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statement for June 30, 2019 ofhe 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 366,819,165 | ...ovovveeeereernrrnrinnireiinins | ceereeseesnnens 366,819,165 | ...ccovvrenee. 373,030,964
2. Stocks:
2.1 PrEfermed STOCKS. ......ovrueieisrieeise sttt sttt nssente | sssessensnssenens 34,360,771 | oo | cereeeeneeenneens 34,360,771 | coverrriinne 32,189,415
2.2 COMMON SIOCKS......courvverarreesmresssseeessesessssesesssesssss st sesesss st sssss st sessssessstenes | sressessssseenss 64,278,781 | ..o 100,000 | coovvvvvreernene 64,178,781 | ..ovvvvvin 63,152,439
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 $.......... 0
ENCUMDBTANCES)......covveveivreiic ettt sttt s sssssss s sses et sses s bssesassssssssses | arsesssssssessesstessesssssessasss | essesssessesiesessesssssssesssssess | sesessessesessssessesssessesanss [0 O
4.3  Properties held for sale (less §.......... 0 BNCUMDBTANCES)......cvveevererieirieissressisesesesissens | sesessesssssssssssssssesssssssesins | evessessssssssesssssssesssssssesiess | sressesssesssssssessssssesseses [0
5. Cash ($.....12,831,014), cash equivalents ($.....33,991,696)
and short-term investments (§.......... [0 ) TSRO U RURUSURURUR ISR 46,822,710 | .ooveeererieeeeeeeieeeis | e 46,822,710 | ..coovvevernnns 37,082,420
6. Contract loans (including §.......... 0 premium notes)
7. Derivatives.....
8. Otherinvested assets....
9. Receivables for SECUMHES...........cc.uriviiiiiii s
10.  Securities lending reinvested COlIATETaAl ASSELS..........cviuieieiiiieieeieie et seses | cesessesssse et essssenes | srsessesssssssesssssssessessssesesse | sressessassesssssssessessssessesns [0
11, Aggregate write-ins fOr INVESIEA @SSELS.........ccviriieiiisieie e ssesensens | erissssiessasens 10,700,805 | ....cocerrees 10,700,805 | ..oovvvereeresrieicissieniee [ I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.cveieieienieieisieeiseee s | ervevesiesenns 523,058,026 | .........ceen... 10,800,805 | .....cccvvvuvee 512,257,221 | c.cvvvvrnne 505,507,251
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY)........c.cuiveieicieiirieeseeeisiiei | coereissiese et ssssssenee | essesssssssessessssessesssssssssess | esssssssessssssessesssessessens 0 |
14.  Investment incOmMe due and GCCTUEH...........c..cuuriiiiiiiiciii i sissiens | sresssesssisnsiaees 2,825,606 | ...cooerirriiriiines 2,240 | oo, 2,823,366 | ..coovvveerinene 2,738,003
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccecevees | ovrveririiiennes 14,454,628 | ......ccovvvevnee 1,595,581 | .ovevirrirnne 12,859,047 | .ovevree. 13,295,121
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............ccovveverieenes | coververrirennn. 11,736,749 | oo | cereiisissiennns 11,736,749 | oo 9,338,114
15.3
redetermination ($.......... 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 thereon..............cceevvveees | covvvvvieeniiiennnnnd 649,748
18.2 Net deferred taxX @SSEL....... .o nest e | rerssneneeneens 12,214,687
19.  Guaranty funds receivable 0r ON dEPOSIL..........c.cccueiieiiceee et | seretss et es s ereaens
20. Electronic data processing equipment and SOtWarE............c.cceeeureiicriirceeiieeseee e | ceverereresieesens 283,508
21.  Furniture and equipment, including health care delivery assets (§.......... 0)errereeeeeveeeeeen | e 24,800
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 INVEStEd @SSELS...........ccvirieiiiriisieeseieeese s | ceresissessesssssssesesaees 300 | oo 300 | oo [ I 134,866
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
11071, TOMIC ASSEE PUICIGSE. .....vvvvvveecvermerissscesesnessssesssseessssssssssssssssessssessssssesssssssssssessssses | svsssesssssneenes 10,588,242 | .......covvcvreen. 10,588,242 | ..covoonvvveeeriieriiinennns (O ORI
1102. CDW Prepaid MaiNtBNANCE..........c.cvvvvereierere ettt esas st ssssessssssssans | svsssssssssesnsssenes 112,563 | oo 112,563 | oo 0 [
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).......ccuererrrerscrveenssirenssrieesssnnessseees | erensseseeeseenes 10,700,805 | ...cvveicrreens 10,700,805 | ..ovoovrreerernnesrieennenns 0 | oo 0
2501. Reinsurance COMMISSION RECEIVADIE.............rvirriverriiieiriiereisereiessieesiesssessssssssesessenes | seressesssnessesssssssssssesssnss | vesssnssssessssessssessssssssens | eeessssssessssesssnessssnseens (O 134,866
2502, ROUNGING. ...ttt a bbb s s bbb s sae s s s st s s seaessssntes | 4essnsesessssesesassesessssssesansess | noesessssesesssssessssesessnsnsasss | sessssesessssesessssssessssssesns 0 [
2503. Employee Advances......

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

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE).........ccovrveriireiiiciesiceereeieeinas

Q02




statement for June 30, 2019 ofhe Mlid=Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident YEar $.....27 4071,769).........cooeeueeveeereieereeseesseessesssssssssssesssess s ssssssesssesssesssesssesssessesssssssssnsssssnsses | svesseesssesseesseessens 192,754,153 [ oo 191,776,609
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES. ..o ssssesssssssessessssens | sessesisssssesesessssessesssssssessssssseses | atsesisssssessesssssssessssssessessssessessens
3. LOSS QUJUSIMENE BXDENSES........ocvuiviieiecietereieteee ettt sttt b s ettt s st s bt es s b s st ss et st st s et bensesanssnsns || evessessesasssssessesassans 85,128,141 | coveveeeerenad 93,172,525
4. Commissions payable, contingent commissions and Other SIMIIAr CHAIGES...........c.cueiiiiciieee et sessssseses | cotesiissese st es s s st sas | sessestessssesses s s sses bbb sesbens
5. Other expenses (excluding taxes, ICENSES ANA EES)..........cvivevcrcviieiieeisieiesee et et b st b s tessesntes | eveesessesesssessesensans 10,499,346 | ..oovveverieein 9,656,852
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cccveiueiriirieiiniieise et sessssests | evsesssesessessesessesssens 793,963 | oo 929,330
7.1 Current federal and foreign income taxes (including §$.......... 0 on realized capital gains (I0SSES)).......ccvvevevrerrerirerieresreeeiieeens | cerevesissessesissessesessesssssssesssssssens | sessessesssissesssssesssssssesens 57,042
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 §......... ettt ettt ettt n et ee s s esenensessnes | ererieressessereneesessesessesssesserensenees | sreeresren ettt en et eneenanes
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,315,072 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health Service Act)
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)..........curiiuiereirneereieeinene et tsssesssnsseesss | cereeseeesseseseesessessssenees 519,065 | oo 397,752
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. ..ot ssaeeennes | vt eesseeees 216,366 | oevereecereieireereieinas 531,427
15.  Remittances and itemS NOt @IOCALET. ............cueuriiiiieiieire bbbttt | Hietbeeb b es bbb n bbbt entes | nebiets e bbbttt
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
21, PaYaDIE fOr SBCUMLES. ......c.ocvveiviiiecii ittt bbb s bbbt bbbt s s s st bnsentes | sesessesssssnssessessensas 5,000,000 | ..ooorerrrriiieieiens 1,516,350
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 WHte-INS fOr IADIIIHES. ...........cccueeveieiieeicicieesc ettt ettt bbbt ss st bansas | essesssssssnsssssssansans 4,002,778 | oo 6,000,000
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.ccurrinrnrieininrrrsinsssississsseseessssssssssssssesssssns | onssesssssssssessnsennes 361,134,226 | ..ovovveeereeeenns 363,874,399
27, PrOtECIEA CEIl HIADIIIES. ... cvucerceeiecicici sttt bbbttt n et | Shietb sttt sen bttt nentseb bbbt | bontssntsee sttt sttt
28.  Total liabilities (LINES 26 @NT 27).........cccvurieririeiieiieiieeesiesiss sttt sttt sss st ss s ss s st st sssssssssssssnnsnnss | essssssssssssssssssssseas 361,134,226 | .o 363,874,399
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 116,732,545 [ .ocooeveren 116,642,580
35, UNQ@SSIGNEd fUNAS (SUMPIUS)......cuuruuririeieeireiieieeieisees sttt ese sttt ettt ens s bsensenseenanssans | sbnsisessssessnsssssnsan 68,182,173 | e 56,727,387
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 188,420,968 | ..ooovviviiieiienes 176,876,217
38, Totals (Page 2, LINE 28, €Ol 3).....uuiieriiriieiieiieiieiieeteeieeteee ettt ettt | eretneines s 549,555,194 | ....ovvvvrerririins 540,750,616
DETAILS OF WRITE-INS
2501, ROUNGING... vttt ettt ss sttt s s s bbb s bbb n bbb n s bt n s st ensansesans | nebessessetansessesnsansessessnsensesesantens | stessessstessessesensansessesantensesantensesas
2502, OEE LIBDIIHES. ......oocveeeeeceeciiciieiiii ittt bbb bbbttt s | eeen 14,000,000 ...6,000,000
2503. Equities and Deposits in POOI aNd ASSOCIALIONS..........cccuiuiiriieiiiiieieis ettt sttt sessessessnsanss | nssessesssssssesessssessessssnsns Y £ T
2598. Summary of remaining write-ins for Ling 25 from OVEIfIOW PAGJE........cceiueiicicieiseiee ettt sssssssenss | srtsesessessss s es st ense s (01 RPN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) 4, ...6,000,000
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 June 30, 2019 ofhe Mlid=Continent Casualty Company

STATEMENT OF INCOME

00 N o OB W

10.

. Loss adjustment expenses incurred......
. Other underwriting expenses incurred...........
. Aggregate write-ins for Underwriting dBAUCHONS. .........cceveviviieerecces et sees
. Total underwriting deductions (LINES 2 thrOUGN 5)..........ccuireieiiereeeeie et sesas s sse st s sees
. Net income of protected cells
. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......cveveveercreeesie ettt sens

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Losses incurred (current accident year $.....29,588,881):

21 DIrEC....veeeeeeeee e
2.2 Assumed.

INVESTMENT INCOME

Net realized capital gains (losses) less capital gains tax of §.....195..

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered $.....267,509 amount charged Off $.....116,774).........cccoerrerrrirereesiseseessssess s
Finance and service charges not included in PremMIUMS. ...ttt
Aggregate write-ins for MiSCEIlANEOUS INCOME.........c.oiuiurirriiiecreieie ettt

Total other income (Lines 12 through 14)

. Net investment iNCOME BAMEM. ..ottt s st

. Netinvestment gain (I0SS) (LINES 9 # 10).......civirieiieiieresieiie ettt bbbt s b es s nenn

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)
Dividends to policyhOIders............ooorereenrerrernirnreneereieineeneanns

Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17ttt ettt ssessenssssnns
Federal and foreign iNCOME taXES INCUITE. .........vururriurereeereereise et sse sttt et s nens
Net income (Line 18 minus LiNe 19) (10 LINE 22).........overurririrriirrireireiscinseseisesesssstsessssessssssessessessssssssssessssssssessssnes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PHOT YEAT..........ccvuivuerevireieiereee et sae e
NEtiNCOME (frOM LINE 20)......c.cuueveeerrieissireeesseeessesssessesessessssssssseessssssssssessessessssssessessessssssessessssssssessessassssssessesssssnssessns
Net transfers (t0) from Protected Cell BCCOUNLS..........cveirrerrireirineirsieississessi e sssss st sssssssessesssssssssesans
Change in net unrealized capital gains or (losses) less capital gains tax of §.....720,297...

Change in net unrealized foreign exchange capital gain (I0SS).........coevvurneene
Change in net deferred income tax..........ccoeuevvevereeerinnnes
Change in nonadmitted assets..........
Change in provision for reinsurance..
Change in SUrplUS NOES........ccoverveerrrrereieireeeriseeeieeiens

Surplus (contributed to) withdrawn from ProteCted CEIIS...........vrmrurrririrrrrinrreress st ssessnes
Cumulative effect of changes in acCoUNtiNg PrINCIPIES.........covuveveeiriieeesees ettt snens

Capital changes:

728 I - 110 I VOO TOOT
32.2 Transferred from surplus (StOCK DIVIENG)...........c.evivrieereiieieiieee ettt
32.3 TranSTEITEA 10 SUMPIUS.......cveverecveiesieeseesete ettt ettt b sa st a ettt s bt en s sasanenn

Surplus adjustments:

331 PaI Nttt R R Rt en

33.2 Transferred to capital (Stock Dividend).
33.3 Transferred from capital...........
Net remittances from or (to) Home Office..
Dividends to stockholders...........ccc.c......
Change in treasury stock..........cccvuuenne.
Aggregate write-ins for gains and losses in surplus...................

Change in surplus as regards policyholders (Lines 22 through 37)........c.ccuevveieseneeisessee s
Surplus as regards policyholders, as of statement date (Lines 21 pluS 38)........cccovvvvreeimrneiereisseeee s

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........ (WIEN §.....59,344,754) ..ot ss s sssss s ssssssesssssssssssenssens | cevssnssinssannes 55,133,379 [ .ovevrerrrrrnne 53,363,928 | .............. 109,641,553
1.2 Assumed......... (WIIEN $.....13,488,783).....ooeeoeeceeeecectecee s ss e sses s ssenssensssnssenssenssens | censenrsisssannes 15,255,768 | ....ccvveeee. 13,784,141 | 28,950,849
1.3 Ceded............. (WIIEN §.....5,714,980).......oooveceeeeeeee ettt sttt see s sssessses st s s ssessaesssesssensssnsens | sssesssssssaseees 5674472 | . 5,631,967 |..ocovrunnnne. 11,384,457
14 Net.eree (WIEN $.....87,008,577)....coovercreceeeicescrese s sss st sssssssssses s ssesssssssssssssssesssssssesssenssans | sessssssimsssnnsd 64,714,675 | ...ocvveeeenn 61,516,102 | ..oovvnvee 127,207,945
DEDUCTIONS:

14,869,972
....3,335,832

..(2,073,530)] ....

..20,279,334
.15,915,441
..24,623,897

................... 8,940,938
....(253,469)] ..

................... 8,687,469

...................... 150,735 | .oovviirreennn(199,307) | ... (466,754)
........................ 47,342 | oo 18,304 |
.................... (470,557)] ....................(485,031)] ...................(905,030)
.................... (272,480)] ....................(626,034)] ................(1,371,784)
................. 11,129,520 |...................8,607,162 |.................20,425,170
...................... 206,614 |..................... 147,363 | ....................307,816
................. 10,922,906 |...................8,4569,799 |.................20,117,354
................... 2,148214 |................. 1,670,336 |..................3,906,049
................... 8,774,692 |................6,789,463 | ................16,211,305
.............. 176,876,218 | ............178,780,178 | ..............178,780,178
................... 8,774,692 |...................6,789,463 | .................16,211,305

(12,369,981)] ...

..... ..2,895,502
..(12,839,346)

(5,000,000)

................. 4

................. 11,544,750

................. (1,903,960)

.............. 188,420,968

.............. 176,876,218

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

rounding....

Summary of remaining write-ins for Ling 5 from oVerflow Page.........c.cceueieiriieieiesiee e sssesees
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

0

1401.
1402.
1403.
1498.
1499.

MisCellan€ous INCOME (EXPENSE)........cvuruiureirriniiciiesiesiss sttt bbb st e bbb
Rounding

Summary of remaining write-ins for Ling 14 from overflow Page............ccceuieereeieieiesseese e
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)...........covvviviierieiiiiieieisiessiseeeseesseesessessesssssssssssessssssesens

470,557)

3701.
3702.
3703.
3798.
3799.

Miscellangous SOUICES..........c.ceucvereerrreieieriesiseieieenans

Summary of remaining write-ins for Line 37 from overflow page...

Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)..........ocevevieiieicieisisieeissesisesesseseessessssssssesessessssssssssssssssnas
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statement for June 30, 2019 ofhe 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.cuuiiiieieiiireireieis ettt bbbt | sebesiesseinees 64,647,983 | ...coovvveinne 62,163,078 | ......ccconc.. 125,750,708
2. NEtINVESIMENT INCOME. ..ottt ensens | sbeiensessnnssens 8,598,256 | ....ocvrvverene 7,718,288 | ..ccovrvnee. 16,110,099
3. MiISCEIANEOUS INCOME......ovuiviiiiiiectie ittt bbbt s bbb b bbbt s bbb bbb bt n s snsnts | snbnsesssssnsessesas (272,480) | ..o (626,034) ] ....ccvernee. (1,371,784)
4. Total (LINES 1 tTOUGN 3).....ouuieeiecieciieiie ettt sss bbbttt nnns | nsssesssesssans 72,973,759 | coovvrrrannn 69,255,333 | ....ccooune. 140,489,023
5. Benefit and 10SS related PAYMENLS........c..ciuiieieiisic ettt | saesaesssnaenes 23,802,495 | ...covvvee. 13,041,700 | ...coocveveee 30,968,646
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 dedUCHIONS...........ccceveicveiieiciciesiee s | cvesiesesnaenns 44,557,362 | ....ccvvvee. 40,154,535 | oo 84,680,143
8. Dividends paid t0 POICYNOIABS..........ccviviiicieiicie ettt bbb ae bbb stebennans | sevesessssssesnsesens 206,614 | oo 147,363 | .o 307,816
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......crerereerremrrnrerees | sersereesnessenns 2,855,199 | .o 3,270,571 | oo 5,226,463
10, Total (LINES 5 HMOUGN 9).....uvvuieriiriieiiii ittt bbbt | resnesneseees 71,421,670 | oo 56,614,169 | ......c........ 121,183,068
11. Net cash from operations (Line 4 MINUS LINE 10).........ccveviuiueieiieiiiesieieses ettt ssse st sssssenaes | sbessessssssnans 1,552,089 | ..ccvevnen. 12,641,164 | oo 19,305,956
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS... ettt | chineniene s 33,155,689 | ..oovvrrerinee 34,785,403 | ...oovvvvinnnee 75,337,621
122 SHOCKS. .. vvvieeiiiiieete ittt | srssestsnstess st st st ensents | ersenssnsinsines 2,022,276 | .ovvvereerinnns 3,364,617
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........ovvcvveiecteieicie ettt bbbt bbb s bbb b s s b bs st essesesssnebenns | tevessebensesesessnnas 508,104 | ..o | erereireneerese s
12.8 Total investment proceeds (LINES 12.110 12.7).......vueveieueiereeeereseeseese ettt sssssse s sessesesas | essessesissasens 33,663,793 | .ovvvrrne. 36,807,679 | ..coovvrernnen. 78,702,238
13.  Cost of investments acquired (long-term only):
1311 BONAS....cetiieicie st | srsenssenseenseas 23,429,334 | ..oovvnn 75,141,690 | ....coveev.. 129,081,175
132 SHOCKS .. eeeerieee ettt bbbttt | Seiesbiesti et sieeees 50,000 | .oooovrerienee 1,000,506 | ....coovvrrennn. 1,000,505
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.........ceurirciriiseieiteee bbb | sebsesssesss b st esnienns | eebseebsessnes s innees 56,232 | oo 56,232
13.6  MiSCEllaNEOUS APPIICALIONS..........cvueviveiieiciciie ettt bessesnssns | ansessessssensessnsansessessnsenens | ersssssessesans 11529414 | oo 11,208,909
13.7 Total investments acquired (LINES 13.110 13.8).......ceieicririeeeireseeetseese ettt ssaes e sesae e | asvsessessssanens 23479334 | ..o 87727841 | ............... 141,346,821
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).......coverereereeeieeeseeesiesee e sssssaens | svevsesiesissenes 10,184,459 | ................ (50,920,162) | .......c0vv... (62,644,583)
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..........curuureriieieieiieeirsiees ettt sessessensennas | cbeeeessessssssssessns 89,965 | ...ccovvvrreiernnn 91,831 | oo, 13,129
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........ceuvuieiricriiier bbb | feebenssesen e s b enies | frebsessestesssessentesinesensenins | sebsessessnnsnenas 5,000,000
16.6  Other cash provided (BPPHEA).........c.rivrierieriiiiiirie sttt ssessenes | snbtsssessssssens (2,086,223) | ....ovvvrrirnnne. 6,258,188 | ..oovovvrirrin 6,161,807
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovevennnes (1,996,258) | ....coovverennnas 6,350,019 | ....ccoovvrnee. 1,174,936
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).......ccccoevvveeene | converevneneenes 9,740,290 | ..ccoovvenee (31,928,979) | ..o (42,163,691)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ......euoiririr ittt sttt sttt b s nssensias | sbssssnssensens 37,082,420 | ....ovvonn 79,246,110 | oo 79,246,110
19.2 End of period (Line 18 plIUS LINE 19.1). ... vt sissiesie s ssssess sttt ssssssssssssssssssns | sssssssssseens 46,822,710 | ooovvvrrnnne 47,317,131 | s 37,082,420
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of EQUILY SECUMHES. ......vvuvererrerrirerereereiseesseeeesisssseesss e ssessssssssssssessssessessesssessessessasssessessessnssnssessanes | sesesssssesssssnsssessassssssnssnns | sessessesssssssssessassssnessnssons ...1,056,558
20.0002  Exchange of debt securities...................... ..7101,554 | ... ...2,042,167
20.0003  Exchange of Debt t0 Other INVESIEA ASSELS...........ciiuereicieieieeeisiei ettt ssssssesssssssessessssssessess | snsessessssssesssssssssassessnsans | evsesosssssessesnsones 57,756 | oo 57,756
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Statement for June 30, 2019 of e Mid-Continent Casualty Company

1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A Accounting Practices

The financial statements of Mid-Continent Casualty Company (‘the Company”) are presented on the basis of accounting

practices prescribed or permitted by the Ohio Department of Insurance.

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

the state of Ohio basis, as shown below:

Net income, state basis - - -
Effect of state prescribed practices - - -
Effect of state permitted practices - - -

SSAP # F/SPage# FISLine# 2019 2018
$ 8,774,692 $ 16,211,304
$ 8,774,692 $ 16,211,304

Net income, NAIC SAP - - -

Statutory surplus, state basis - - -
Effect of state prescribed practices - - -
Effect of state permitted practices - - -

$ 188,420,968 $ 178,876,217

Statutory surplus, NAIC SAP - - -

$ 188,420,968 $ 178,876,217

B. No significant change.

C. 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.

D. 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.

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS

A-C. No significant change.

D. Loan-Backed Securities

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No significant change.

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

are accounted for on a prospective basis.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to

sell or lack of intent to hold to recovery during 2019.

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Fair Value Reported
86358RDX2 168,323 159,740 1,780 166,543 166,543 3/31/19
50188NAA6 1,887,493 1,650,381 237,112 1,650,381 1,657,025 3/31/19
4.  The following table shows all loan-backed securities with an unrealized loss:
Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$29,291,810 $(188,061) $ 40,465,420 $(882,527)
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Statement for June 30, 2019 of e 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 June 30, 2019.
The Company has the intent to hold such securities until they recover in value or mature.

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

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

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

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

J. Real Estate — The Company did not recognize any impairment losses on real estate as of June 30, 2019 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 1 188,061 190,211 190,647 190,211
(2) Bonds - FV 0 0 0 0 0 0
(3) LB&SS - AC 0 0 0 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

(7) Total 1 1 188,061 190,211 190,647 190,211

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 %z of
1% of its total admitted assets during 2019.

C. C - 0. 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.
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12.) RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND
OTHER POSTRETIREMENT BENEFIT PLANS

No significant change.

13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS - No significant change.

14.) LIABILITIES, CONTINGENCIES AND ASSESSMENTS - No significant change.

15.) LEASES - No significant change.

16.) INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

No significant change.

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

A. The Company did not sell any receivable balances during 2019.

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

C. The Company was not involved in any wash sale transactions during 2019.

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

No significant change.

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

No significant change.
20.) FAIR VALUE

A

1. Fair Value Measurements at Reporting Date

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ - 8 -9 - 8

States, municipalities and political subdivisions
Foreign government

Residential MBS

Asset Backed Securities

All other bonds

Total bonds $ -5 -9 - 8 -
Preferred stock 25,200,046 1,603,125 - 26,803,171
Non-affiliated common stock 7,075,067 689 - 7,075,756
Other investments - - - -
Total assets accounted for at fair value $ 32275113  § 1603814 § -5 33,878,927

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.
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Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer spreads and benchmark
securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced using observable
inputs, they are classified as Level 2.

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

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

B. The Company has no additional fair value disclosures.

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 $ 623,461 $ 598,159 § 623461 $ - $ -
States, municipalities and political subdivisions 136,039,632 133,162,814 - 134,073,539 1,966,093
Foreign government - - - - -
Residential MBS 44,972,690 38,783,569 - 42,870,034 2,102,656
Commercial MBS 1,001,255 1,000,000 - 1,001,255 -
Collateralized loan obligations 64,439,625 64,852,264 - 62,220,012 2,219,613
Asset backed securities 78,879,811 78,144,621 1,707,500 77,172,311 -
All other bonds 51,657,444 50,277,738 - 50,647,444 1,010,000
Total bonds $ 377613918 § 366819165 § 2,330,961 $ 367,984595 $§ 7,298,362
Preferred stock 36,029,021 34,360,771 32,545,896 1,603,125 1,880,000
Non-affiliated common stock 7,075,756 7,075,756 7,075,067 689 -
Cash and short term 33,996,857 33,996,857 33,996,857 -
Total financial assets § 454715552 § 442252549 § 75948781 § 369588409 $ 9,178,362

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

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to June 30, 2019, 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, 2018 were $285.0 million. As of June 30, 2019, $39.8 million has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $246.6 million as a result
of re-estimation of unpaid claims and claim adjustment expenses principally on General Liability and Products Liability lines of
insurance. Therefore, there has been $1.4 million in unfavorable prior-year development since December 31, 2018 to June 30, 2019.
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.
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31.) HIGH DEDUCTIBLES - No significant change.

32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES - No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES - No significant change.

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ 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 International Insurance Designated Activity Company (previously a subsidiary of Great American Holding, Inc.) and Great American Specialty & Affinity Limited (previously a
subsidiary of APU Holding Company) became subsidiaries of Great American Europe Limited.

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

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

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

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

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

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

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] NoJ[ ]

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

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

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

11.2 Ifyes,

13. Amoul

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

173
17.4

PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
nt of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nof[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 56,469,212 57,203,024
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 56,469,212 $ 57,203,024
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 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

17.5

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

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

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
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
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
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 5GlI securities? Yes[X] Nof[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)

31
32

4.1

42

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 150,140 [ oo 243,266 | ..oovveeeeeinrieeieeieeienens [ e | e 159,774 | oo
2. AIASKA.....ceee e AR N e e [ s | s | s | e
3. ANZONA..cne 169,911 [ oo BTALT [ o | e | e 32,335 | v (8,537)
4. Arkansas.......ninennn. 971,986 | ..o 783,423 | oo 549,244 | ..o 141,694 | oo 1,195,400 | .o 1,503,688
5. California......cocooerenrnrirnee s CA el [ | e | ettt sssesienes [ crresisessies st stenntas | bbbt siens | seeteeb et
6. Colorado... ....604,539 ..364,005 146,023 13,430 202,216 252,479
7. Connecticut.........ccovverrreriennen. 152,376 130,430 [ .o | e | v steniees [ sttt
8. Delaware.......ooocveevenineenecned DE |l | e | e [ e | ceeesiesisi e sessssiesseesienes | et | st
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 2,393,853 | .ooorreinne 2,526,818 | .oooovvvrerenn 4,261,951 | oo 3,066,432 | ..oovvvrrenne. 72,149,641 | ....coeeveeeee. 77,055,776
11, GeOrgia. ..o GA[...... [T T 453,265 | ..o 353,660 | .oooovrvrrinens 1,433,353 [ oo | s 1,894,530 [ ..o 1,293,240
12, Hawaii.....ooooeieeirrnieis Hi ... N e | s [ e | e | et entnes | ettt
13, 1daho...coceeccs IDJ...... [T T 379,644 | oo, 294,296 | oo 45,590 [ .o 17,880 | v 57,451 [ oo, 111,278
14, MliNOIS ..o ILf... [T T 360,853 | oo 312,895 | oo 2571 | e Q774 | oo 462,850 | ..oovrriiinnee 1,044,727
15, Indiana......c.cooenrieninrineinnis INT....... [T T 279,688 | ..o 297,009 [ .ooeeerireineiineeieeineesnene | o | e 60,864 | .oooooveers 874
16, 1OWa. e, IAf....... Lo [ o 51,651 | oo B2,514 | o | s | e 41,315 | s 42,610
17, Kansas.......ccvmeneeneineneeneens KS|....... [ IR 2,508,820 | .evvvrreeirienes 2,775,425 | oo 225,772 | e 940,116 | .o 4,895,199 | ..o 8,431,294
18, Kentucky......ooocoorvneienrieneiinnianns KY |....... [T T 195,166 [ ...coovvverirriennee 107,098 205,350
19, LOUISIAaNA......corveerereeeireerreeeenns LA]..... Lo | e 568,188 | ..vvevrerieiieenes 250,546 309,021
20, Main€....oooeerenereireieeneineieens ME]....... [P ISP 78,398 | ..o | e 2,138 | | v 2873 [
21, Maryland.......cccoovninenninienenn. MD |....... ISP IO 343,354 | oo 192,229 | ..o | ceveeneneiieeienenneen( 1,000) | oo 13,437 | e 1,671
22.  Massachusetts.........c.ccoocnrenee. MA|....... Luvs | et [ crrieessesssinsessssessessssseesnes [ eereesessnsensssesssssssssnesssessas | sesessessssssssessasssssessessanes | essesensssessessessssssssessensns | setessesesssessasessesestenssnens
23.  Michigan... ....578,029 .464,153 246,287
24, Minnesota........ccoeeeeeneenereened MN [ L | 88,726 102,132 | oo 3,081 | 033,000 | e 3,881 | 46,897
25.  Mississippi 110,933 [ oo 99,901 | ovvrrrriererereni293,040 | oo [ 304,792 | 19,302
26. Missouri.... ....638,571 ..618,819 ..61,248 ..254 437 ...1,298,555
27. Montana......cccocveuererrerrernennes 723,794 694,041 94,643 | oo 38,708 | .o 1,462,596 | ..o 1,813,072
28.  Nebraska.......ccocoerrrnrerrirernnns 109,556 | .ovevvererrrrrnrenns 157,241 [ | cevrnssessssssssssisssssssnnes | svesssssssssennnesenn D930 [ oo
29, Nevada......oconnrinmnrnneed NV [l | [ | e iscssnsiseenes [ crniesnsinsiessssnessnssnes | censsessneesesessssssssssssssessns | sessessssssesssssssssesssssesssssnnes
30. New Hampshire.........cccoeurnnenee NH{...... Lvs | et [ crrteessesssinsesssssssesssssnesees [ eeeesessnssnssssssesssssssssessessas | seeessessssesssessassssssssessenes | essesensssessestessssssssessensns | setessssesssessaseseesestenssnens
31, New JErsey......cocovuevveverrinennes NJ|....... [T (SO T44,687 | oo, 608,745 | .ooveveeeeeeieeeereeseeeees | e essssessssennes | e sssennes | cestese e
32, New MeXiCO......ovwmrerrrrrrrnrenes NM |....... Luveor | e 506,384 | ..oovvrrrirrinenns 575,160 | ceoveerrerrrereerrirns LY (N R 204,527 | oo 1,306,973 | coovovvrrenee 1,631,554
33, New YOrK...oooeoervrerrereeennenens NY [...... Nuvoo | e [ crrrresssnsessssesessssssssessees | eesnssesssssssssesssssssssssssssesss | sessnssessssssssessasssnsssssessenss | ressessssssessessesssssnssessensns | sssesssssnssessanssssessessensnens
34.  North Carolina.........cccc.ceverrunes NC|....... [T IO TT0,717 | oo 855,973 | v 140,026 | .oooovvererrrieien 18,372 [ oo 965,607 | coovvvrrrrerirrieenad 625,427
35, North Dakota.......cccrvvrrrrrenenee ND|....... [ R 2,519,863 | covververrirrnenns 2,139,260 | .oovvverrireinns 5,501,257 | coverererrrireiennns 26,531 | v 8,465,662 | ...ccoverens 13,034,326
36, ONi0.ecrre s OH|....... Luveee | e 202,921 | oo, 217,274 | oooeeeeeveeeseeseesssisess [ e | eevississssisssssssssssssns | crsesssssssse s sssssssens
37. Oklahoma........cccovvvuervnnrininnn. OK|....e. Lo [ e 14,036,059 | ..ccvvvrvennnee 15,046,071 | oo 7,358,249 | oo 2,881,699 | .covrrrrrinnn 32,618,217 | oo 28,455,214
38, Oregon......cenennenserneenneen OR | e [P R 223,196 | oo 25,516 [ oo 5,000 | oo 103,856 [ .ovvverveerrernernn 98,187 | s 360,623
39. Pennsylvania.........ccccocoveeee . PA | Loor [ e 419,485 | oo, 346,279 | e 133 e | e 95T [
40. Rhode Island........cccccoerrrrenn Rl e T O setretrerssnensensnessesnstessenns | neeeeneinsre e nsesnnenns | sereeesee e nessssesetnstenas | neressee ettt eanenente | seteeresre et teees
41.  South Carolina..........ccccoreveeeee.SC | e Lo [ s 1,600,287 | ...cvovvierineee 1,576,835 254,806 2,820,948
42.  South Dakota.........c.ccoeverrreee. SD | e Lo [ e 53416 | v 86,489 [ ... | e 14,102 | oo
43, Tennessee.......emermermecnnee IN | i L. ...300,310 | .... ..287,829 ISR I 563,563
44, TeXaS....mmrrmrrnmrinnenneenneee IX | i Lo [ e 22,801,307 [ .oovvrivennene 21,729,237 | oo 5,227,977 | e 3,837,614 | oo 47,541,361
45, Utah.cce Ut |....... Lo [ e 2,175,098 | oo 2,246,480 | ..ocvovirrerenn275,218 | 1,588,462 [ ...ccoovvvrrrrne 4,204,963 | ..ovvvveieinnes 8,786,860
468, Vermont........ovnrreneriniinnnns
47, Virginia....coceveeeeeiceesieeens
48.  Washington..........ccoveerrerenne.
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 ] 59,344,754 | ................. 57,451,558
DETAILS OF WRITE-INS
58001, ..ot | e XXX oot | errrerineninerisriesiesinsninens | seeeeesssesssesssesssessssssesssesss | eernsessesnseneesssesseesseessessns | sressesssssssssssssssssssssens | sessiessnessssssssssessssssesssnes | crteestessestsstesstsssssssneas
58002. ..ot 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........................ 45 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................ 12
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 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
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAI Holding Bermuda Ltd. (77%) »
GAIl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAl Australia Pty Ltd

HHH

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies.

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 31-6549738
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

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 98-0431601
GBR
BMU
DE
AUS
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Part 1 - Organizational Chart

American Financial Group, Inc.

L

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 *

L

Annuity Investors Life Insurance Company *

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

Brothers Management, LLC

Charleston Harbor Fishing, 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.

ABA Insurance Services, Inc.

Agricultural Services, LLC

Great American Holding (Europe) Limited
Great American Europe Limited

Great American Specialty & Affinity Limited
Insurance (GB) Limited *
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*

@ 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

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

Domiciliary

Great American International Insurance Designated Activity Company *

Location FEIN NAIC Co. Code

OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
> 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
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314

GBR

GBR

GBR

GBR

GBR

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 June 30, 2019 of e Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAl 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 *
Great American Underwriters Insurance Company
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies.

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722
DE 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
> 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
> 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




statement for June 30, 2019 ofthe Mlidl-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?
|(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| ............. | ....1042046 [NYSE............| American Financial Group, INC..........ccccovuurrenrermunrrnrenrereersesnsenseseeeeseeennes rerereereenestessnsenssessnssssssestesssssssssesssssssssesessessssssesessesseess | OWNETSAID.ciiiins | orerrrineireiiens [ cvrenereenesesnessesnseessssenssnisnssenns | ceeeesNovionis [
....... 31-0996797 American Financial Enterprises, INC.........cccouvieivrereeeniesesseeinens American Financial Group, InC.........ccccccoeovvereirernnennn. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | ...
....... . 131-0828578| .. American Money Management Corporation... . | American Financial Group, Inc.. .... | Ownership. ....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 27-1577326 American Real Estate Capital Company, LLC American Money Management Corporation.................. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 27-2829629)| .....covvvee | cvrererernereis | wevrrerniinnneene | Mid-Market Capital Partners, LLC.........ooeveeverieineneenereeeneeseieeeeeees American Money Management Corporation..................|Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 41-2112001] ..ooveveens [ erveeeieieenns | everveeeeriereees | APU HOIAING COMPANY......cviiiiiiciicteeice e American Financial Group, InC..........ccccccceevevevvevennnene. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 23-B000765] .....covves | rrereernerrerrenns | wereereereenceneene | American Premier Underwriters, INC.........ocececeeeneeneenensesceneneeeeeees APU Holding Company...........cccceereureersreneeneereerneenenen. | OWNErship......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 13-6400464 | ............. |ccoveveiviieies [ vecveseienennnnn. | LEDIGH Valley Railroad Company..........ccvcueieieiinieensicnsesesesnenns American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
..................................................................... 468-1665396 | ......ccvovve | cevrrereireireires | cerereereennnneenen. | PENNSYlVania Lehigh Oil & Gas Holdings LLC...........cccccovveevveneienenenens | PALeeeeo. [NIAL........ [ Lehigh Valley Railroad Company. Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
..................................................................... 20-1548213| ....covvves | eovveviveeiees | veverereeeiennenn.. | Magnolia Alabama Holdings, InC..........cccoveceeiviceecccvesicecesiececesseeeens | DEo | NIAL......... | American Premier Underwriters, Inc...............cco........ |Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
..................................................................... 20-1574094 ] .....ccooveee | eevvrveveveieiees | cevereesienennn. | Magnolia Alabama Holdings LLC..........ccocoevevveveeiveccsicccsisieesesneens | Al [NIALL........ [Magnolia Alabama Holdings, Inc..............cc.ccceeueuneeeee.. | Ownership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 46-1852532| ....cvevev. | evevvvveseien [ vereeeeeveenene. | Michigan Oil & Gas Holdings, LLC.........ccceevveveveeeeerceeesveeeesvesneeinees | Ml [NIAL.......... | American Premier Underwriters, Inc..............cc.cc.......... | Ownership......... |....100.000 | American Financial Group, Inc. |.....N.......| .....
..................................................................... 46-1480078| .......ccce0. | covecerceveseiens | eeeivereereveneenne. | Ohiio Ol & Gas Holdings, LLC.........ccvevvcveeeieveevieiceseeieveeseseeieeeenees | OHees [NIALL........ | American Premier Underwriters, Inc............................. | Ownership......... |....100.000 |American Financial Group, Inc. |.....N.......| .....
9 ..................................................................... 13-6021353] ...cvvevers [ errrerereriiiens | ceeiveereiieienns The Owasco River Railway, INC.........ccocevicveeeceiceeeee e NY..oooons NIA........... American Premier Underwriters, Inc. Ownership......... ....100.000 |American Financial Group, Inc. |....N.......| .....
I | s s | e 760080537 ....ocvovvene | wrrerrerrerrerrenes [ eererrnerneineiieenns PCC Technical INAUSLHES, INC........cruurrrieiereireieiineineie e DE....ccc.ce. NIA.......... American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. |.....N.......| ...
..................................................................... 23-1537928 ...ovvvves | evveerieieierens | eveeeesvsreeneees | PENN TOWETS, INC..ovovvcecceee s eseeseseevssesessesesessssssssssssnsens | PPuiieeee. |NIAL......... | American Premier Underwriters, Inc............c..cccoeee.e.... |OWnership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 46-3246684 ............. |ccoeeeeevicviee | eeveeeevenn. | Pennsylvania Oil & Gas Holdings, LLC...........cccocoevveveveeveveeiieeeeneenes | PAuei [NIAL......... | American Premier Underwriters, Inc Ownership......... |....100.000 |American Financial Group, Inc. | .....N.......| ...
..................................................................... 236000766 ......c.cccet | cveerrereriieiens | veerseveeennennn.. | PENNSYlVania-Reading Seashore Lines...........cccccoeeveeeevcevecceeiieceeee. |Nduene | NIALL........ | American Premier Underwriters, Inc. Ownership......... |......66.670 | American Financial Group, Inc. |.....N....... | ...
....... 23-6207599 Pittsburgh and Cross Creek Railroad Company............ccccccvevecerrerecnns | PA..eee. [NIALL......... | American Premier Underwriters, Inc Ownership......... |......83.000 | American Financial Group, Inc. |.....N....... | .....
.......... . 198-1073776|.. GAl Insurance Company, Ltd.. BMU........ .. |APU Holding Company.. . | Ownership. ....100.000 | American Financial Group, Inc. |.....N.......| ...
....... 31-1446308 Hangar Acquisition COrp.........cccoueveurenrerreseesierseiesesessssssessssssessennes | OHuvviinn APU Holding Company. Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....

Z2Z2Z2Z2ZZ2Z2Z2Z2ZZ2ZZ2Z2Z2Z2ZZ2ZZ2Z2Z2Z2ZZ2ZZ2ZZ2Z2ZZ2ZZ2ZZ2Z2ZZ2ZZ2ZZZ2ZZ22Z2Z2Z2

....... 91-1242743 Premier Lease & Loan Services Insurance Agency, Inc..........cccccoveveeee. | WA.......... [NIA........... | APU Holding Company Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | ...
....... . 191-1508644| .. Premier Lease & Loan Services of Canada, Inc . | APU Holding Company.. . | Ownership. American Financial Group, Inc. | .....N....... | .....
....... 31-0823725 Dixie Terminal Corporation............cceeeeeerenreseesinrnsessesessssssessssessenens American Financial Group, INC...........cccoevvveinrernennnnn. | OWnErship American Financial Group, Inc. | .....N....... | .....
..................................................................... 98-0606803.......ccccer | vervrrerrerrrenies | erververireneenne | GALHOIMING Bermuda Lid........cocviveieiieicceccseeee e American Financial Group, InC.........cc.cccoccevvevrevevnenneenen. | OWnErship American Financial Group, Inc. | .....N....... | 2...
..................................................................... 98-0606803 ] .....c.ovveer | rrerrerrerreereens | wereereereerneeneene | GAIHOIMING BErMuda Ltd.......coceeirieeessecse s GAIl Australia Pty Ltd.........cccooovrvrrrnninensreireeneneeneen. | OWNership American Financial Group, Inc. | .....N....... |2...
..................................................................... 98-0556144 | .....cvves | vevrerrerieienies | erverrevnsnieneeee | GALINAEMNILY, LE.....cvieiicccec s GAl Holding Bermuda Ltd..........ccccoccoevievereeierenenne. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Neon Capital LIMItE...........ovrererrrnrireiresineesssseesssesessssssessesessessenens GAIl Holding Bermuda Ltd..........cc.cocovrrrrrrnernrernernirnnennnn. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ NCM Holdings (U.K.) LIMIted.......c.ccevrrrrererierereeneeeseseessieneinens Neon Capital Limited...........cccocovvrvrvevinrinrereenrerennene | OWnErship........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Neon Capital Managers..........ccovererrurenerneeneereeesiessseeseesesesssssseeesseeens NCM Holdings (U.K.) Limited..........c.cccccoerrrrvrnrrreernnnn. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Neon Holdings (U.K.) Limited Neon Capital Limited...........cccccorvverivrierereererennenn | OWnErShip......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 98-0412245] .......coecev | vevevrerenenes | wererverenneenene | LAVENham Underwriting Limited Neon Holdings (U.K.) Limited..........c.ccccoersrinrrrrrnrnnene. | OWnership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Neon Italy S.R.L.....cocvvvieririeeseeiesessesessssesessensesssessesssnsenes | [ITAvivieee [NIAL.......... | Neon Holdings (U.K.) Limited............ccccceeeeevrevnnnnnen. | Ownership......... |......60.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Neon Management Services Limited............ccccocvereenenererniineenennnnene | GBRu..oo. [NIAL.......... |Neon Holdings (U.K.) Limited.........c.ccccovovvnerreirncenennen. | Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | ....
............................................................................................................................................ Neon Sapphire Underwriting Limited............ccccooevevivevecviinieneiniiereenen | GGY.oeeo. [NIAL........... | Neon Holdings (U.K.) Limited..........c.ccccorvvveevirinnnennen | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....




statement for June 30, 2019 ofthe Mlidl-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) *
............................................................................................................................................ Neon Service Company (U.K.) Limited...........ccccecvverrerreinireresesiienenne | GBRLLL Neon Holdings (U.K.) Limited..........ccccceevvevrerrerrennenn. | Ownership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Studio Marketform SRL.........c.cocveereneenrreernenereireiseneeseeseessesssnnesneseess | [ TAvieiiens Neon Service Company (U.K.) Limited......................... | Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
............................................................................................................................................ Neon Underwriting Bermuda Limited...........ccccccoeveiereneierereisiieniennenne | BMUL Neon Holdings (U.K.) Limited...........cccccceeoveerererrennenn. | Ownership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Neon Underwriting Limited...........cocveurnererrrereirnennnnnsissensnsessessnnnnens | GBRuii Neon Holdings (U.K.) Limited..........c.ccccoersrinrrernnnnene. | OWnership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................... Orca Insurance Agency AlS.........cocoeeeneinienniniresessssiensesssessesssennens | DNKiiaon, Neon Holdings (U.K.) Limited..........cccccoevvvvrerrrennnen. | Ownership........ |......89.425 | American Financial Group, Inc. | ....N....... | .....
............................................... Sampford Underwriting Limited............cccovvrurrirnenrnnrnirnensnnrsinsnnnnens | GBRui Neon Holdings (U.K.) Limited..........c.cccccoersrinrrrrrnnnnene. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... Xenon Agency Limited.........ccocovveerenieenssiienessesesssssesessssensenneens. | GBRucnn Neon Holdings (U.K.) Limited...........cccccceecvvvverrirennenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ......N....... | .....
....... Helium Holdings Limited......... .|BMU........ . | American Financial Group, Inc.. .. | Ownership. American Financial Group, Inc. | .....N....... |5...
....... Neon Employee Ownership LLC...........ccccoecevveveveveveeeeceeseeeeeeveiesenes | DEninas Helium Holdings Limited............ccccccccoevveeverevinernene... | Ownership revernreneeseniessessssesssssessseseessnees. | veneneNuenn [ 91
......................... GAl Australia Pty Ltd Neon Employee Ownership LLC.............ccccoccevurrrrnenee. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N.......|5...
.......... . 106-1356481] .. Great American Financial Resources, Inc... . | American Financial Group, Inc.............. .. | Ownership. ....100.000 |American Financial Group, Inc. | .....N......| 1...
....... 31-1422717 AAG InSUrance AGENCY, INC........ccrerereenieeieeneeneireeeeseeeseeeeeseseeeeseens Great American Financial Resources, Inc..................... | Ownership......... | ....100.000 |American Financial Group, Inc. |.....N....... | .....
..................................................................... 341017531 | cocveevvees [ eeevieiieies | vevevrveeenieeeies | CEIES GIOUP, INC..vivoivvee bbb e Great American Financial Resources, Inc..................... |Ownership......... |....100.000 | American Financial Group, Inc. |....N.......| .....
..................................................................... A7-0717079 coovvvvveee | cerrerreinereines | ceveneireereeeeenen | CONtINENtal GeNeral COMPOration...........ceeeueereereeerrneereireereesseeeeiseiseieenns Ceres Group, INC........cccveeveeneneenrereenenereneieseeneeneennes | OWNErShIp.......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 34-1947042| .o | eerrereeeeierens | erveererinreennee. | QQAGENCY OF TEXAS, INC.vovvevee e Ceres Group, INC........cceveveeeereceseeie e eeenenene. | OWNErShp........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 31-1395344 | ....oovvves | eevrerieieeiies | eeereiseisienenn. | Great American AdVISOrS, INC........vucveeiecvciriieeeee e Great American Financial Resources, Inc..................... | Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
0084| American Financial Group, Inc. |63312... [ 13-1935920| .......ccco.. | covreeervesiiens [ eoereereeirrsiens Great American Life Insurance COMPany.........c.cocevevevereveerreesrereninnnns Great American Financial Resources, Inc..................... Ownership......... ....100.000 |American Financial Group, Inc. | ...... |\ O I
0084| American Financial Group, Inc. |93661... |31-1021738 .......cccc.. | covevrreveiviiens [ eoereiririeiens Annuity Investors Life Insurance COMpany...........coeveeevererrereierienrnnns Great American Life Insurance Company..................... Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevoroor oo
..................................................................... 27-4078277 | c.ocvevvvees | cevvrvervesiienens | cvvererrevennennnnn. | Bay Bridge Marina Hemingway's Restaurant, LLC............cccccceeveeveevee. [MD.......... [NIA........... | Great American Life Insurance Company Ownership......... |......85.000 |American Financial Group, Inc. | .....N....... | ...
..................................................................... 27-0513333| ...cccvver | cevrievesiieiies | cvereeesenennn.. | Bay Bridge Marina Management, LLC...........ccccoceevevceecsiccsesiieseenees | MD.ooe [NIALLL........ | Great American Life Insurance Company Ownership......... |......85.000 |American Financial Group, Inc. | .....N.......| .....
..................................................................... 20-1246122] ....ocvvvee | cevrerieveerens | cvverersesnennnenn. | Brothers Management, LLC...........oooevveveeeeveceiceeesecseesseseeveeeieseeseees | Flovieeee [NIAL......... | Great American Life Insurance Company..................... |Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 81-3737639 .....cccovver | vervriereviieies | eveveesiennennnn. | Charleston Harbor Fishing, LLC.........cocvcevvevcvicicseveiesessceiiesessiens | SCoriens [NIALL......... | Great American Life Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
..................................................................... 20-4604276)| .......coovs | corrrermrserenes | weneerereninnennnne | GALIC - Bay Bridge Marina, LLC.........cococvvvevvrveieiniincsssessiinniseisnens [ MDcces | NIAL......... | Great American Life Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | ...
..................................................................... 3113777 | oo | cevrieieseieiies | evverveisiieniennee | GALIC BrOthers, INC.....oevvcvciviieicvceieccsesiesesiesessiessesssessssseneees | OHueceee [NIALL........ | Great American Life Insurance Company..................... |Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
26-3260520] ....cvvvvnr | cerrerrieireinnes | e Manhattan National Holding Corporation...........c...ceevnrenresineensenninns OH.......... NIA........... Great American Life Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... | (R
450252531 covevevenn [ v e Manhattan National Life Insurance COmpany........c.cccocereveerienenriennens OH.......... A Manhattan National Holding Corporation Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevoroor [
52-2179330 Skipjack Marina Corp......crrereerrnernsesesessssssssssssssssssssssesssssssessssssees Great American Life Insurance Company..........cccve.e... Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ RS O
. |42-1575938| .. Great American Holding, Inc... . | American Financial Group, Inc.. .. | Ownership. ....100.000 |American Financial Group, Inc. | ...... Nevoroor [
80-0333563 ABA InSUrance Services, INC........c.overurerenrerreeirninsessessesseessssesessessnnes Great American Holding, INC.........occevervnrrnrnrereniennenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ S
........................................................ 27-3062314| ...cvvvvves | eevrievesrieies | eveveienrenieinnee | AQHCUIUTAl SEIVICES, LLC.....oveiicic e Great American Holding, Inc Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
....... Great American Holding (Europe) Limited.. GBR........ . | Great American Holding, Inc.. . | Ownership. ....100.000 |American Financial Group, Inc. | .....N....... | .....
....... Great American Europe Limited.........c.ccccocvevveveeiieieseissesieieseenienens | GBRLLL Great Amerian Holding (Europe) Limted... Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
....... Great American International Insurance Designated Activity Company.. | IRL.......... Great American Europe Limited.... Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Great American Specialty & Affinity Limited..............cccoeevvvevievesvisiinnen. | GBR.L... Great American Europe Limited.... Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
..................................................................... AA-1120817) oo | ceereerneineireinns | eeeeveireeseennnee | INSUTANCE (GB) LIMIted......vveveiecsceeseieiecnssesiscsesessissnesennne | GBRut [ lA.............. | Great American Europe Limited...........c.ccccoccvevevieenenene | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | ...
0084 | American Financial Group, Inc. |23418... | 73-0556513] .......cccce. | ceververeeveieies | eveerviereiienenns Mid-Continent Casualty COmpany............cccoevueererereeneeseeee e OH.......... RE............ Great American Holding, InC.........cccccceeevivevercrcrennnen. Ownership......... ....100.000 |American Financial Group, Inc. | ...... \\ O I
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statement for June 30, 2019 ofthe Mlidl-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) *
0084| American Financial Group, Inc. | 15380... | 73-1406844 | ............. |ccoecvrreivecviie [ eovveresieiiens Mid-Continent Assurance COMPAaNY.........ccccevereieererrnrerseerneessessesessenens OH.......... A Mid-Continent Casualty Company..........cccccovuereirirennes Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoroor [
0084 | American Financial Group, Inc. | 13794... | 38-3803661| .......ccce. [ worrreermurmernnes [ eormermeeneireinnnns Mid-Continent Excess and Surplus Insurance Company...........ccc.e.euu.. DE........ A Mid-Continent Casualty Company...........cccoereereenrennen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooe [
..................................................................... 30-0571535] ...coovvver | vevreveseieiies | wverveieniennennn.. | Mid-Continent Specialty Insurance Services, INC......c.vveveveeveireieinennen, Mid-Continent Casualty Company..............ccccceerrvneeene. | OwWnership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
0084 | American Financial Group, Inc. |23426... | 73-0773259] .....ccocces [ conrvermerneinnes | eorrerneineireieinns Oklahoma Surety COMPANY..........covurereerrerirneeneersireeeesssesseseeessessseeees Mid-Continent Casualty Company...........ccccoeureeeenreneen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ S O
..................................................................... 34-1607394 | ...c.ccovver | cevrivresrieies | everveinirennennnnn. | National Interstate Corporation...........ccevveenieienseeeseeseeesenns Great American Holding, Inc Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
..................................................................... 341899058 .....covvevs | rrererrrereireens | wneereereeinnneene. | American Highways Insurance Agency, INC........c.vveveveereeeceneeneirninenns National Interstate Corporation Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
....... 31-1548235 Explorer RV Insurance AGeNnCY, INC.........ccoeviereiinireensneissssenes National Interstate Corporation Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
....... . 198-0191335] .. Hudson Indemnity, Ltd............ . National Interstate Corporation.. . | Ownership. ....100.000 |American Financial Group, Inc. | .....N....... | .....
....... 66-0660039 Hudson Management Group, Ltd............cccceuvieevicreieccesceeeeeeene National Interstate Corporation Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
....... 34-1607396 National Interstate Insurance Agency, INC.........ccovvevrneeninreincneennnns National Interstate Corporation.............ccccoecevereeeneneer. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 36-4670968| .. Commercial For Hire Transportation Purchasing Group. . . | National Interstate Insurance Agency, Inc. ..|Management. ...... | American Financial Group, Inc. | .....N....... | 4...
0084 | American Financial Group, Inc. . | 34-1607395 National Interstate Insurance Company...........ccccocueeneeneerneeneeneereeeeeneens National Interstate Corporation.............ccccveereereureiniens Ownership......... ....100.000 | American Financial Group, Inc. | ...... Neoor e
0084 | American Financial Group, Inc. . 199-0345306] ......ccvere | ererrerereiiiiees | e National Interstate Insurance Company of Hawaii, Inc.............ccccoecunnee National Interstate Insurance Company............c.cccueee. Ownership......... ....100.000 |American Financial Group, Inc. | ...... \\ OO I
..................................................................... 431254631 | ...ovvvvveee | cereeneineneines | eeveneireessnennee | TrANSPTOtECtiON Service COMPANY........cvieceeieireeineireieeeeeeseeseeseeeeeens National Interstate Insurance Company........................ | Ownership......... | ....100.000 |American Financial Group, Inc. |.....N....... | .....
0084| American Financial Group, Inc. |41106... |95-3623282 .......cccc.. | covevrverveviiens [ eovreeireirrsiens Triumphe Casualty COMPANY.........c..ccoevererereeieiesee e sessnes National Interstate Insurance Company.............cccec...... Ownership......... ....100.000 |American Financial Group, Inc. | ...... |\ O I
0084| American Financial Group, Inc. {21172... [86-0114294 | .........cc.. | cooeevveveviiens e Vanliner Insurance Company............c.eiueveieuneereieesss s National Interstate Insurance Company.............ccco....... Ownership......... ....100.000 |American Financial Group, Inc. | ...... | (U
..................................................................... 20-5546054 | .....cccvvees | cevrieriereierins | cvverererininnnnn. | Safety Claims & Litigation Services, LLC.......o.vvvvevevceeiecceeeceesees National Interstate Corporation...............ccccccvevevernceene. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 46-4570914 | ..cvovevs | covieievisiiens [ eeeveveenenenn. | Safety, Claims and Litigation Services, LLC.........cvcvveieviiiecsieinne National Interstate Corporation...............cc.ccceeevevneene. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
0084| American Financial Group, Inc. {22179... [95-2801326 .......cccc.. | covvvrverveviiens [ eovreeriersesiens Republic Indemnity Company of AMENCa............ccevevcveerereiieisieieinnns Great American Holding, Inc Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevooor [
0084| American Financial Group, Inc. |43753... [31-1054123| ......ccccoo. | covevrreveniiens v Republic Indemnity Company of California.............cccveereeierisienenne Republic Indemnity Company of America Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor [
..................................................................... 59-1683711| cvvvevvvees | eerveerverierenens | eveererrereeeneenee | SUMMIt CONSUIING, LLC...o.vovecve e e Great American Holding, InC..........cccccceevveveeirerevrennenne. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 59-3385208 .....cccvves | cervreirerieeiies | eereresinniennenn. | Heritage Summit Healthcare, LLC........ovvvvevciceeeeeceee e Summit Consulting, LLC........ccccovivverreveeneriesienennene. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 82-2462705] .....covvves | corrrrnrrnreis [ wenrrereinnnnnnee | SUMMIt Real Estate HoldiNgS, LLC.......ovoveveeecseeesssese e Summit Consulting, LLC.......ccccocovrrrrnrinrrrreirnrnsennennn. | OWNErship.......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 59-3409855] .....cvver | cerrrerersiieiins | ervervieriereenn. | SUMMIt Holding Southeast, INC........vvvvceiccceceeee s Great American Holding, Inc..........cccccceeeeverierrireneennene. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N....... | .....
0084 | American Financial Group, Inc. | 10701... |59-1835212] .....cccccee [ conrrrrreirerinnes [ eormrnrineirniinnnns Bridgefield Employers Insurance Company...........o..eevenrereenerniensennennes Summit Holding Southeast, INC...........coocvvererrrenienninn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor [
0084| American Financial Group, Inc. | 10335... [59-3269531| .......cccco. [ covvvrrereniinns [ eorrrerreinienienns Bridgefield Casualty Insurance COMPany.........cccoceveeeeiererreesneeneennens Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevoroor [
0084 | American Financial Group, Inc. | 16691... | 31-0501234 Great American InSUrance COMPaNY..........c.rerrererererenrsrreseesnssessessenens American Financial Group, INC.........cccovvereerrerneenrennenens Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ RS O
0084| American Financial Group, Inc. | 37990... | 31-0973761] .. American Empire Insurance Company . | Great American Insurance Company.... . | Ownership. ....100.000 |American Financial Group, Inc. | ...... Nevoroor [
59-1671722 American Empire Underwriters, Inc American Empire Insurance Company..........c...ccvveerenne Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ S
. 131-0912199 American Empire Surplus Lines Insurance Company. Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoroor [
31-1463075| .. American Signature Underwriters, Inc . | Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc. | ...... |\ IS O
59-2840291 Brothers Property Corporation.............ccoceeeiernenieienieesseeseseessenns Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoroor [
..................................................................... 25-1754638| ......ovvove | crvereeeenerens | weveereireirneneen. | Brothers Pennsylvanian Corporation..............oceeeeereeneereeeeeneneeneennennees Brothers Property Corporation Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
..................................................................... 59-2840294| .......coceer | veivrierereieiies | vererrenninnennnne | Brothers Property Management Corporation............ccccoeeevveeveveieneneee. |OHoei [ NIAL......... | Brothers Property Corporation Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
..................................................................... 311277904 ....ovvvoee | covrereererees | weveireireiennenne. | Crop Managers Insurance Agency, INC.......ocvveveevvevcenenernincnenennennnes | KSuveeeee | NIALL......... | Great American Insurance Company.............ccceeeeneeee.. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 31-0589001 | ..cvevevvver | eeervevererviiens | veverervererennneen,. | Dempsey & Siders Agency, INC.......c.ccevvvecveeeveceviececeeeeieisnseveveesnenens | OHec [ NIALL......... | Great American Insurance Company.............c.c..c......... |OWNErShip......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
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statement for June 30, 2019 ofthe Mlidl-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) *
..................................................................... 311341668 ....oocvvvves | cevreireiiieies | eevererinnennen. | EdEN Park Insurance Brokers, INC........vveeivevveineeiiesceie e Great American Insurance Company...............cccce.e.e... | OWnErship......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ El Aguila, Compafiia de Seguros, S.A. de C.V......ccovvvvvvrnrneneeneireenns Great American Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. | ......Y....... | .....
..................................................................... 39-1404033 .....ccooves | cevriereveieies | everveesieneennn. | FArmers Crop Insurance Alliance, INC.......c.vvcvveivereneieneeieseeesienns Great American Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
..................................................................... 13-3628555 ......occevvr | cerererneninns | ceveneireereninnenees | FCIA Management Company, INC........cuveeerrenrererneneeneineeiecenseneieenns Great American Insurance Company.............cc.coceenene. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
............................................................................................................................................ Foreign Credit Insurance ASSOCIAtON. ..........ccvrvereeiereeiecee e Great American Insurance Company. Management...... | .................. | American Financial Group, Inc. | .....N....... | 3...
..................................................................... 81-0814136] ....ccovver | rrerrrrrereireens [ evrereererncneenes | GAIMEXICO HOIAINGS, LLC.....ooeeeeecee e Great American Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
....... 31-1753938 GAI Warranty COMPANY.........cceieumunieiemneniseeseissiesseessssssessesssssssesssnnens Great American Insurance Company.... Ownership......... |....100.000 |American Financial Group, InC. | ......Y....... | wo...
....... . |31-1765544| .. GAl Warranty Company of Florida.. . | GAl Warranty Company..... . | Ownership. ....100.000 |American Financial Group, Inc. | .....N....... | .....
....... 61-1329718 Global Premier Finance Company.............ccoceeveeveieereriseesseeenenns Great American Insurance Company.... Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
..................................................................... 74-2693636 Great American Agency of TeXas, INC.........ocverereeenrereereeneeneeneereeeeneens Great American Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
0084 | American Financial Group, Inc. | 26832... |95-1542353] .. Great American Alliance Insurance Company. . | Great American Insurance Company.... . | Ownership. ....100.000 |American Financial Group, Inc. | ...... \\ O I
0084 | American Financial Group, Inc. | 26344... | 15-6020948 Great American ASSUrance COMPAaNY...........ocueeeereeneereueesnesnsenseneenenees Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... Neoor e
0084 | American Financial Group, Inc. | 39896... |61-0983091] .........ccc. | cevevveveereieies | eveviviereiieennns Great American Casualty Insurance Company............cccccevvevevereeerennnnen. Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ...... \\ OO I
0084 | American Financial Group, Inc. | 10646... |36-4079497 | .......ccce. | corvnermrrmernns | eorrenerneireiienn Great American Contemporary Insurance Company............oc.oeeeeereenes Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... Neooe e
0084| American Financial Group, Inc. | 37532... [ 310954439 .......cccc.. | covvvrveveiviiens [ eoereeriesisins Great American E & S Insurance Company.........c..ccceveveveeneeeresseeenennn. Great American Insurance Company............cccocevvevnnne Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevooor oo
0084| American Financial Group, Inc. |41858... |31-1036473| ......ccccc.. | coveerreveviiens e Great American Fidelity Insurance Company Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevoooor e
..................................................................... 31-1652643| ......cccoee. | cevvreevesiieees | evveveeseeneenn. | Great American Insurance Agency, Inc Great American Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | ...
0084| American Financial Group, Inc. |22136... | 135539046 .........c... | cooecerveveviiens [ eoerreriesienens Great American Insurance Company of New York...........ccccocvivereinnnnn. Great American Insurance Company.............ccoceveuenne Ownership......... ....100.000 |American Financial Group, Inc. | ...... Nevoroor oo
..................................................................... 31-1073664 | ..o | cerveerieveienens | evvervesiierenen. | Great American LIOYA'S, INC....evvcvecvevcvceeie e Great American Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | ...
..................................................................... 31-0856644 | .......cccce. | ceveerierieienies | vevereseenennn. | Great American Management Services, INC.........cvevevcvevcicviecieieinnns Great American Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | .....
0084| American Financial Group, Inc. | 38580... [31-1288778| ........ccc.. | cooevereveviiens [ eovreeireirisiens Great American Protection Insurance Company..........c.cccevevevrevsvernnnne Great American Insurance Company............cccoceevevenne Ownership......... ....100.000 |American Financial Group, Inc. | ...... |\ S I
..................................................................... 31-0918893| ....oovvver | ervrrirerseenies | erverveienieriennes | Gre@ AMENCAN RE INC..vivvvieiiiiecce et Great American Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
0084 | American Financial Group, Inc. | 31135... |31-1209419] .....ccoccee [ conrvermirnrinns [ eorrrmrnnireiiennns Great American Security Insurance Company...........co.oeeeenreneereeerennens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ S O
0084 | American Financial Group, Inc. | 33723... [31-1237970| .....ccccoev. | covvvrevisiiens e Great American Spirit Insurance Company............ccevcveeererreesieriennens Great American Insurance Company............cccoceveuenne Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor [
..................................................................... 83-1694393| ....cccovves | crrrerersnirees | wenrerereiiennnn. | Great American Underwriters Insurance Company..........c.cveveeeinnenes Great American Insurance Company Ownership......... |....100.000 |American Financial Group, Inc. | .....N....... | ...
..................................................................... 59-1263251| cvvcvvvvver | cevreveveenies | erverresnieniennee | KEY LAFGO GrOUP, INCuvvvveieiiiccsee e Great American Insurance Company. Ownership......... |....100.000 |American Financial Group, Inc. |.....N....... | .....
....... 871850814 PLLS Canada Insurance BrokKers INC..........c.coureerurmineenrernernirnensinsinenns Great American Insurance Company Ownership......... | ......49.000 |American Financial Group, Inc. |.....N....... | ...
.......... . 131-1293064| .. Professional Risk Brokers, Inc.... . | Great American Insurance Company. . | Ownership. ....100.000 | American Financial Group, Inc. |.....N....... | ...
....... 31-0686194 One East FOUM, INC.....cuvvririierieieiecssieis s sssssesssnenees American Financial Group, INC...........cccsereirveneereenneens | OWNErShip........ |....100.000 | American Financial Group, Inc. | .....N....... [ .....
....... 31-0883227 Pioneer Carpet Mills, INC.........coveviueiieieiisiieieseeee e American Financial Group, InC.........ccccccoevveveirernreennn. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | ...
....... . 131-1119320] .. TEJ Holdings, Inc........ . | American Financial Group, Inc.. .. | Ownership. ....100.000 |American Financial Group, Inc. | .....N....... | .....
....... 31-0728327 Three East Fourth, Inc American Financial Group, INC.........ccccccoevveveirernneennn. | 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.
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statement for June 30, 2019 ofthe Mlidl-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) *
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 GAIl Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,
owns the remaining 23% of GAIl Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




statement for June 30, 2019 ofhe Mlid=Continent Casualty Company

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

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 multiple peril......
. 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....

Other liability-occurrence..
Other liability-claims made...

Excess workers' compensation

Products liability-occurrence...
Products liability-claims made.

, 19.2 Private passenger auto liability
, 19.4 Commercial auto liability

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability....
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other li
L TotalS.cecce

nes of business.........

4,407,843

27398274
5,965,469

.......................... 3,060,503

0

........................ 55,133,379

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

Current
Quarter

Lines of Business

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
Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
. Warranty.....oocoeeeeeienennen,
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other i

Fire...

Other liability-occurrence..
Other liability-claims made...

Excess workers' compensation

Products liability-occurrence.

Products liability-claims made......
19.2 Private passenger auto liability

19.4 Commercial auto liability

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

nes of business.........

........ 2638870 | .

...4,840,158

........ 1,545,039
........... 535,108

........ 1807147 | .

................ 4,840,493

................ 3,141,946

10,270,231

................ 3,007,452
................ 1,183,997

R 4,480,551

11,255,162

o 3,400,038
.................................... 1.325.605

e 3,069,991

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

Q13




statement for June 30, 2019 ofthe Mlidl-Continent Casualty Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

¥10

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 2019 2019 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 2019 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. 2016 + Prior.....c.. | covvverrersninnens 110,594 | oo 80,254 | .ovvevrn. 190,848 | ...oovvverernn 23,955 | oo 4944 | . 28,899 | oo 86,940 | ...ooovvrerna 11,022 | e 71,004 | oo 168,966 | ..ocovvrrerrerrrnanne 301 | e 6,716 | oo 7,017
2. 2017 s | e 14,938 | .o 22,651 | oo 37,589 | oo 3,755 | o 1,138 | e 4893 | .o 9,882 | oo 2,223 | i 22,001 | oo 34,106 | .o (1,301) | oo 2711 |, 1,410
3. Subtotals
2017 + Priof........ | cooovreerernnan. 125,532 | coovrereran. 102,905 | oo 228437 | oo 20,711 | e (N0 33,793 | oo 96,822 | ..o 13,245 | oo 93,005 | oo 203,072 | .o (Gl ) — 9427 | e 8,428
4. 2018 | e 16,094 | oo 40414 | . 56,508 | ..oorereean 4145 | e 1,861 | oo 6,006 | ..cocoverrerene. 12,594 | oo 3486 | oo 27,401 | oo 43481 | e 645 | .o (7,666) | ..o (7,021)
5. Subtotals
2018 + Prior........ | cocevverernnan. 141,626 | oo, 143,319 | oo 284,945 | ..o 31,856 | oo, 7,943 | o 39,799 | oo 109,416 | oo 16,731 | e 120,406 | ..oovevrane. 246,553 | oo (354) | oo 1,761 | 1,407
6. 2019, [ 0.0 S P .0 S I .S, S [ 0,9, S [ 2,584 | o 2,584 |..oann D0, S [ 6,416 | oo 24913 | oo 31,329 | .. .0 S P ) 0.0 S P XXX v
7. TotalSueieeeees | e, 141,626 | .oooverrene. 143,319 | oo 284,945 | ..o 31,856 | oo 10,527 | oo 42,383 | oo, 109,416 | oo 23147 | oo 145,319 | oo 277,882 | oo (354) | coveverererieeine 1,761 | o 1,407
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 176,876
| PR (0.3)% | 2. weverrierinn. 12%] 3. e, 0.5%
Col. 13, Line 7
Line 8
e 0.8 %




statement for June 30, 2019 ofhe 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.

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

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

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

> ow N

Bar Code:

* 2 3418 20194900000 2 =
* 2 34182 0194550000 2 =
* 23 4182019365000 0 2 =*
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Overflow Page for Write-Ins

NONE
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statement for June 30, 2019 ofhe Mlid=Continent Casualty Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o Nk W

—_
- o

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
Deduct total NONadMIted @MOUNTS.........c..cuuiiiiciriii bbb
Statement value at end of current period (Ling 9 MINUS LINE 10).....c.ruurerieniueisiessissiese s sss s ssesesssssssmssssssessessesa

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, 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

. 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

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.............ccceieirieee s
Total foreign exchange change in book/adjusted Carrying ValUE.............ccowureirreereueincireireeiseeseise et ssssseeens
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 @

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

. 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

(14,121)
................................... 33,182,042
........................................ 320,315

381,310
................................... 81,862,425
........................................ 978,826

................................. 465,458,717
........................................ 100,000

................................. 465,358,717
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statement for June 30, 2019 ofthe Mlidl-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 337,751,317 | o 12,342,161 | oo 18,635,181 | oo 1,269,439 | oo 337,751,317 | oo 332,727,736 | oo | cereeeeneieseeneeesneens 343,920,709
2. NAIC 2 ()it eesntenns | eresseeeenstes e netenseens 36,001,047 | oo 3,000,000 | oo 4,407,500 | ..o (1,000,647) | -.oocvovevreierrireiees 36,001,047 | oo 33,592,900 | ..vverereeieeeieeereeeeeeseinnes | e 28,606,094
B0 NAIC 3 (B)everereeeeeesseesereesseseseeeesssesseeseessessresseessesessssessssssssesesssessseees | ceeeeesessssseessesssesesessssscessesssess | eoeseeseesssssneesesssessseeseessessseesees | eessessseeseessesessseesssessessessesssees | coseeesssssssesssesssesseessessssseessans | seessseeeesssssssseessesssseesssssseeees | eveessesesessssssseesesssessssressee 1 oY BSOS
Be NAIC 4 ().eeoveereeoeseeseeeeeeeseseeeeeesseseeseessseseesssessssseeseessesessseess s | eeseeseesssssseessesssssseesessssssseseeess | sotssssssoesssesssesseessesssessesssessne | cveoeessssesssessesssesseessssssosseessess | eoessssessessseesesssessssseessasssssees | oeesseseseeeessssesseessssseeseesssssss | seeseeessssseessessssessseessessseren 1 oY BSOS
5. INAIC 5 ()it | aetee et 501,238 | oot | erereee e L I R (1,848) | oo 501,238 | oo 498,529 | ... | et 504,161
B NAIC B (8).vevereveeeerseeereessesseeresesssesesseessessesseessesessssesssssssssesssessssees | csseeessssssseesssssseseesssssseesseessss | seesesseessssssessesssssssesseessessssseees | eeesesssesseessesesssossessseeseeseesssees | scsseseesssscsesesssssessesssesssesseessess | sosssseseeessssssseesssssseseetssssseseees | eetessssessessssssosseessesssesseseies 0 | oo soeereeeeeeeseeessseseensnneesess | eeeeeeeesessssssssesseeeeeessesssssseeeeees
7. T0tal BONGS. ...ttt | ensesnssnsnsnssnsensees 374,253,602 | ..o 15,342,161 | oo 23,043,542 | ..o 266,944 | .o 374,253,602 | ..o 366,819,165 | ..o {0 I 373,030,964
PREFERRED STOCK
B INAIC Tttt bttt | Seseb et b et s bbb skttt | SeeeheRE b e E bt bR ss et b et | Heebea R e bbbt b bbb ti s | Shth b bt h e bbbt e ek st b b tae | HeEet bt b et h et R bbbttt ns | entee bbbttt 0 [ e | et
9. NAIC 2.ttt | e 26,484,650 | .....ooovreiiirierinieeeeei | e | e 514,005 | ..coovvriircienns 26,484,650 | ....cooevverciriiine 26,998,655 | ...t | e 25,903,059
10, NAIC 3ottt | eretts et 7,339,721 | oot | ettt | et 22,395 | oo 7,339,721 | oo 7,362,116 | ovreeeeeereieeeieecereisinensinsiens | e 6,286,356
110 NAIC 4ttt | ebaeb ettt bbb es | £1ebth et s bt s e bbbt et h s | Heseb et b et bbbt h et b et b et | HebeE e s st b st R bbbt ens | HtheRe e b ettt bbb i | Shet bttt 0 [ e | et
12, NAIC Bttt | ebaeh e et bbb | £1eheh et s bt bt h e b st b et h s | HeseheeE et bbb e et b et | HebeEes s e b st Rt h bbbt ens | Hthsa e e ettt bt i | Shet bttt 0 [ e | e
130 INAIC Bttt | eEieEeEh s et ee et er e E et ener e | £ehenE et R eE s ne e ehenf e ehsnE et ser et s | feehenEeeseEenEeE R nh e ne e e snt et nnt | oehenEens e e e e R bt R e st en et ene | enhenseE e e r et | deeeer e 0 [ it | e
14, Total Preferred StOCK..........ocviuriieiirieniseeieiseieeesseseeneesninees | aerisessnssesse s 33,824,371 | .o 0 [ (O N 536,400 | ..o 33,824,371 | oo 34,360,771 | .o {01 I 32,189,415
15.  Total Bonds and Preferred StOCK. ... ..o | sosmessessssnsssessenees 408,077,973 | .o 15,342,161 | (v, 23,043,542 | ..o 803,344 | .o 408,077,973 | oo 401,179,936 | ..o 0 [ e 405,220,379
(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.
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Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

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

QSI103, QS104, QSI05, QSI06, QSI07
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SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prior year 27,408,291 | oo 67,586,512
2. Cost of cash eqUIVAIENES ACAUITE............ccocviuiiieeicisie ettt bbb ssnns | esssestessssssessesssbensesse st snsenes 38,099,760 | ..oovvreeeereereeeeeee e 88,722,174
3. ACCTUAI Of GISCOUNL. ...ttt bbbt | eebb bbb bbbttt | chbetb bbbttt
4. Unrealized valuation INCIEASE (HECTEASE).........ceuiueireieiiesiie ettt s sttt s e bbb s bbb esses | 4sbssesssssssesses e s st et e b st es s s s b s s e s s bsssentessesae | oebssbessessssssssssessss st es s b e b s s e s e b b ssenses b enss
5. TOtal GAIN (I0SS) ON QISPOSAIS. ......vurerueeriereireieeiaeieiseesseeeeseeseeeseesesseesessesasee et ses e st ees et s e s b et e s s esbees e as b sesess | 24sebseesastaesseeestees et st eeseeb e bses st eebebsessesss | Hreesostossessesseesaebseses s st et bt esben b et s e enb st
6. Deduct consideration received 0N AISPOSAIS............c..cviviuieeiiiieieisstese ettt s s | esessestessssessessess s s s ssssnsenes 31,516,355 | oo 128,900,395
7. Deduct amOrtZation Of PIEMIUM............evririrererrirrireisrseeere s seesesesseesssessssee st sss et ess et s essass e st ess s s e ssessness. | sesessessasssssssssessasssssessessassssssessessasssnssnssassns | ressssossssssmssessassssssessessnsnssessessnssessessssns
8. Total foreign exchange change in bOok/ adjUSIEd CAMYING VAIUE.........cc.ruriuienrieiiecinei e issssnnes | cesssseesessssssesessessssssessessesssssessessesssssessessns | oessessassssssessessassssssnssesssssessessesssssessessassne
9. Deduct current year's other-than-temporary impairMeNt FECOGNIZE...........u.vuuerererernienrirrieireeessieisesssessesesseses | sesssseessssssssssssssessssssessessassssssessasssnsssssessanses | oessessossssssessassasssessessansansssssessassssssessassassans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........c.cocerirrirriereiieriiieiiens | et 33,991,696 | ..coocveeeeeeee e 27,408,291
11. Deduct total NONAAMItEEA BMOUNTS...........vuuierreriereieeiee ettt b s | EEf bbb bbb bbbttt ne| ehb et e bbbt bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.cviuiiieiiciicieiictccieseeieciesissessssssessessssesiess | ersssssessssssesssssnssssasssssssssanans 33,991,696 | ..o 27,408,291

QSI108




statement for June 30, 2019 ofhe Mlid=Continent Casualty Company

Sch. APt. 2
NONE

Sch. APt. 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 June 30, 2019 ofthe Mlidl-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 and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - Industrial and Miscell
05587T  AA 4 |BSPRT 19FL5 A - CDO 05/20/2019........ CREDIT SUISSE SECURITIES (USA)......couiiiiiiiiieiiieieiiniieisiissiessessssssses [ oernsseseesiesssseesssssssssesssssssssssessssns | svsesssssssssssnssssssessnssssssessnes 500,000 | ..o 500,000 1FE
056088  AA 8 | BXTRUST 2019-IMC - CMBS......coooiiiiiiiiieiieicieiieiessiseesie s nsssssiensesies | aeseseerinsies 05/02/2019. CITIGROUP.
12641Q  AJ 1 |CSMC 097R 4A5 - CMO/RMBS 06/01/2019. VARIOUS........oooiiirieessse e
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS 06/01/2019........ Direct
21872F  AA 5 |CAFL 191 A-CMBS 04/03/2019. MORGAN STANLEY CO....
302637 AA 1 |[FSKKRMMCLO 1LLC-CDO 05/30/2019. CITIGROUP.
34956N  AA 0 | FORTRESS CREDIT BSL VIILTD. = CDO....c.evoirriiieisiisiireisicriesiceisiseiseissinines [CHT 06/21/2019........ MITSUBISHI UFJ SECURITIES........oiiiiiiininiicisisiieinissisisissisiesisnis | s ssssssssessssssssesses | sosnesssssssssssssesssssssssessnes ,000,000 | oo ,000,000 1FE
42806D CH 0 |HERTZ192A - ABS 05/22/2019. Bank of America Merrill Lynch ..999,705 ...1,000,000 1FE
43133J 6 |HLDSCT 192 A1 - CDO [CHT 04/16/2019. SANDLER O'NEILL & PARTNERS, LP......ccccvvvieiniiiiinins ..996,250 ...1,000,000 1FE
466365 AA 1 |JIB FUNDING, LLC - ABS 06/28/2019........ GUGGBENHEIM. ...ttt | febesssesb b s bbbttt eb s | eerebeesseteensesb et en s 2,000,000 | .ooveurerriereriereerereeenenn 2,000,000 2FE
72353P 4 | PIONEER AIRCRAFT FINANCE LIMITED - ABS......ccooviiniiiienieinissieisissiesssine | vevvesiniinnins 05/23/2019. MIZUHO SECURITIES USA INC ..499,997 500,000 1FE
78397A  AB 0 [SCFET 191 A2 - ABS 04/03/2019. Bank of America Merrill Lynch ..999,906 1,000,000 1FE
84861C  AA 3 | SPMF 144 A1- ABS 06/01/2019........ CANTOR FITZGERALD # CO....ouviuiiiiiiiieieiinieeiiesiesesssessesssssessssessseness. | ctisesestssssssssssessessessssesssssssssesssens | oossssesssesesseesssssnsssesssesssenens 846,614 | ..o 1FE
95058X  AG 3 |WEN 191 A21 - ABS 06/13/2019........ GUGGENHEIM ...1,000,000 ...1,000,000 2FE
3899999. Total - Bonds - INAUSrial AN MISCEIINEOUS............iuiiiiieiisiiieiiss sttt esess bbb 15,342,161 .14,500,006 1,847 XXX
8399997, TOtAl = BONAS = PAIt 3. ..ttt e s8££ f ek eE £ £EEsE £4eEEsEEeEEEoEE R f e E oL £Ef SR EEf£EE SR e oL R f£EE£EEEEE LA £E SR EEf oL E R E LR SR E R E LR eEE LR E e R LR R R R eEE e EeEeenEeeEerE e n ettt | enbereent et 15,342,161 | oo 14,500,006 1,847 XXX
8399999, TOHAI - BOMAS. ...tttk €40k RS e E e E e E e E e E LR E R LSRR E e EeheenE ettt | enbnbenn e 15,342,161 | oo 14,500,006 1,847 XXX
Common Stocks - Parent, idiaries and Affiliates

59539% 10 2 |MID-CONTINENT SPECIALTY INS SERV INC | | 05/17/2019........ CAPITAL CONTRIBUTION 50,000 XXX ST
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.................cccccocovereveireerecciiicnanne 50,000 XXX 0 XXX
9799997. Total - Common Stocks - Part 3.. 50,000 XXX 0 XXX
9799999. Total - COMMON SOCKS......veureureririiisrirerisiisessmisersisseesenssnissenes 50,000 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 50,000 XXX 0 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS............c..ruriiiiirireiiiereitieietieiiete e sietesesisesssists eoesesesssssesesebsessatesessees e s st ees e s e b s e L8 s e b s eeE b e SR ee e E e e b e e e b e s LR e E e E s L b ee b e bt ee bbb en b ebsesiate | biebeesbees et s es b te bbb ea bbb ebsenines | erbesennsnesessane st nesenine 15,392,161 XXX 1,847 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




statement for June 30, 2019 ofthe Mlidl-Continent Casualty Company

SCHEDULE D - PART 4

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Forei
Forei gn
gn Exch NAIC
F Current Exch ange Bond Designation
0 Year's ange Gain Interest / and Admini-
r Unrealized Current | Other-Than- Chan (Los Stock Stated strative
ei Number of| Prior Year Valuation Year's Temporary | Total Change | gein| Book/Adjusted |[s)on| Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted Increase | (Amortization) | Impairment | in B./A.C.V. | B./A.| Carrying Value at | Disp | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) | C.V.| Disposal Date | osal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. States, Territories and P: ions
68609T DM 7 |OREGON ST .. | 06/03/2019. | DIrECE.........cevrveerrnrrircrierineencrinninens | ervverreeernee | eerrrenen 10,000 | 110,000 | oo 10,767 | oo 10,614 (41) (G [ - 10,000 | v [ e [ e 0 12/01/2048. | 1FE....
68609T HV 3 |OREGON ST .. | 06/03/2019. | Direct... 5,280 (12) ()] P 5,000 |....... 0 06/01/2049. | 1FE....
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........civrreirsriminiinrssiniens avsrsiessnsssssnssssssssnssenssssssssessnsssssessssssssssssssssssssssens | oossnerenss 19,000 | civiiereeen 15,000 | vivrnnnn 16,049 | oviviiiinnns 15,894 0 (53) 0 (53)] ..... (| I 15,000 | .0 | .o (U I 0 XXX XXX
Bonds - U.S. Special Revenue and Special A t
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M.............. .. | 06/01/2019. | PaYAOWN.......cvvvvvrerriecrienrierieniieins | coeerirnniinns | cveverirenes 27,350 | oo 27,350 | ..o 27,350 | oo 27,350 07/01/2043.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R.............. .. | 06/01/2019. | PaYdOWN.......coonrvrrrrreireriniieercnieens 7,335 02/01/2042.
130333 CB 1 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTG R.............. .. | 06/01/2019. | Paydown.........cccveevererenrrnnrinninenrenns | ervverrerrnne | vovnrenenn 11,619 | i 11,619 | 11,590 | s 11,595 02/01/2042.
196479 2D 0 |COLORADO HSG & FIN AUTH .. | 05/01/2019. 5,283 05/01/2049.
19647P BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG.... .. | 06/01/2019. | Paydown. 02/01/2044.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. .. | 06/13/2019. | Direct 11/15/2039.
246395 WY 9 |DELAWARE ST HSG AUTH REV. .. | .. | 06/03/2019. | Direct... 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA.............. .. | 06/01/2019. | Paydown 08/01/2044.
31350A BR 8 |FEDMFH M034 A - CMBS .. | 05/01/2019. | Call @ 100.00. 04/15/2025.
31397P PP 9 |FHM M012 AA3 - CMBS .. | 06/01/2019. | Paydown 08/15/2051.
31397P PV 6 |FHM MO012 A31- CMBS .. | 06/01/2019. | Paydown 08/15/2051.
34074M JB 8 |FLORIDA HSG FIN CORP REV - MBS .. | 06/01/2019. | Paydown. 27,274 07/01/2041.
452017Y R3 3 [ILLINOIS HSG DEV AUTH REV .. | 05/01/2019. | Direct 10/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV .. | 06/01/2019. | Direct . . 08/01/2048.
45201Y YK 7 [ILLINOIS HSG DEV AUTH REV - MBS.. .. | 06/01/2019. | Paydown. 37,397 .35,901 | .. ..36,100 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/01/2019. | Paydown ...1,889 ...1,889 1,896 07/01/2032.
49130T PR 1 [KENTUCKY HSG CORP HSG REV.... .. | 04/01/2019. | Adjustment 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV .. | 06/03/2019. | Call @ 100.00. ..15,000 ..15,000 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... .. | 06/03/2019. | Call @ 100.00 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV... .. | 06/01/2019. | Paydown. 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG PUR . |..|06/01/2019. | Direct . 11/15/2045.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C........... .. | 06/01/2019. | PaYdOWN.......cooevvrrerrernerirerrecinerrenes | crvverrecirnee | cvvirenen22,246 | 022,246 | 022,246 | oo 22,246 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C .. | 06/01/2019. | Call @ 100.00 2,329 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C ..| .. 06/28/2019. | Call @ 100.00 . 270,000 | oo 69,999 09/01/2048.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV.................. .. | 06/03/2019. | Dir€Ct.........coorvvcrinrirerierisricsiisnieens | covveriisriens | e 20,000 | ..c...20,000 | e 21,100 | .o 20,974 12/01/2048.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.... .. | 06/03/2019. | Direct ..63,694 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. . | .. | 06/01/2019. | Paydown. v | e . . . . ..36,740 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF......... .. | 06/01/2019. | PaydOWN.........ocvvrerirrerncrinrrnerirerineens | coverrneeinne | veeerenenn 98,991 | 1i0000.98,990 | oo 98,990 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 06/01/2019. | Paydown. ..60,043 04/01/2045.
604168 BU 3 |MINNESOTA ST HSG FIN AGY . | .. | 06/03/2019. | Direct e S . . N . ..47,266 07/01/2031.
60416S WD 8 |MINNESOTA ST HSG FIN AGY ....cooiiuririieineiiseiseieni .. | 06/03/2019. | DIrECL.........cooeverererirrceineiseisnrirsninens | cevverrseiane | vveeenen25,000 | 125,000 | covevnnees 26,887 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG... .. | 06/01/2019. ..28,660 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG... .. | .. | 06/01/2019. 12/01/2034.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.............. .. | 06/01/2019. 05/01/2038.
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60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.............. 1+ [ 06/03/2019. | DIFECL.......ouevmreerereeierineireriseinnniens | cereeisseniins | senerienes 30,000 | oo 30,000 | oo 32,330 | s 30,994 (115) (RRE) ) [ 30,000 | cooovee [ ereererierienes | v (V10 IO 433 | 11/01/2045.

60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 05/01/2019. | Direct... (18) (18) [ .oouvee 05/01/2049.

61212R X7 6 |MONTANA ST BRD HSG . | .. | 06/03/2019. | Direct... (77) (. 12/01/2038.

63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.............. .. | 06/03/2019. | Direct (105) (105) ] ........ 09/01/2048.

641272 FX 2 |NEVADAHSGDIV. .. | 05/01/2019. | Direct... w0 | 04/01/2039.

64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV......c.ccccvverinns .. | 05/01/2019. | Direct... e P [ R R . (113) (113) | oo | s 100,000 | ....... 0 2,250 | 10/01/2048.

647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS.......oovvoeirrrirneincrienns .. | 06/01/2019. | PAYAOWN.......cvvrvvrrircirerieriierienineins | ceveeiseiiine | eernerienes 21,363 | oo 21,363 | oo 21,363 | oo 21,363 0 0 [ | e 21,363 | coovee [ v | e (V10 O 222 |12/01/2035.

647200 3H 5 |NEW MEXICO MTG FIN AUTH.. .. | 06/03/2019. | Direct (64) (64) 03/01/2045.

647200 3M 4 |NEW MEXICO MTG FIN AUTH.. .. | 06/03/2019. | Call @ 100.00. 1 1 09/01/2041.

647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2019. | Paydown 0 ] 02/01/2037.

647200 P5 7 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2019. | Adjustment.. .0 03/01/2028.

647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2019. | Paydown £ T IR RO 78 02/01/2043.

647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS .. | 06/01/2019. | Paydown. ..95,185 420 420 07/01/2043.

649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG RE .. | 06/01/2019. ..45,000 (143) (143)|. 10/01/2034.

649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV............ | .. | 06/01/2019. (393) (393) 10/01/2035.

658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP....... .. | 06/01/2019. (162) (162) 07/01/2047.

658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY.. .. | 05/01/2019. (93) (93)]. 07/01/2043.

658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY.. .. | 05/01/2019. | Direct... . (100) (100) 01/01/2036.

677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV. .. | 06/01/2019. | Direct ....5,000 4,879 5 5 11/01/2025.

67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 06/01/2019. | Paydown. ..26,101 (0) 03/01/2036.

67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2019. | Paydown (0) 03/01/2046.

67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2019. | Paydown .0 03/01/2046.

67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 04/01/2019. | Adjustment.. .0 09/01/2037.

686087 NS 2 |OREGON STHSG & CMNTY SVCS DEPT MTG REV.. .. | 05/01/2019. | Direct .0 07/01/2034.

686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .. | 05/01/2019. | Direct... (19) (19) 07/01/2036.

686087 WW 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. . | .. | 05/01/2019. | Direct... . (108) (108) 01/01/2040.

708796 Q6 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.............. .+ | 06/28/2019. | DIFECE.........cvvureerrrerieeireeireeserieeniens 5 ) 10/01/2035.

83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG............. .. | 05/01/2019. | Direct... (81) 81 07/01/2043.

88045R B7 6 | TENNESSEE HSG DEV AGY.....coevovrerieririnirnns .. | 06/03/2019. | Direct... . (140) (R10) ) IS 75,000 |....... 07/01/2045.

880461 NL 8 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR............. .+ | 06/03/2019. | DIFECE.........cvreveerererireeieeiseirerieeinees (123) (L)) [ 35,000 |....... 07/01/2042.

880461 NP 9 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 06/03/2019. | Direct... (142) (142) | oo | e 35,000 |....... 01/01/2042.

880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... ..| .. 05/01/2019. | Direct... (0) ({0 S I 10,000 | ....... 07/01/2036.

88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE............. .. | 06/03/2019. | Call @ 100.00. 0 0 [ | e 65,023 |....... 03/01/2046.

88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE............. .. | 06/01/2019. | Paydown w0 | ....35,363 | ....... . 09/01/2047.

91743P AK 1 |UTAH HSG CORP - MBS .. | 06/01/2019. | PaYdOWN........covvrrerirrercricrienrrcnirenis | crverrenrnee | covvrenen 20841 | i 27,841 | 0000.28,852 | coiieeee29,373 | e | i (1,932) | oo [ e (1,932) | ........ 21441 . 08/21/2044.

924190 EL 1 |VERMONT HSG FIN AGY.....cooooniiinriinnrinnns .+ [ 06/01/2019. | DIFECE.......oocvrerererrirceieeiseiierieeiiees (180) (RE10) ) IO 50,000 |....... 11/01/2042.

92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS.... .. | 06/01/2019. | Paydown. 4 vl | ...50,989 | ....... 11/25/2039.

93978T XF 1 |WASHINGTON ST HSG FIN COMMN... .| 06/03/2019. ....125,000 ....125,000 ...134,199 ....130,957 (526) (526) ] ........ .125,000 | ....... 12/01/2047.
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97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O......... .. [ 04/01/2019. | ADJUSIMENL......cvvivvereiscrieriinninsninnninee | s | e | conessissesssnssnens 0 | [ [ [ | 0 [ 296 | 09/01/2045. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........ciiiriiiiiiis werniesimisirssenssens s sesesseessssssssssensssssssseses | seseens 2,541,305 | ....... 2,541,286 | ....... 2,626,984 2,594,362 0 [ (4,081) | oo 0 i (4,081)] ..... 0 ] i 2,541,300 | .0 [ LI 5 | 42,014 XXX XXX
Bonds - Industrial and Miscellaneous
00100F AC 9 |ACIS 143 A1F - CDO .. | 06/01/2019. | Paydown..........cccvvverevenrvnninnrncnrenis | coverivernnne | enrneeen 157,497 | i 157,497 | oo 156,709 175 02/02/2026.
00443P  AA 7 |ACE O7HE2 A1 - RMBS.......covoiriirireireeineesieeesesiseisnni . | 06/25/2019. | Paydown .10,228 2,805 12/25/2036.
02315Q AA 6 |AMBAC LSNILLC .. | 06/30/2019. | Paydown 02/12/2023.
03789X AA 6 [DIN 141 A2-ABS .. | 06/12/2019. | PaydOWN........ovvvrrrrerireineirserisninenns | evveineiinens | 102,468,750 | ... 2,468,750 | ....... 2,467,824 365 09/06/2044.
04544N  AD 6 |ABSHE 06HE6 A4 - RMBS.. .. | 06/25/2019. | Paydown 78,867 | coiieerenn86,225 | i | s 7,665 | .o, 11/25/2036.
05530M AA 7 |BCAP 06AA2 A1-RMBS.... .. | 06/25/2019. | Paydown ..46,605 451 01/25/2037.
05568Y AA 6 |BNSF 071PTC - ABS... .. | 05/01/2019. | Paydown ....160,515 (0) 04/01/2024.
059522 AA 0 |BAFC 07CB 6A1- RMBS .. | 06/20/2019. | Paydown. .22,737 2,780 05/20/2047.
07386Y AE 4 |BSARM0753A1-CMO/RMBS.........cccoovveiiirinerierirerirnens .. | 06/01/2019. | Paydown . ...7,906 | .. ...8,566 | .. ....8,266 25 08/25/2047.
09629P AE 6 |BLUEM 22 B - CDO.....ccooierrierrerienieinenssessessensseneseenns .| 06/18/2019. | BARCLAYS CAPITAL INC FIXED INC. |.. 1,771,380 | ....... 1,800,000 | ...... 1,752,750 | oo 1,753,442 | oo | e IR 72 07/15/2031.
11042A  AA 2 |BRITISH AIRWAYS PLC - ABS C| 06/20/2019. | Paydown. .15,448 ..15,448 ..15,448 12/20/2025.
123262 AN 7 |BJETS 181A-ABS..... . | 06/15/2019. | Paydown (7) 02/15/2033.
12326R  AA 0 |BJETS182A-ABS........ .. | 06/15/2019. | Paydown 2 06/15/2033.
12479L  AA 8 |CAI 121 NTS - ABS C| 06/25/2019. | Paydown. (50) 10/25/2027.
12641Q AA 0 |CSMC 097R 3A3 - CMO/RMBS.........cccoovveriinirierieniriiiniians .| 06/01/2019. | Paydown ....1,409 20 09/25/2037.
12641Q AF 9 |CSMC 097R 4A2 - CMO/RMBS .. | 06/01/2019. | Paydown ..16,187 402 07/27/2037.
12641Q AJ 1 |CSMC 097R 4A5 - CMO/RMBS.. .. | 06/01/2019. | Paydown. 173 (3) 07/27/2037.
12641Q BQ 4 [CSMC 097R 8A6 - CMO/RMBS .. | 06/01/2019. | Paydown .1,601 71 05/26/2036.
12641Q CR 1 |CSMC 097R 124 - CMO/RMBS .. | 06/01/2019. | Paydown 1,381 (1) 01/25/2036.
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS .. | 06/01/2019. | Paydown. 398 1 01/25/2036.
12641Q CW 0 |CSMC 097R 131 - CMO/RMBS .. | 06/01/2019. | Paydown..........cccooeveerenrivnirinniineirenns | evververiinns | coerneeenn 13,578 | 113,578 | 13,578 | 13,578 36 06/25/2037.
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS .. | 06/01/2019. | Paydown 1,585 (21) 06/25/2037.
12641Q DH 2 |CSMC 097R 146 - CMO/RMBS .. | 06/01/2019. | Paydown 8,825 129 04/27/2037.
126670 NY 0 |CWL 0516 2A3 - RMBS .. | 06/01/2019. | PaydOWN........oovvvererrererssrrecrrnerirenis | crvverreeirnee | eerereners86,693 | 166,693 | coirinnni2,890 | oo 26,438 | ..o | e 4,016 | ..o 07/25/2034.
126673 Y7 1 |CWL 057 AF4 - RMBS .. | 06/01/2019. | Paydown.........ccccoevevinrinnicnniicniiicins [ evveiiveiiens | e 184,069 | L......... 184,069 | .......... 187,060 | .............. 183,759 309 09/25/2034.
126694 HN 1 |CWHL 0525 A9 - CMO/RMBS .| 06/01/2019. | Paydown 1,816 9 11/25/2035.
12669G R4 5 |CWHL 0515 A8 - CMO/RMBS .. | 06/01/2019. | Paydown 12,885 | oo 12,502 (23) 08/25/2035.
14315 AE 9 |CGMS 172 A2A-CDO......... C| 06/18/2019. | WELLS FARGO SECURITIES LLC...... | cccovevrvce | v00rne.996,620 | ... 1,000,000 | ....... 1,000,000 ....997,642 128 07/21/2031.
14856C AA 7 |CLAST 181 A-ABS .. | 06/15/2019. | Paydown..........cccoevevrinnivnniivcireninnis | coverivsrinns | e 50,640 | e 50,640 | ............ 50,601 50,604 35 06/15/2043.
17307G  4H 8 |CMLTI06WF1 A2C - RMBS .. | 06/01/2019. | PaydOwn..........cvoreverrererinrrierierernens .1,888 44 03/25/2036.
17307G VN 5 |CMLTI 05WF2 AF7 - RMBS.......cccoveunriirrinnns .. | 06/01/2019. | Paydown 4,994 679 679 [ ovvns | v 12,011 | e [ | v (V1 170 | 08/25/2035.
21872F  AA 5 |CAFL 191 A-CMBS.......cooconvvrrrrirrerinns .. | 06/17/2019. | Paydown ...3,236 | .. 13,236 | v 3,236 0 w0 [ | s 3,236 |....... 0 13 | 03/15/2052.
225490 AA 3 |CSABS 18LD1A-ABS .. | 06/25/2019. | PAYAOWN........oovvvrrircireirnrierinenienins | crverineines | oneiiens 539,167 | .......... 539,167 | .......... 539,149 | .o 539,157 10 [ s | s LV [T IO 539,167 [ .ovve | cevrerrerinenns | e, (18 I 7,451 | 07/25/2024.
25264V AA 7 |DHAL2015A-ABS .. | 06/14/2019. | Paydown.........ccovevererenivnnrrnninenrens | evvverrernnne | vovnrenen29, 761 | 029,761 | 10000 29,753 | v 29,757 3 B e | e 29,761 |....... (V1 IR 518 | 07/14/2028.
25755T AG 5 |DPABS 171 A22-ABS...... .| 05/01/2019. | Paydown 4,877 123 123 | s | e 5,000 |....... 0 77 | 07/25/2047.
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26208L AA 6 |HONK 151 A2 - ABS .. | 05/01/2019. | PaydOWN........ovvvverrrrineirnerinrinennenns | evnernennnne | cvneirneenn 1,250 | i 1,250 | oo 1,250 1,250 20 e [ 1,250 | 0 33 | 07/20/2045.

26829C AZ 0 |ECP 157R AX-CDO .. | 05/01/2019. | PaydOWN.........ocverrereecrinrrnerirerincens | cvverirneenne | wveeerenen87,500 | s 87,500 | ..o 87,445 87,451 49 [ s | e 49 | ... 04/22/2030.

291011 BA 1 |EMERSON ELECTRIC CO .. | 04/15/2019. | Maturity @ 100.00.........cccorevvseeserennes | wovvrrineiinens | 202,000,000 | ........ 2,000,000 | ...... 1,981,100 11,999,313 687 687 |....... 04/15/2019.

32051G  EZ 4 |FHAMS 04AA7 1A1 - CMO/RMBS........ccoovirmeriereririiiierinns .. | 06/01/2019. | Paydown..........ccvevervrenrrvernnnrcrrenis | eriverrerrnne | cevverieenene8,309 | riiiieenn8,309 | ciiiiicenn 7,083 | e 7,024 | e | s 1,286 | .ovverrrvcriies | e 1,286 |........ 02/25/2035.

32052K AB 1 |FHASI06AR2 2A1 - CMO/RMBS........ccoovveriereierierieeiienes .. | 06/01/2019. | Paydown 447 A4T | | s 113,679 07/25/2036.

361856 DX 2 | GMACM 04HES5 A5 - RMBS .. | 06/01/2019. | Paydown 9,982 9,982 | .o | e 22,652 09/25/2034.

362341 4F 3 | GSR 06AR1 3A1 - CMO/RMBS.........ocvorrireeieinecieriinenienes .. | 06/01/2019. | Paydown 128 128 | oo [ s 45,284 01/25/2036.

362341 FN 4 | GSR 05AR4 3A5 - CMO/RMBS... .. | 06/01/2019. | Paydown ..20,424 143 143 | | s 22,540 07/25/2035.

362341 XC 8 |GSR 05AR7 4A1 - CMO/RMBS... .. | 06/01/2019. | Paydown ..13,090 31 11/25/2035.

362341 XG 9 |GSR 05AR7 6A1 - CMO/RMBS..........ccoovreiririeiieiiierienes .. | 06/01/2019. [ PAYOWN......ccovvvrvriirirereiseierinriseinens | cvvrvnnenins | cvvvennnnnn 14,908 | 014,908 | e 14,172 | e 14,243 665 11/25/2035.

39678W AA 6 |GREENWICH CAPITAL STRUCTURED PRODUCTS TR...... .. | 06/01/2019. | Paydown. 8,397 48 09/01/2034.

40423X AB 8 |NZES 18PLS1 A - CMO/RMBS .. | 06/25/2019. | PaydOWN.........oovrrvererineinnreniiseirnes | cvvrriinniene | cierreenn 93,767 | 1000 93,767 | 1010 93,766 | oo 93,766 1 I I O 01/27/2048.

40423X AF 9 |NZES 18PLS2 A - ABS .. | 06/25/2019. | Paydown .92,133 1 I 02/25/2048.

40423X AG 7 |NZES 18PLS2B - ABS .. | 06/25/2019. | Paydown. ..46,067 0 .0 . 02/25/2048.

41161P TN 3 |HVMLT 0510 2AA - CMO/RMBS .. | 06/19/2019. | PaydOWN.......coovvvvrerrrrercererinernennenis | evvverinernnee | v 1,218 | 81,218 | 000.25,600 | oo 27,416 | s | v D70 | | v 570 | . N w0 s 11/19/2035.

41161P UK 7 |HVMLT 0511 2A - CMO/RMBS..........cccvvvimriririerieriiiiiniinns .. | 06/19/2019. | Paydown..........ccccvevrerivrennrvnninenirenns [ evveriverinne | oerrernnn29,360 | iii1000.29,360 | ire00n20,626 | oo 23,679 | s | 5,681 | | e 5,681 | | e 08/19/2045.

43283A AA 3 |HGVT 17AA-ABS .. | 06/25/2019. | Paydown. 12/26/2028.

46185) AA 6 |IHSFR 18SFR1A - ABS .. | 06/17/2019. | Paydown . 03/19/2037.

46627M  CU 9 | JPALT 06A1A 2A1 - CMO/RMBS.........covvvmrvmerirerireciinirseninns .. | 06/01/2019. | Paydown 21,490 03/25/2036.

46637U AA 5 |JPTEP A - CMO/RMBS, .. | 06/01/2019. | Paydown. 29,869 10/27/2042.

46637V AA 3 |JPTEP A - CMO/RMBS .. | 06/01/2019. | Paydown 79,718 09/17/2042.

46639A AA 7 |JPTEP A - CMO/RMBS .. | 06/01/2019. | Paydown ..43,036 12/27/2042.

47232D AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/01/2019. | Paydown. .34,914 01/01/2036.

47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/01/2019. | Paydown ..28,875 07/01/2037.

47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/01/2019. | Paydown ...3,924 07/01/2037.

47232Q AA 1 | JMAC 09R2A 1A - CMO/RMBS . | .. | 06/01/2019. | Paydown . 11/26/2037.

47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4.............. .. | 06/01/2019. | PaYdOWN.......oouverrerrercrinernerirerineens | ceverrseenne | wvvrerenenn 13,561 | 13,661 | e 13,561 07/01/2037.

47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown . e 20 07/01/2037.

47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 o || 06/01/2019. | PAYAOWN.......covverrrrirerrerierirsninnenins [ vveenerienens | ovrrinererenhy 626 | v 4,626 | e 2,688 | o 3,689 [ | e 124 s e 124 | . . N 20 02/01/2036.

47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.............. .. [ 06/01/2019. | Paydown..........ccoocuierinricniinnicciienins [ v | e | 3,578 [ | e 1878 | i |39 i |39 | 02/01/2036.

525221 EM 5 |LXS 057N A1A - RMBS .. | 06/25/2019. | Paydown ceevrerennees | eerreeernen80,363 | 185,363 | 162,529 | 89,148 | | s 16,215 [ .o | e 16,215 | ........ 12/25/2035.

54303P AQ 8 |LONGF 1RRARR-CDO.... ..|.. 1 05/01/2019. | BARCLAYS CAPITAL INC FIXED INC. | .. (236) (236) | ........ 04/15/2029.

543190 AA 0 |LTRAN 3 A1-ABS .. | 06/15/2019. | PaydOown..........cvvreverrerrreerrierirerireens 133 133 | e 01/17/2045.

55818Y BE 0 |MDPK17RB1R-CDO. .. | 06/18/2019. | WELLS FARGO SECURITIES LLC...... . (620) (620) ] ........ 07/22/2030.

590200 ZE 8 |MLMI05A6 1A1-RMBS .. | 06/25/2019. | PaydOwn..........cvvreveriererieerierierireens . | 130,656 | e 130,656 | .......... 121,796 | oo 125,891 | s | s 4765 | oo [ i 4765 | ... 08/25/2035.

61751D  AE 4 |MSM 0617X A3A - RMBS........covvumiimriieinsiseiiesiesiieeseeens .. | 06/01/2019. | PAYAOWN.......cvvvvvrririrriieeiieiieeiseins | ceeeineiiins | eeeeeienes 16,661 81 | s [ e 81 | . 10/25/2046.

629400 AA 0 |ERL151A1-ABS .. | 06/19/2019. | Paydown 104,142 | ... 104,142 | ... 103,219 | 102,814 | | 1,328 | v | e 1,328 |....... 02/21/2045.

64352V MN 8 |NCHET 05A A4W - RMBS.... .. | 06/01/2019. | Paydown 0 L0 | 08/25/2035.
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statement for June 30, 2019 ofthe Mlidl-Continent Casualty Company

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

SCHEDULE D - PART 4

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 Forei
Forei gn
gn Exch NAIC
F Current Exch ange Bond Designation
0 Year's ange Gain Interest / and Admini-
r Unrealized Current | Other-Than- Chan (Los Stock Stated strative
ei Number of| Prior Year Valuation Year's Temporary | Total Change | gein| Book/Adjusted |[s)on| Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted Increase | (Amortization) | Impairment | in B./A.C.V. | B./A.| Carrying Value at | Disp | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) | C.V Disposal Date | osal | on Disposal | Disposal | During Year Date Indicator (a)
64829T AA 9 |NZES 18FNT1 A- CMO/RMBS .. | 06/25/2019. | PAYAOWN.......cvvmrvrrircirereeriierieeineins | cereeeseiiins | seneeienes 52,699 | oo 52,699 | oo 52,689 | .o 52,689 O OSTTRTRN DR 10 | oo [ s 52,699 |....... (V1 I 793 | 05/25/2023.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS .| 06/25/2019. | Paydown 8 8 | 05/25/2023.
64829T AH 4 |NZES 18FNT2 A-ABS .. | 06/25/2019. | Paydown 20 | s [ e 20 | 07/25/2054.
65130P AS 9 [NEWFL 161R CR - CDO C| 06/18/2019. | CREDIT SUISSE SECURITIES (USA). | ..cccovvervees | crvee 1,976,200 | ....... 2,000,000 | ....... 2,000,000 | ..covonee 1,999,835 (958) (958) ] ........ 04/20/2028.
65535A AA 2 |NHELI06AF1A1-RMBS .. | 06/01/2019. | Paydown 4501 | . ...1,333 324 39 | [ 39 | 10/25/2036.
73316P JD 3 |POPLR 056 A3 - RMBS .. | 06/01/2019. | Paydown . .21.221 | 4227 | 26,387 834 834 |........ 01/25/2036.
75156W AD 5 |RAMP 06RS4 A4 - RMBS.... .. | 06/25/2019. | PaYdOWN........oorvvrrereirerinrinenierineins | ceverirseinns | creernnnn 95,189 | i 95,189 | oo 80,762 | ..ccvvvrirnns 89,553 5,635 5,635 |........ 07/25/2036.
76110V QL 5 |RFMS2 04HS2 Al6 - RMBS.........cooovrrierirrierireinns .. [ 06/01/2019. | PaydOWN.........ovvveverereririririeninerrenins | evververinne | e84 | 284 | i | v 10,694 | s [ (10,310) | .ooveveerrviens | e (10,310) | ........ 06/25/2034.
761118  FM 5 |RALI05QA9 N41 - CMO/RMBS.........ccooirieiierierineersnineinns .| 06/01/2019. | Paydown 159 | oo | e 189 | 08/25/2035.
761118  UQ 9 |RALI06QS2 1A9 - CMO/RMBS .. | 06/01/2019. | Paydown 50 | oo e 50 [ 02/25/2036.
78448Q AB 4 |SMB15B A2A - ABS....... .. | 06/15/2019. | Paydown. 60 07/15/2027.
78471D AA 5 |SCLP 161A-ABS .. | 06/25/2019. | Paydown 3 23 e 08/25/2025.
82652K AA 2 |SRFC 171 A-ABS .. | 06/20/2019. | Paydown 4 4. 03/20/2034.
83404 AA 4 |SCLP173A-ABS .. | 06/25/2019. | Paydown. (0) 05/26/2026.
83405R  AA 5 |SCLP 181 AT = ABS.....oiiiiriieeernrineriesiesieeesseessssesnsens . | 06/25/2019. | Paydown 9 29 e 02/25/2027.
83405X  AA 2 |SCLP 183 AT-ABS....ciiiiieiieiieeieeisesissiesise s . | 06/25/2019. | Paydown 1 A 08/25/2027.
84861C AC 9 |SPMF171A-ABS .. | 06/01/2019. | Paydown. 1,275 (10) (10)|. 12/20/2047.
85022W AA 2 |SCFT 16AA - ABS .. | 06/20/2019. | Paydown 864,916 W0 e 11/25/2023.
863579 UL 0 |SARM 0515 1A1 - CMO/RMBS... .. | 06/01/2019. | PaydOWN.......cooevvererrercrseersernerrenens | crverrecinnee | vvreenenn82,024 | 1iiir0.82,552 | 185,913 | oo 56,928 913 913 [ ... 07/25/2035.
863579 VH 8 | SARM 0517 1A1 - CMO/RMBS... .. | 06/01/2019. | Paydown. .2,906 39 .39 08/25/2035.
863587 AE 1 | SAIL 063 A5 - RMBS .. | 06/25/2019. | Paydown 3,596 3,59 | ... 06/25/2036.
86358R DX 2 |SASC 01SB1 A5 - RMBS........ccovvviriiririericinrinsienieiiens .| 06/01/2019. | Paydown 539 84 455 | ........ 08/25/2031.
872225 AD 9 |TBW 065A3 - RMBS . [ 06/01/2019. | PaydOwN.........ocvvrevereererinirsernenirenins | cevveeveennee | oneenen 108471 | 108,471 | 093,258 | v 93,438 | s | e 15,033 .15,033 11/25/2036.
872227 AK 9 |TBW 072 ABA - RMBS .. | 06/01/2019. | Paydown 83,620 264 264 | ... 07/25/2037.
87266X AA 1 |TRTX 18FL1A-CMBS C| 06/17/2019. | Paydown ....317,650 (66) (66) | ........ 02/15/2035.
87267 AA 1 |TFINS 182 A1-CDO C| 04/01/2019. | Paydown 4 A 09/30/2039.
87342R AB 0 |BELL 161 A22-ABS.... .|.. | 05/25/2019. | Paydown W0 e 05/25/2046.
87407P AJ 9 |TAL141A-ABS C| 06/20/2019. | Paydown (0) ()] 02/22/2039.
88156E AB 2 |TMTS 0617HE AB1 - RMBS.......oovouieerrnerierieeseinerieniis .. | 06/25/2019. | PaYdOWN........oovvvrerirrercrierrnerrcnirnnins | crvverrseirnee | cvvereneeen 19,566 | i 75,555 | 164,492 | oo 068,492 | i | s 7 N S 1,162 [ v | e 75,566 |....... 01/25/2038.
89656C AA 1 |TRL101NTS-ABS .. | 06/16/2019. | Paydown (483) (483) [ v | e 9,101 |....... 10/16/2040.
89656F AA 4 |TRL 121 A1-ABS, .. | 06/15/2019. | Paydown 519 519 [ | v 29,017 |....... 01/15/2043.
89690E AF 4 |TRMF 171 A1 - ABS.....oovivirierneininiieeiens .. | 06/15/2019. | Paydown 1 I I 08/15/2047.
92257L AB 6 |VCC 171 AFX- CMBS .. | 06/01/2019. | Paydown 806 806 |........ 05/25/2047.
929227 4T 0 |WAMU 03S4 2A1 - CMO/RMBS .. | 06/01/2019. | Paydown (21) (VAD] p—— 06/25/2033.
92990G AG 8 |WAMU 07HY5 2A5 - CMO/RMBS........cooeverierriiirerieriiens .| 06/01/2019. | Paydown 180 180 | .oveeee 05/25/2037.
94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS.........covvvrireireirciiniins .| 06/01/2019. | Paydown 227 227 | o 09/25/2036.
94984L  AA 4 |WFMBS 06AR17 A1 - CMO/RMBS..........cccontviiriiriciinerienes .| 06/01/2019. | Paydown 104 104 |........ 10/25/2036. .
95058X AB 4 |WEN 151 A22 - ABS .| 06/26/2019. | Paydown L0 | 06/15/2045. | 2FE............




statement for June 30, 2019 ofthe Mlidl-Continent Casualty Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total Forei
Forei gn
gn Exch NAIC
F Current Exch ange Bond Designation
0 Year's ange Gain Interest / and Admini-
r Unrealized Current | Other-Than- Chan (Los Stock Stated strative
ei Number of| Prior Year Valuation Year's Temporary | Total Change | gein| Book/Adjusted |[s)on| Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted Increase | (Amortization) | Impairment | in B./A.C.V. | B./A.| Carrying Value at | Disp | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) | C.V.| Disposal Date | osal | on Disposal | Disposal | During Year Date Indicator (a)
96033D AA 8 |WESTR 171 A-ABS .. | 06/01/2019. | PAYAOWN.......vvmvvrrircirerierirerieeineins | ceveeerseniins | serneeienes 53,270 | oo 53,270 | oo 53,205 | .ovverrirnnns 53,195 T4 | e | e T4 | o | e 53,270 | coovee [ oveernerreniinnes | verreerirnennen0 [ v 665 | 12/20/2030. | 1FE............
98886Y AR 9 |ZAIS2 2R ABR - CDO.....ovvuirirrirrircereiseriesieeissesesiesians .. | 04/25/2019. | Paydown 149,465 | .......... 149,465 | .......... 149,465 149,465 (0) ()] 149,465 | ...... cevvnerinnenenen | o0 [ 2,182 | 07/27/2026. | 1FE....
98954R AK 6 |ZIGG 1R B2R - CDO . .. | 04/17/2019. | Paydown . | 1,270,000 | ....... 1,270,000 | ....... 1,270,000 | ....cco..c. 1,269,975 25 | | 25 | reee 1,270,000 | .o [SSSUOTURORT [FSOURROROON | I [P 24,448 | 04/17/2029. [ 1FE....
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ...t senissriisns | snrsesssess s snessnssnsennes | senes 20,475,922 | ... 20,651,029 | ... 20,126,394 | ......... 20,232,313 123 83,284 84 83,323 | ... [Vl 20,487,243 | .0 [...(11,321) | .....(11,321) | ... 473,105 XXX XXX
8399997. TOtAl = BONAS = PAM 4.tk £ eeE A8ttt | i 23,032,227 | ..... 23,207,315 | ..... 22,769,426 | ......... 22,842,569 79,189 | ..... [V 23,043,542 | .0 [.....(11,316) | ......(11,316) | ..... 515,430 XXX XXX
8399999. TOHAI = BOMAS. ...tttk EEE Rkt | s 23,032,227 | ... 23,207,315 | ..... 22,769,426 | ......... 22,842,569 79,189 | ..... [V 23,043,542 | .0 |.....(11,316) | ......(11,316) | ..... 515,430 XXX XXX
Preferred Stocks - Industrial and Miscell
316773 CM 0 |FIFTH THIRD BANCORP I . | 06/01/2019. | AJUSIMENL......cooivevirinriininnninininne | s | s | s .867,500 72,500 | i [ [ 0 XXX P3FEV.......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous .0 XXX [ (U I 867,500 72,500 | ..... 0 0]..0 0 0 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 .0 XXX 72,500 | ..... 0 0]..0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks....... 0 XXX .72,500 | ..... 0 0]..0 0 0 0 XXX XXX
9899999. Total - Preferred and Common Stocks s . .0 XXX L0 ....867,500 L0 20 [ 72,500 | o 0 0]..0 0 0 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks r ettt aennanns | e 23,032,227 XX | . 22,769,426 | ........ 23,710,069 | ....... 72,623 | ......... 79,150 | .vverrenad 84 | .o 151,689 | ..... (V) 23,043,542 | .0 |..... (11,316) | ........ (11,316) | ..... 515,430 XXX XXX
(a) Forall common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for June 30, 2019 ofhe Mlid=Continent Casualty Company

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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 9
Month During Current Quarter
6 7 8
AMOUNT O INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Mabrey Bank Tulsa, OKIANOMA. ... | e | e 0.700 [ v | v | e 7,885,941 | .......... 8,261,999 | ........... 5,867,430 | XXX
PNC Bank Pittsburgh, Pennsylvania.............ccoeeerrnnrenes | vovrvenerenenns | eeeennd 0.850 2,472,799 2,996,939 6,958,024 | XXX
The Bank of New York Mellon.............cccovvveinne New York, New York 0.850 4,999 5,002 | .o 5,161 | XXX
Cash Held With Securities On Deposit 200 XXX
0199999. Total Open DEPOSHOMES. ......vvervrrrirrerireersssrsirsriserssesessssenssenes XXX XXX | i (U I 0 10,363,739 | ......... 11,264,139 | ......... 12,830,614 | XXX
0399999. Total Cash 0N DEPOSIL.......vuurrrrrererssirsseissere s sers s XXX XXX [ {0 0 | e 10,363,739 | ......... 11,264,139 | ......... 12,830,614 | XXX
0499999. Cash in Company's OffiCe........ouuriririniirerssisseersssisnssssnenes XXX XXX XXX XXX 400 400 .400 | XXX
0599999, TOAl CASN........vvrreriieieciierieeet et XXX XXX | e (0 [ (U 10,364,139 | ......... 11,264,539 | ......... 12,831,014 | XXX

QE12
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statement for June 30, 2019 ofthe Mlidl-Continent Casualty Company

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 TREASURY INSTL 1931 ....ccoiiruiiuiruerieriseeesesesssessess s sttt 06/28/2019....... [ coverererirnn 2280 | i | 33909695 | oo 114,531

31846V 41 9 |FIRST AMERITRS OBG V....ocouuiiiuiiriireiseeiaseisse st is s 03/04/2019....... 2140

94975H 29 6 |WELLS FRGO TREASURY PLUS CL | MMF 06/04/2019. .2.250
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. O | o 114,531
8899999. Total - Cash Equivalents Ol 114,531
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* 2 34182 01950540010 2 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2019

NAIC Group Code.....84 NAIC Company Code.....23418
Company Name: Mid-Continent Casualty Company
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
....................... 481,856 | ..ooooiiriennnnn480,990 | oiinneeee....(45,034)
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 Yes[ 1 No[X]
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 Yes[ 1] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

2 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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