..... .. 09/15/2018. | MBS Paydown 0 0 17,900 06/15/2043.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036........ | .. | 09/25/2018. | MBS Paydown 526 526 5,619 03/25/2036.
17307G VN 5 [CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.......... | .. | 09/25/2018. | MBS Paydown...........cccccrvuvrervrrens | ververvmnnererinnnnrens | vvrenrnnnd 15,497 | 015,497 | 15,496 | 8,986 [ s [ v (1,699) (1,699) 15,497 08/25/2035.
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050.... | .. | 09/20/2018. | MBS Paydown 0 87,838 04/20/2050.
202795 GX 2 |COMMONWLTH EDISON 6.95 07/15/2018.......... .. | 07/15/2018. | Maturity. (25,757) [ ovvverrirernns | cererirenns (25,757) [ overerrrrnne 1,000,000 07/15/2018.
22549U AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24...... .. | 09/25/2018. | MBS Paydown 9 9 590,668 07/25/2024.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028........... 09/14/2018. | MBS Paydown..........ccvvnmrnerinrnees | cerrvrrerivnserennninne | cerverernnnid3,123 | i 43,123 | o 43,112 43,115 2 2 43,123 07/14/2028.
25755T AG 5 |DPABS 2017-1A A2ll ABS SNR 3.082 07/47......... .| 07/25/2018. | MBS Paydown ....5,000 ....5,000 0 5,000 07/25/2047.
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045.... | .. | 07/20/2018. | MBS Paydown ...1,250 0 1,250 07/20/2045.
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030....... .. | 07/20/2018. | MBS Paydown 16 16 87,500 04/22/2030.
28618X AA 0 [ERL2015-1A A1 ABS SNR 2.707 02/19/2045, ..109/19/2018. | MBS Paydown 220 220 103,287 02/19/2045.
28851Q AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27.......... .. | 08/28/2018. | DiStribUtON...........vveurvererirerircerirnis [ evreieeirserrerrerinnes | 000.2,000,000 | .......2,000,000 | .......2,000,000 | ........... 1,999,643 127 127 1,999,770 | oo 07/15/2027.
293791 AV 1 |EPD-CALL08/18 A 8.375 08/01/2066..................... .. | 08/24/2018. | Call.......... 999,217 783 783 1,000,000 | .cooovvveeee | evvervrrrniieinns | eevverrnneeend0 | e 45,910 |08/01/2066.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35. | .. | 09/25/2018. | MBS Paydown 219,064 29,900 29,900 259,513 6,276 | 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 09/25/2018. | MBS Paydown ..98,369 5,738 5,738 [ v | v 121,769 2,936 |07/25/2036.
361856 DX 2 |GMACM 2004-HE5 A5 SEQ CSTR 9/25/34........... .. | 09/25/2018. | MBS Paydown ..14,838 3,364 3,364 28,051 [ oo | eeeeeeeeereeens | eeveneieereen0 | s 1,090 |09/25/2034.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 | .. | 09/25/2018. | MBS Paydown ....3,290 ...(1,603) (1,603) 3,466 88 | 01/25/2036.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 | .. | 09/25/2018. | Pass-Through Loss. 0 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.... | .. | 09/25/2018. | MBS Paydown ..36,316 (327) (327) 39,062 | .cvovrenens [ e [ e | s 964 | 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.... | .. | 09/25/2018. | Pass-Through Loss... 0 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 09/25/2018. | MBS Paydown . 239,916 | oo | e 1,044 1,044 A7,550 | v | e |0 | e 1,135 | 11/25/2035. .
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 09/25/2018. | Pass-Through LOSS...........ccccuvrenee 0 (512) | covvvervene | e D12 | 812 | s 11/25/2035. [ 1FM...........
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362341 XG 9 |GSR2005-AR7 6A1 SEQ SNR FLT 11/25/2035.... | .. | 09/25/2018. | MBS Paydown ..68,845 1,927 71,954 0 11/25/2035. | 1FM...
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34..............cc..... .. | 09/25/2018. | MBS Paydown 8791 | 6,866 16 6,864 0 09/25/2034. | 1FM...
40423X AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23.... | .. | 09/25/2018. | MBS Paydown 106,958 0 106,959 0 01/25/2023.
40423X AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23.... | .. | 09/25/2018. | MBS Paydown ....105,341 1 105,343 0 02/25/2023.
40423X AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23...... .| 09/25/2018. | MBS Paydown 52,671 0 52,671 0 02/25/2023.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 09/24/2018. | MBS Paydown 227,195 227193 | e | e (1) | e | i (1) 227,195 0 06/24/2049.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35....... .| 09/19/2018. | MBS Paydown ..39,700 237316 | e | 10,125 [ [ 10,125 56,513 0 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.. | .. | 09/19/2018. | MBS Paydown ..13,505 .15,128 (1,559) 19,224 0 08/19/2045.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028........ .. | 09/25/2018. | MBS Paydown 121,789 7 121,805 0 12/26/2028.
46185) AA 6 |IHSFR2018-SFR1 A ABS SNR FLT 03/17/2037... | .. | 07/17/2018. | MBS Paydown 1 1,258 0 03/17/2037.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36....... .. | 09/25/2018. | MBS Paydown..........ccvvenermrrneres [ rerenrennniennrnerrene | vveirennen 13,067 | 13,067 | o 13,081 | o, 9,073 | oo (1,183) 13,067 0 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36....... .. | 09/25/2018. | Pass-Through LOSS........c.uverrecees [ creeerneernerinseineinens | coveeirseeseesnsinnns | convnne 14,847 | i, 14,898 0 (46) [ v | cevrrirneen B | s 46 | .o 03/25/2036.
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042... .| 09/27/2018. | MBS Paydown .52,014 779 53,760 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.. <. |- 09/17/2018. | MBS Paydown ..60,446 37 60,699 09/17/2042.
46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042.................... .| 09/27/2018. | MBS Paydown ..31,508 132 32,743 12/27/2042.
47232D AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36..... .| 09/26/2018. | MBS Paydown .44,716 153 45,068 01/26/2036.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37..... .. | 09/26/2018. | MBS Paydown ..94,379 247 94,945 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37..... .. | 09/26/2018. | Pass-Through Loss. (329) 07/26/2037.
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE.............. .. | 09/26/2018. | MBS Paydown..........c.ovvunereerivenes [ rerenreenncnnivenrens | voverireneenn,188 | 09,188 | 108,929 | o, 8,412 (506) 9,188 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37...... .. | 09/26/2018. | MBS Paydown 30,400 376 31,088 07/26/2037.
47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37...... .. | 09/26/2018. | Pass-Through Loss. 0 07/26/2037.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36...... .. | 09/26/2018. | MBS Paydown..........ccoveeeremnenenes [ reveneernerennernennens | vveereennn 11,645 | 11,645 | 11,689 | e, 9,047 846 11,645 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36...... .. | 09/26/2018. | Pass-Through Loss L2 RO IR 264 ... 02/26/2036.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27... | .. | 09/27/2018. | Distribution 2,000,000 | ........... 2,000,000 0 2,000,000 07/20/2027.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035... | .. | 09/25/2018. | MBS Paydown ..50,881 2,089 63,372 12/25/2035.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... | .. | 09/15/2018. | MBS Paydown N ..63,947 19 64,003 01/15/2045.
59020U ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035...... .. | 09/25/2018. | MBS Paydown 282,848 289,154 8,722 303,424 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. | 09/25/2018. | MBS Paydown..........ccvveerenernenes [ crerermeernrninsnrserinens | cvvernennn33,215 | 1000.33,215 | i, 33,215 14,194 701 33,215 10/25/2046.
62405T AA 5 |MHAWK 2013-2A A1 CLO FLT 07/22/2024.... .| 07/20/2018. | MBS Paydown............ccocuvevvivervenns [ eonrivnicsirvcrrnnnns | 1,409,664 | ......1,409,664 | .......1,409,664 | ........... 1,409,664 0 1,409,664 07/22/2024.
62405T AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024.. .. | 07/20/2018. | MBS Paydown 988,863 | ...vvereerrrins | e 11138 | e | e LR 1T — 1,000,000 07/22/2024.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35... .. | 09/25/2018. | MBS Paydown ..78,009 0 78,009 08/25/2035.
64829T AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23...... .. | 09/25/2018. | MBS Paydown 1 58,973 05/25/2023.
64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023.... | .. | 09/25/2018. | MBS Paydown 1 117,946 05/25/2023.
64829T AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54...... | .. | 09/25/2018. | MBS Paydown 62,393 07/25/2054.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036............ .. | 09/25/2018. | MBS Paydown 461 5,468 10/25/2036.
67108W BA 6 |OZLM 2014-7A B2R CLO MEZ 4.36 07/17/2026.... | .. | 07/17/2018. | MBS Paydown 700,000 0 700,000 07/17/2026.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036... .| 09/25/2018. | MBS Paydown .49,371 2,312 51,971 01/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036.... | .. | 09/25/2018. | MBS Paydown 113,831 1,206 122,328 07/25/2036.
76110V QL 5 |RFMS22004-HS2 A6 NAS 5.17 6/25/34............... .. | 09/25/2018. | MBS Paydown..........ccovveereemreineees [ reverneernnrinnerneniiens | cvverernernnnn390 | v 396 | 396 | oo 4773 18 | oo [ e 396 06/25/2034.
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | .. | 09/25/2018. | MBS Paydown ..30,393 443 35,265 08/25/2035.
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | .. | 09/25/2018. | Pass-Through Loss (1,426) 08/25/2035. .
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36................. . 109/25/2018. | MBS Paydown...........cccvvvenervnernes | covreremnviennrnernenens | evvveerneen 13,327 | i 13,327 | i 13,318 | 9,554 8 13,327 02/25/2036. | 1FM...........
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761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 .. | 09/25/2018. | Pass-Through LOSS...........cceerveeres [ crnrernerrnnninnenneninens | coveeenneesnninnnines | oo 2863 | i 2,561 [ oo | e e | v | e [ | v, 02/25/2036. | 1FM...........
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027........ | .. | 09/15/2018. | MBS Paydown . ..31,517 57 31,801 | oo [ e [0 | 630 |07/15/2027. | 1FE............
78471D AA 5 | SCLP 2016-1A A ABS SSNR 3.26 08/25/2025....... .. | 09/25/2018. | MBS Paydown..........ccourerereerieenes [ crerereeerneeisninerinens | vevereeens 50,362 | ............50,362 | ............ 50,357 ..50,358 2 50,362 | .ovevrererns [ e | veriireiieniieen | i 1,088 |08/25/2025. | 1FE............
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34 ... | .. [ 09/20/2018. | MBS Paydown ....113,060 ....113,053 113,053 6 113,060 | oo [ | v [ 2,182 | 03/20/2034. | 1FE....
83404 AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026......... .| 09/25/2018. | MBS Paydown v 143,296 cevnnnn. 143,296 143,296 {(0) )| SRS SVPORPRRIRTON (1)} RSO ....143,296 2,642 | 05/25/2026. | 1FE....
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027....... .| 09/25/2018. | MBS Paydown..........ccovvemrenerienes [ erveeraseiseisnerienines | oveiiens 338,233 | .........338,233 | .......... 338,211 16 338,233 | v | e | eervnrrneiennn0 [ s 4,861 | 02/25/2027.
83405X AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027......... .. | 09/25/2018. | MBS Paydown 0 73,965 | ..o [ v | vvrveriinennen0 [ e 316 | 08/25/2027.
84861C AC 9 |SPMF 2017-1A A ABS SSNR 4.36 12/01/2047....... .| 09/20/2018. | MBS Paydown 5 1,265 28 | 12/20/2047.
85022W AA 2 [SCFT 2016-AA A ABS SSNR 3.05 04/25/2029...... .. | 09/25/2018. | MBS Paydown ..90,138 (276) 89,810 04/25/2029.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... | .. | 09/25/2018. | MBS Paydown 128,345 6,447 | oo [ v 8,447 | | s 170,326 07/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... | .. | 09/25/2018. | Pass-Through Loss. 2,193 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.. | .. | 09/25/2018. | MBS Paydown ..80,430 5,025 83,961 08/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.. | .. | 09/25/2018. | Pass-Through Loss. 1,993 08/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036................... .. | 09/25/2018. | MBS Paydown ..32,090 (40) 36,032 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31................ .. | 09/25/2018. | MBS Paydown..........cccvveeeremrrnenes [ revenrennrvennrnenrens | coverernnnenn 2,084 | 2,044 | i 741 | 1,918 (70) 2,044 08/25/2031.
872225 AD 9 |TBW 2006-5A3 SEQ STP 11/25/2036.............c..n. .| 09/25/2018. | MBS Paydown 102,712 2,027 ....120,374 11/25/2036.
872227 AK 9 | TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37...... .. 09/25/2018. | MBS Paydown .67,315 402 ....108,057 07/25/2037.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039............ .| 09/20/2018. | MBS Paydown ..25,000 25,000 [ eooverenenn [ eoreenerrieniinnes | vereerinnnnen0 s 585 |02/22/2039.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 08/25/2018. | Pass-Through Loss 01/25/2038.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 09/25/2018. | MBS Paydown 106,756 | cooovvvevrcriens | cvverins 1,807 . ....120,245 01/25/2038.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43.........cccvveene .. 09/15/2018. | MBS Paydown 570 [ oo DT0 | s | s 164,741 01/15/2043.
89690E AF 4 |TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047.... |.. | 09/15/2018. | MBS Paydown 41,275 0 41,275 08/15/2047.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047...... .. 09/25/2018. | MBS Paydown 291,669 | s | e (2,048) 91,856 05/25/2047.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033..... | .. | 09/25/2018. | MBS Paydown..........c.coucemeeenneennenes | cveverneersensnneensennens | wovernnensnB, 752 | 5,752 | i 5,775 | s 5,757 141 5,752 06/25/2033.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. | .. | 09/25/2018. | MBS Paydown 218,961 | .ovveveeiiiiis | i 51,371 304,742 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. | .. | 09/25/2018. | Pass-Through LOSS.........c..eceerereres [ covvernernenirncennninns | cervnernereninnnens | ennernneen 38,17 | i | v | oververiienineens | vevveriessnennens | svevsneneneennns | vevererenseenneennsQ | vevevneennens [ vovvevnns 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 | .. | 09/25/2018. | MBS Paydown..........c.ccccovevenrennns [ vvvrrververirnriinniins | e 38,366 | ..........38,366 | oovcvnecs 35,714 ..36,073 820 38,366 | ..ooocrveens [ e [0 | 977 | 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 | .. | 09/25/2018. | Pass-Through Loss. B8 | coveeeereerenineineni | everienineenenns | cerennneenninns | e | e 0 | | 58 | s 09/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36 | .. | 09/25/2018. | MBS Paydown WBYATS | | i 1,456 62,661 10/25/2036.
94984L 4 | WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36 |.. | 09/25/2018. | Pass-Through LOSS........c..cceeveeres [ crererneernmeennnrneninens | evvererneensnnnnnines | evnvernnennen 188 | i 130 [ | e [ | e | e [ | s 129 | 10/25/2036.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45...... |..| 09/15/2018. | MBS Paydown 5,000 ....5,000 5,000 . 06/15/2045.
96033B AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027..... . [ 08/20/2018. | MBS PaydOWN...........ccvourerereneries | corrererneenssinsrinenin | cevveiens 180,828 | .. . 176,525 289 [ o289 [ | e 180,828 3,503 | 05/20/2027. .
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030... | .. | 09/20/2018. | MBS Paydown..........ccccocivevnnniinnns | wovniiinniiieiiiniiisniens | v 55,534 | ...ccco.e. 55,534 | ....ccc.... 55,467 20 55,534 | ..o [ [0 [ (9,335) | 12/120/2030. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous 6,964,838 7,096,927 6,716,254 | ......... 14,373,302 .01 ....131,352 senen.. 16,968,660 XXX XXX
8399997. Total - BONAS - PAIt 4. s bbb | s 24,793,239 | ..... 24,925,328 | ... 25,069,453 22,268,395 [V 24,319 | o0 [ 24319 [0 | s 24,795,834 XXX XXX
8399999. TOHAl = BONAS. ..o eee e eneans easenesssessssesssesesssenesanessssssssesnsssesssenssssesessssnsesnssanesanenssns | eons 24,793,239 | ..... 24,925,328 | ... 25,069,453 22,268,395 0 [ 24319 | 0 [ 24319 [0 ] 24,795,834 XXX XXX
Common Stocks - Industrial and Miscellaneous
12673A 10 8 |CYSINVESTMENTS INC.....ccoovvvuirirerireerrrinirnes | 07/18/2018.| CORNERSTONE MACRO........cocoe. | covnrvnns 3,000.000 XXX | s 30,375 ..24,090 (240) 23,850 XXX [V
12673A 10 8 |CYSINVESTMENTSINC.... 07/19/2018.| CORNERSTONE MACRO......c.ccocet | covnee 11,800.000 XXX ...119,372 ..94,754 (944) 93,810 XXX U....
12673A 10 8 |CYSINVESTMENTS INC . | 07/20/2018. | CORNERSTONE MACRO. . 6,100.000 XXX 160,773 ) XXX U
12673A 10 8 |CYSINVESTMENTSINC.... 08/01/2018. | METGET.......cvveerrerineererieeiseines | e 145,653.000 XXX 1,219,543 V[ s | e | eernerenn(24,607) | o XXX U....




statement for September 30, 2018 ofthe  Mlil-Continent Casualty Company

SCHEDULE D - PART 4

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

6’6030

1 2 4 5 6 9 10 Change in Book/Adjusted Carrying Value 17 20 21 22
12 13 14 15
Total
Current Foreign Foreign Bond
Year's Exchang Exchang Interest /
Current | Other-Than- e e Gain Stock Stated NAIC
Prior Year Year's Temporary | Total Change | Change | Book/Adjusted | (Loss) Dividends | Contractual | Designation
Disposal Number of Book/Adjusted (Amortization) | Impairment | in B/A.C.V. in Carrying Value at on Received Maturity | or Market
CUSIP Identification Description Date Name of Purchaser Shares of Stock Actual Cost Carrying Value | Accretion | Recognized| (11+12-13) |B.JA.C.V.| Disposal Date | Disposal During Year Date Indicator (a)
24703L 10 3 |DELL TECHNOLOGIES-CL V. ..| 07/13/2018.| CORNERSTONE MACRO... .1,000.000 47,200 XXX L....
24703L 10 3 |DELL TECHNOLOGIES-CL V. ..| 07/16/2018.| CORNERSTONE MACRO... ....300.000 . 14,160 XXX L.
24703L 10 3 |DELL TECHNOLOGIES-CL V. .. | 08/30/2018. | ISI GROUP. 929.000 | ............89,283 | XXX | ......43,849 | 75,509 43,849 XXX | I
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .. | 08/14/2018. | CORNERSTONE MACRO... .3,000.000 .48,780 41,923 XXX L.
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/15/2018. | CORNERSTONE MACRO... o .5,000.000 ..81,300 69,872 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP. .. 08/16/2018. | CORNERSTONE MACRO........ccco. | covrnvens 5,000.000 | ... 77,459 | XXX | 88,815 | i 81,300 69,872 XXX |
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/17/2018.| CORNERSTONE MACRO... .5,000.000 69,872 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/20/2018. | CORNERSTONE MACRO... o] .5,000.000 69,872 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP. .| 08/21/2018. | CORNERSTONE MACRO........cocow. | wernrrnns 5,000.000 69,872 XXX | I
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/22/2018.| CORNERSTONE MACRO... .5,000.000 69,872 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/23/2018. | CORNERSTONE MACRO... o .5,000.000 69,872 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP. .. | 08/24/2018.| CORNERSTONE MACRO........cccce. | wornreenns 5,000.000 73,686 XXX | I
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/27/2018. | 1SI GROUP... .4,000.000 62,000 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP.. .| 08/28/2018. | I1SI GROUP... - .4,000.000 62,000 XXX L....
90187B 40 8 |TWO HARBORS INVESTMENT CORP. . | 08/29/2018. | CORNERSTONE MACRO.......cccccee | wovvrinnas 5,188.000 80,414 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous............................ .2,257,424 2,304,981 | .......... 0 XXX XXX
9799997. Total - Common Stocks - Part 4.. . 2,257,424 2,304,981 | .......... 0]....83511 [ .....83,511 | ... 124,367 XXX XXX
9799999. Total - COMMON SEOCKS. ... vvreurerersssresseisserssss e sers s eesenssnisssns st ssnsssssssnssnssssnssnsesssessssnesnnsssnssnsssessnenns | oo 2,388,492 | XXX | 12,568,494 | coovvveve. 2,257,424 2,304,981 | .......... 0]....83511 | .....83511 | ... 124,367 XXX XXX
9899999. Total - Preferred and COMMON STOCKS. .....v.vviieuririiiisrsisssiers s eeenssssssssssssssnssssersssssssesssssssssnssssssssnssenssnssseenssnenenes | e 2908,492 | XXX ] 1...2,568,494 | ovvvnnee 2,257,424 2,304,981 | .......... 0....83511 [ ......83511 | ... 124,367 XXX XXX
9999999. Total - Bonds, Preferred and COmMMON StOCKS..........c.cccuieiviicieiiiieiiies ettt sesesenensneeneneens | 181,731 XXX [ ..27,637,947 | ........ 24,525,819 27,100,815 | .......... 0]....80916 | .......80,916 | ..... 873,344 XXX XXX

(a) Forall common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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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

QE06, 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 0.700 3,470,242 4,252,078 8,351,304 [ XXX
The Bank of New York Mellon...........cc..ccoeeuevrrirerienrenes New York, New York. 0.700 42 8,586 15,456 5,005 | XXX
PNC Bank Pittsburgh, Pennsylvania 0.350 8,926,780 4,576,053 1,608,136 [ XXX
0199999. Total Open Depositorie: XXX XXX 42 0 |........12,405,608 8,843,587 9,964,445 | XXX
0399999. Total Cash on Deposit. XXX XXX 42 0 <veee 12,405,608 8,843,587 9,964,445 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 400 400 400 | XXX
0599999. Total Cash XXX XXX 42 0 .......... 12,406,008 8,843,987 9,964,845 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CusIP Description Code Date Acquired | Rate of Interest | Maturity Date |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 Portfolio Institutional Class.

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.

09/28/2018....... | .ccovrvrrirnns 1.970

8899999. Total - Cash Equivalents




Supplement for September 30, 2018 of the Mid-Continent Casualty Company

* 2 34182 01850540010 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2018

NAIC Group Code.....0084
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
....................... 704,705 | .ooivieneen692,018 | coiiiieneene.(34,335)

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POICY? .......c.cvieiveiiiieiiereeee ettt nan

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

DE QUANEITIEA OF ESHMALEA? ..ottt st a bbb st b bbb et s e s bR bt b et bbb s b b s s e bt et s et et e s s bt n s s bt s e san e s

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:

NAIC Company Code.....23418

Yes[ 1 No[X]

Yes[ 1] No[X]

2 3 11101V 1= 1T OO OOU OO SO OP OO SOTRRRT

2.32 Amount estimated USiNG reaSONAIE ASSUMPHONS: .........ceieiiuiiieieieisiiesseistss et ss st s e b s s bR s st s £ s E et s s b2 b e s s s b s Rt d bt b s etsebsetensessen s st en et sntansenas

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

reserves) for the D&O liability coverages provided in CMP PACKAGEA PONICIES: .......c.ccvuiuiiiretiiireieiiee sttt st bbbt s bbbt a bbbt s bbb st et b naes saebessssstesassetesnseaetsnantenans

Q505
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