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Statement for September 30, 2020 of the Mid-Continent casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. e | rnenienes 374,252,369 | ..o | e, 374,252,369 | .....coevvenne 377,163,137
2. Stocks:
2.1 Preferred SHOCKS. ...t sesss st ssssssessssssens | crsnesiesesns 24,161,285 | ..o | v, 24,161,285 | ..o 27,411,430
22 COMMON SEOCKS. ...eoucvrurrecerceieeeseeieeesiseess st st sess st ssssssessssnns | cessnsssssesnad 61,226,099 | ...ccoovvrriiriis 100,000 | .oooovvvrncennn. 61,126,099 | ..coooorrevrrnnc 65,057,820
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....13,602,110), cash equivalents ($.....74,684,318)
and short-term investments ($.......... 0) -ttt | eresensenies e 88,286,428 | ..o | e 88,286,428 | ......cccevuue 38,746,054
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
T DBIIVALIVES. ..ottt bbbt | sesbsesb sttt enienen | nesteni st enienes | ertesient sttt (0 RO
8. OtheriNVESIEA @SSELS.......c.evivieeicicteie ettt ss s snans | evesssssssesessssesens 43,931 [ oo | e 43,931 | o 46,175
9. RECEIVADIES fOr SECUILIES........cvuieieiveiececicetee ettt ettt ssssnes | sresssessssssssssssssssssssessesins | sveesesssssssssssssessessssassesenses | suessesesisssssessessssessesnsad [0 1 49,637
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rrrreririrrrireire st ssnens
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cceeeees | evvverrveiennes 14,929,345 | .....ocovvvevnn 277,643 | ..covvne. 12,751,702 | oo 11,269,979
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccccvvvvereeves | coveveveierienne 17,030,904 | ..o | s 17,030,904 | ....ccovveee 11,827,424
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable frOm FEINSUIETS............c..riuuriiriiriiriieiieiieriesieseesiesieseesisnes | seresisesiesise s sisssisssies | sesesisesisesise s sisesisenines | erssesssesssesssesseesssesseesees 0 [
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon..............cceceevveveeees | covvveiveveienenas 2,788,398 | ...oocvivereieieeeeeeeeies | e 2,788,398 | ....ccovvevree 1,763,463
18.2 Net deferred taX @SSEL.........c.ccuiuieeiiiieiciceee ettt snans | eresenaeniesinias 12,981,759 | .cooveria 3,264,218 | oo 9,717,541 | oo 5,631,264
19, Guaranty funds reCeiVable OF ON AEPOSIL. .........cvuurerrurrerrerieirreireire st sstessessssssesessesss | eessssessessssssssssssessessnssess | sessessessessssssessesssssssssnssesss | soessessassssssessessessssnnssens [0 RO
20. Electronic data processing equipment and SOWAIE............c.vreeererrerreenrernirnesnneseesesssseesssesees | sessesesssseessssnsenns 154,712 { oo | v 154,712 | oo, 201,252
21, Furniture and equipment, including health care delivery assets ($.......... 1) OSSR ST 505,119 | v 505,119 | oovoeereereereereeenrereerein [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........ccourrurrrirrnrnininirnnrssieses | | oressssesssssssssessesssssessnssens | sssessessessssnssessassssesn 0 [
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNVested @SSEtS...........cceveviveerieieicsesceeeee s | ceereississeinnas 9,430,540 | ...cccvvvnencan 9,430,538 | ..o Y 133,157
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25)...........uveeuerrmmevirrirrieseeniesesssresseesssesssesssesssesssans | cromsesseseons 608,326,740 | ......occorereen. 15,484,246 | ............... 592,842,494 | ..........ccc... 542,041,197
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27).......ouureureriirrererieesiesiseesisesessssisssesssesssessssssssssssessssssssessssssnssesss | sessssessssenss 608,326,740 | ......occorereen. 15,484,246 | ............... 592,842,494 | ........c.cccc.. 542,041,197
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O R (0)
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......ccverirmeriresiimesecensmisssssssenssesness | nssessssssssssessenssssssssessnas 0 [ e 0 [ e 0 | i (0)
2501. Reinsurance COmMMISSION RECEIVADIE..............ccuriuiuereciireiieieieieie sttt sssbessens | sressssssesessssssessessssessesins | stissesssssssssssssessessssessessssss | sressessessssssassessssassesiesas [0 133,156
2502, ROUNGING......cvvecveiiiieicictecitste sttt ettt bbbt st s s tensesaes | sesssesssssssessessnsessesnbenes 2 | et | e 2 | e 1
2503. TOMIC ASSEE PUICRASE. .......coveeceeeeeceee ettt esae st ssstesenssasssnsnanns | svesnassssinassenes QAN TTT | o QANVTTT | oo [ T
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.ccoeueeeenenrinerneneiines | cormerneeneieesssennenns 18,761 | oo 18,761 | oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cuorreerreerirrersressenessresssressssssnnes | seesssessssssssees 9,430,540 | ..oovvvriviins 9,430,538 | oo 2 | i 133,157




Statement for September 30, 2020 of the Mid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident yar §.....42,325,978).........ccc.vrvirireiieiiieiesesie sttt sssssaentas | sbsesssessaenseessaenseas 226,987,350 | ovoerervierririinens 212,304,761
2. Reinsurance payable on paid [0sses and 10SS adjUSIMENT EXPENSES..........rurirrerirriirrireieeseessesseseesssessssssessssssesesssssessessssss | sesssssseesessesssssssssessassnsssssssssensnes | sesessessssssssessssssssessessesssnssessesens
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIIAr CRAIGES..........cvruririririrnre s isessessesessesssesssssesses | sesssessssesssssssessssssessssssssessssssssss | resssssssssssnssessssssessesssssssssessessens
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiivicieieieeie st et sses e basssesssntnns | suesssssisssessessissssans 12,072,346 | ooovererereeeeean 10,847,231
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........overerrurrrrnrerrimirnrinrireiseesesisssseesssssssssssssssssssssssssesnsses | sovessssesssssssessssssessnens 760,328 | cooveeeererereirerireeeenn 885,113
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,529,774 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 ACE)..........ccveicviiieciseesee e | e 67,067,250 | oveverrereerienad 60,616,693
10, AQVANCE PIBMIUM....ouivveevicteeieseteee ettt st st es s st s s s s s s s b es s e s et a s b e b s s s st b ss st stes et st es s bae b s sesaessnsassessnsntessesas | sestessesssssssessessssassessnsstessnsansonsns | svessssssssssesesassesnsssses e sassesssees
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POICYNOIAETS. ... ..ottt ettt s b8 b Rt s st ee e ssestens | Hreebaetsetsnesestaetsessestensaesnssessntans | nebseessstasssns st ee e s s st sseesnes
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccveriruireisrineiieiesesss e sess s sesesssssesesees | srsssiessssesssese s 463,619 [ oo 594,260
13. Funds held by company UNder reINSUFANCE trEALES...........cuuiururirerieeireieiinee sttt ettt ettt ss st ess s essessansns | 2resssstsebsesssstasasessestesssssessessastans | nebsessastsssessesteessesestesssnbessessnes
14, Amounts withheld or retained by company for aCCOUNt Of ONETS..........c.evuivcieiricee st | sressesesess e esssssees 213,498 | oo 318,262
15.  Remittances and iteMS NOt AlIOCALEM...............ccueiuiuiiiiieice ettt bbbt b s b saens | essesssinsessessssssessesssssssesssssnteses | cvessessessesssssssessssnseseesad 61,247
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....u vttt sstssens | sesesiessesssses s 3,042,957 | oo 1,979,875
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FTAIES..........ovuerururiierirririeceee sttt stesssesenss | ereeessessiseesnstsssseestessss s ssessessns | sessessassssssesssssessssssessessssssssessnes
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, SUDSIAIANES aNd @ffilIALES..........cccrurerrrirrieirrss ettt ettt s | srestestnn b ee sttt et na sttt ensentns | nebseesent ettt nen
20, DEIVALIVES.......veuiieriiriiriir ittt | sebb bbbttt | bbbt
21, PaYADIE fOF SBCUMEIES........ecveeeiieiecicecece ettt sttt bbb s s e st sses s sessesnsnsesassansnes | oevessessssissessesinsssenes 1,000,000 [ ...ovoveeiererieeiceeeeee e
22, Payable for SBCUMLES IENGING..........cciiviieiieeiieiceis ettt sa b s bbb s s st ssensssns | sbssssssssssessessas s sessss s saessestensas | sebssstessssssessesses s sses s b s sestns
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate Wte-inS fOr IADIIIES. ...........c.ccueieireiciees ettt st sae s s s s s nss s sssssnaensnsns | nsssssssssisssssesinsaneeses 2,006,258 | ..o 4,000,000
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cceueieiiiiciee s ssesssssessesss | sesssessessisssssessnes 395,122,102 | o 372,814,716
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 26 @MU 27).........vrwriririierieieieeeisesiseessesss s sseessssess st sssse st st ssssessssssssesssssssesssns | trinssssssssnsssssnssens 395,122,102 | oo 372,814,716
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........cuveiiieeiieictieie ettt ettt b a s bbb s st en bbb s s s nsensens | senbessessssensesesnsensns 3,506,250 | covoveerereiieieieieinas 3,506,250
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES ..ottt et bbbttt bbbt s e a s s et es s st n s s besssssessnsssessnsantensess | nebessesssssessessnsessessesnsastessnsantens | sresissinseseesensen sttt e st enenas
34, Gross paid in and CONTDULEA SUMIUS...........cvcvuivieiieiciieteie ettt bbbttt bsss s ssssns | svessessssessesinsensesas 146,950,047 | ..coovvireree 116,823,280
35, UN@SSIGNEA fUNAS (SUIPIUS)......cvueveivieeieciei ettt et sttt sttt b s st s s s ss s bens s b s b s bt essasassnssssessnsnts | sresissessesnsensesesanes 47,264,095 48,896,951
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cvcuuriuriuiirciirireieiesieiesss st sesssssssssessesssssssssssessssssessesses | essesssssssssssessassa 197,720,392 | oo 169,226,481
38, Totals (Page 2, LINE 28, COl. 3)......cveerreirreirieeiieceiereeeeiseeseeetseessse et seess st essssessaeessesssassssssessssessssssessssnssssasssssssssasessans | svssessssesssaesssaseens 592,842,494 | ......ooovvvrrris 542,041,197
2501.
2502. Other Liabilities - TOMIC
2503. Equities and Deposits in POOIS @Nd ASSOCIALIONS. .........c..rvuiererririierireireiseesesseeseesssssesessse e essssss s ssess st s sssssssssessssessessesens
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for September 30, 2020 of the Mid-Continent Casualty Company

STATEMENT OF INCOME

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.

(amount recovered $
Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income...........
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and

121,278 ..
....(705,013)] ..

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (written $ 89,014,875 83,531,463 ..112,132,665
1.2 Assumed . (written $.....16,363,262) ....17,368,653 |.. ..22,107,175 |.... .28,586,463
1.3 Ceded............. (written $ 8,427,367 8,489,965 11,322,659
1.4 Net.....oooorennee. (WIIEEN $..... T04,408,718).....coovvrrirriescis sttt esssssssssssssssssssssssssssessssnssss | sessssessssnsens 97,956,161 [ ..covvvvnenc 97,148,673 | ...c.eeenec. 129,396,469
DEDUCTIONS:
2. Losses incurred (current accident year $.....46,050,816):
2.1 Direct I [ 43,398,257 32,997,155 55,364,555
2.2 Assumed.... 6,912,816 8,032,789 12,799,094
2.3 CRABA. ...ttt ettt | erenbnnesneeneas 2,567,450 1,710,975 3,357,652
24 NBL. .ottt f R f R f R R R bbbttt | chtenbe e 47,743,623 39,318,969 64,805,997
3. Loss adjustment expenses incurred 24,153,911 20,472,569 24,283,877
4. Other underwriting expenses incurred ...40,385,087 |.. ..39,787,172 |.... 51,876,606
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......cvuiuiureiiereireisiineereieieeineeseeseesseeseesessesssssssssessesssssssssees | seesessssneens (14,326,460)( .....ccovveenven. (2,430,037)| «eoveeienee (11,570,011)
INVESTMENT INCOME
9. Net investment income earned 13,311,705 17,572,300
10. Net realized capital gains (losses) less capital gains tax of $.....(187,415)........cocrrmrrvrereeeeereeeeeeseeeseeeeseesseesseeseesseens | eesesseesieeeeas (2,388,440 oo (1,070,229) (1,103,084)
11. Netinvestment gain (I0SS) (LINES 9 + 10)........iururiieriereieiieeereire ettt sses sttt ess e essestesssessesss | reesesssseneneens 9,005,982 | ...cccovvreunnee 12,241,476 | .covvene 16,469,216
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off

(534,386)

foreign income taxes (Lines 8 + 11 + 15).... B [ (5,854,864)|....ccrvrennn. 9,296,417 ...4,266,564

Dividends to policyholders 176,936 [ ..o 264,755 332,550

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

foreign income taxes (LINE 16 MINUS LINE 17)......cuu ittt ssssssans (6,031,800) ...3,934,014

Federal and foreign iNCOME taXeS INCUITEM...........cccuuevuiviicieiteeise ettt bbb (619,829) 697,605

Netincome (Line 18 minus Line 19) (10 LINE 22).......c..ouuiuriiiirneineineiineiineesneesesssesssssssssssessssssssessssssssssssssssnsess | eseessessesss (5,411,970 oo 7,251,609 [.ocovvnrnnne. 3,236,409
CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMbEr 31 PriOT YEAI...........cceiveiveierieriseeiesssseie e ssessss s sssessss e ssessssssesans | essessessanses 169,226,482 | .............. 176,876,218 | ....ccevue. 176,876,217

Net income (from Line 20) B I (5,411,971) 7,251,609 ...3,236,409

Net transfers (t0) from Protected Cell CCOUNLS...........c.ccvuiviieiieieec ettt s s stenans | srssssessesssssssessessesssssesss | sesissiessssssssssesses s seseens

Change in net unrealized capital gains or (losses) less capital gains tax of $.....145,848. 548,665 .3,137,639

Change in net unrealized foreign exchange capital GaiN (I0SS).........cccueiriuirerieiieeie st sbessse e ssessssseses | eeviesessssssssiesessssssssesens | essesessesseesessesssssssssesans

Change in net deferred income tax v | e 347,419 | .o 468,324 584,724

Change in NONAAMIEA @SSELS..........ccuevieciciceece ettt bbbt ssessen s sns | eebsessessssassans 3,946,107 ..(1,002,470) (4,027,230)

Change in provision for reinsurance... (1,063,082) | ..o ..(1,979,875)

Change iN SUIPIUS NOLES.........cvuivieieciiiiieicisete ettt bbbttt b s s ss s antessessnts | sbsessessssenses s senses e sensns

Surplus (contributed to) withdrawn from protected cells.

Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
DivIdeNdS t0 STOCKNOIAETS...........coureuieiieeeie ittt ettt bbbt
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...

0

180,700

10,000,000)

....28,493,910 |..

...(9,5.6.6)

1499.

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

39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........cceveveirirrieieiereieceeeeeeeese e | cevereieins 197,720,392 | .............. 176,866,652
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccoccueerieieiicrseeeeeeeeee e ssssessesnns | e .0 .0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......ciuieiriiieei ittt s ssesnsenesssnaes | eorsessesesssnssssessnssseesanead 0] e 0]..
1401. Miscellaneous Income (EXPENnSe).........curereerrerrennes 705,013) ..(705,786)] ...
1402. Rounding
T403. oottt A AR AR Rt et sa s s s st s s st st ssessansnsenssestantnsesaens | srtersiestestessensensaessntensens | seesessestensenseseeseensensenneas
1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens (01 0

.(705,786)| ...

3701.
3702.
3703.
3798.
3799.

MiscCellangous SOUTCES..........cceveveveeeererersieeirereaenens

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

Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for September 30, 2020 of the Mid-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 Of FEINSUTANCE. ..........c.cvcvieeieee ettt s sas e ssessssnaes | essessesssanans 97,029,909 | ......ccceoeee 96,446,708 | ............... 129,278,547
2. NetiNVESIMENE INCOME.......cocviiieeiiictetecees ettt ettt sttt a bt sn s b es st et s snaebasastesesnsesanans | eevevesissesesens 11,249,780 | ..cocveeeee. 12,764,309 | .....c.coeeee. 17,037,188
3. Miscellaneous income ..(534,386) | ... ..(515,022) (632,641)
4. Total (LINES 1 HrOUGN 3).....couieeieeieeie ittt bbbttt snbins | sbsnsisneianees 107,745,303 | ............... 108,695,995 | ... 145,683,095
5. Benefit and 10SS related PAYMENLS........c.covvveieicsie ettt s st st besae s sanes | suessesnsnsenes 33,061,034 | ................. 33,019,475 | oo 44,277,845
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.ruuerecurenienrireirieies [ eereineieesiinsineisiieeineiiens | sereseseesesessnsssssssssssessnnes | sesssssssssssssssssessessessnsssees
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccvcvevevcvrisieeecee e eseiens | coveeesesenaenes 63,010,679 | ....ccevveen 66,708,243 | ..........c.... 86,992,081
8. Dividends paid t0 POICYNOIAETS. ........cuuiuierireirreieireieeseeisete et ts sttt ssentnes | frebsesssstsesnssnes 176,936 | oooveeeecenene 264,755 | .o 332,550
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccevvrvrvererrreens | cvrerierirrirnranns 217,691 | .o, 3,338,198 | ...ccovvernne. 2,550,374
10. Total (Lines 5 through 9) ...96,466,340 ....103,330,671 ...134,152,850
11. Net cash from operations (Line 4 MINUS LINE 10)........c.cvereiriereiicieiesie ettt sssesess s s s sss s ssenens 11,278,963 | ...ovvvvverne 5,365,324 | ....cocvvvnne. 11,530,245
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....cetiit s ns | sbtenstenseenseas 75,097,985 | ..coovviorinnn 49,747 432 | oo 70,349,342
1202 SHOCKS .. vveeeeeeeeecte ettt | tbneb et nees 7,446,994 | ..o 462,000 | .ooovvrverinens 7,708,296
12,3 MOTIGAGE I0BNS.......eueeieceeie ettt s st en s tsnes | sestnssessestessansessessantnsnns | essssssssessastantnssestansntnns | estssesessestensanssessensantanenns
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other INVESIEA BSSELS.......urvuecererrirrirecireieie st ettt et sttt s sttt st s s e ssessans | sestsssessessessanssnssessantnsnne | fessssssssessastasssnssestassnssns | esssssessessossnssessessanssnsnns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........covviiieirieeeeieieis e | resssiesesssese st sessnsns | sessssessessssessessssessessessesns
12.7  MISCElIANEOUS PrOCEEAS.........vuiveieeieciiiteie sttt s st s bbb es s snssseesssans | dessessessnsneas 10,192,698 | ..o 469,165 | ..cooovernnnnas 1,016,211
12.8 Total investment proceeds (LINES 12.110 12.7)......cviiiiieieiieieerssieiesstese st ssssssessssssessesnses | sessessesssnnens 92,737,677 | oo, 50,678,598 | ....ccoevevee. 79,073,849
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ...71,423,342 ..33,102,894 76,171,420
132 SHOCKS.....vveieeiieiiiiteeies sttt | saessnssnnsanees 2,000,000 | .ovorerrriirinenns 98,995 | oo 99,001
13.3 MOMGAGE I0BNS.......... vttt ettt bbb a s s et s st en s s bt ssessens | sbsebestessesstessessssensessesns | sessessessesastessesssensessessnses | sebestessessten e s et s s s s tns
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13,5 ONEI INVESIEA @SSELS.......ueueieierciscireceete ettt bbb bbb E bbb bbb aenbees | esbebse s enbeeb et e bs et s enbsbans | etbebsessess st st ebsentesbsebans | esbanesessastastnebsensenbanbaneaa
13.6  MiSCEIIANEOUS @PPIICATIONS. .......cvveeeriieiieiei ettt esse s s ssesssssnsens | sesssssessssssesssnssssnsensessnns | cossassesessssessensssnsensessnsns | nesossessessssassesssssnsassessnsne
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieiiiiirieeseeee ettt | ssssssessssaneas 73,423,342 | oo, 33,201,889 | .o 76,270,421
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........ccveieicurieieeseeesiee st sniens | cvesiesiesissenns 19,314,335 | ..cooevvee 17,476,709 | .oovvvne 2,803,428
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........c.eviverere ettt ssessessesessesnnes | sessessesnsinens 30,000,000 | ...occoverrerernnen 135,332 | v, 180,700
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 Dividends t0 SOCKNOIAETS. ..........c.ivieieiiiticice ettt sssessesnns | stsesssssssassessssassessesessenaens | evssesssssesas 10,000,000 | ...ccovvrrneee 10,000,000
16.6 Other cash provided (applied)... ..(11,052,924) | ... ...(2,521,520) .(2,850,739)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | coccovenrennens 18,947,076 | ..ovovvnenes (12,386,188) | .... ....(12,670,039)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......c.ccoevvvvevees | covrverrireinnnn 49,540,374 | ..ccovvnn. 10,455,845 | ......ccevenee. 1,663,634
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VAN ...t bbbttt | cbtsntentnneas 38,746,054 | ......covvvnnee 37,082,420 | ..covvurnnes 37,082,420
19.2 End of period (Line 18 pIUS LINE 19.1).......uriuriirieiiieciisiiscssssssis sttt st sssssssssssssssnssns | svssssesssnsens 88,286,427 | ..ovvrvvnnns 47,538,265 | ..ooovrerene. 38,746,054
Note: Supplemental disclosures of cash flow information for non-cash transactions:
R o e L e 126,767 [.ocessccressssceessscessne [ |
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Statement for September 30, 2020 of the Mid-Continent Casualty Company

1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A

C.

Accounting Practices

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

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

SSAP# F/SPage# F/SLine# 2020 2019
Net income, state basis - - - $ (5411,971) $ 3,236,409
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Net income, NAIC SAP - - - $ (5411,971) $ 3,236,409
Statutory surplus, state basis - - - $197,720,392 $ 169,226,481
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $197,720,392 §$ 169,226,481

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make
estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent
assets and liabilities at the date of the financial statements and the reported

Accounting Policies
Investments — Invested asset values are generally stated as follows:

Bonds 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
(LBASS), the NAIC has retained a third-party investment management firm 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 NAIC Credit Rating Provider (CRP) rating
equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6 are stated at lower of amortized
cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value,
regardless of the NAIC designation. The company does not own any SVO Identified Exchange
Traded Funds.

Short-term investments are stated at cost.

Unpaid Losses and Loss Adjustment Expenses — The net liabilities stated for unpaid claims and for expenses of investigation
and adjustment of unpaid claims are based upon (a) the accumulation of case estimates for losses reported prior to the close of
the accounting period on the direct business written; (b) estimates received from ceding reinsurers and insurance pools and
associations; (c) estimates of unreported losses (including possible development on known claims) based on past experience;
(d) estimates based on experience of expenses for investigating and adjusting claims; and () the current state of the law and
coverage litigation. Establishing reserves for asbestos, environmental, and other mass tort claims involves considerably more
judgment than other types of claims due to, among other things, inconsistent court decisions, an increase in bankruptcy filings as
a result of asbestos-related liabilities, novel theories of coverage, and judicial interpretations that often expand theories of
recovery and broaden the scope of coverage.

Loss reserve liabilities are subject to the impact of changes in claim amounts and frequency and other factors. Changes in
estimates of the liabilities for losses and loss adjustment expenses are reflected in the Statement of Income in the period in
which determined. Despite the variability inherent in such estimates, management believes the liabilities for unpaid losses and
loss adjustment expenses are adequate.

Premium Deficiency Reserve — The Company does not use anticipated investment income as a factor in premium deficiency
calculations.

Premium Recognition — Premiums are earned over the terms of the related insurance policies and reinsurance contracts.
Unearned premium reserves are established to cover the unexpired portion of premiums written. Generally, for direct business,
such reserves are computed by pro rata methods. For certain collateral protection products, earned premium and unearned
premium reserves are computed consistent with the proportion of the total exposure provided throughout the term of the
contract. For assumed business, unearned premium reserves are based on reports received from ceding companies for
reinsurance.

Underwriting Expense Recognition — Expenses incurred in connection with acquiring new insurance business, including such
acquisition costs as sales commissions, are charged to operations as incurred. Expenses incurred are reduced for ceding
allowances received or receivable.

Non-Admitted Assets — Certain assets designated as “non-admitted”, in accordance with Statement of Statutory Accounting
Principles (SSAP) No. 4 Assets and Non-Admitted Assets, are excluded from the statutory balance sheet and such amounts are
charged directly to unassigned funds.

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.
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Statement for September 30, 2020 of the Mid-Continent Casualty Company

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

The Company did not have any material changes in accounting principles and/or corrections of errors.
3.) BUSINESS COMBINATIONS AND GOODWILL

A. Statutory Purchase Method — Not Applicable.

B. Statutory Merger — Not Applicable.

C. Impairment Loss — Not Applicable.
4.) DISCONTINUED OPERATIONS

The Company did not have any discontinued operations during 2020.
5.) INVESTMENTS

A-C. No significant change.

D. Loan-Backed Securities

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

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2020.

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

CuUsIP Before OTTI Cash Flows Income Statement After OTTI Fair Value Reported
44931BAE7 2,217,162 2,025,956 191,206 2,025,956 1,676,250 3/31/20
50188NAA6 1,594,088 1,545,044 49,044 1,545,044 1,351,400 3/31/20
05616MAG1 2,468,412 2,445,581 22,831 2,445,581 2,188,200 3/31/20
761118FM5 427,411 405,902 14,066 413,345 413,345 3/31/20
32052KAB1 1,597,872 1,496,509 97,087 1,500,785 1,435,686 3/31/20
12669GR45 401,200 385,948 16,946 384,254 363,416 3/31/20
362341FN4 389,621 360,759 28,904 360,717 336,540 3/31/20
05616MAG1 2,429,420 2,363,497 65,923 2,363,497 2,139,335 6/30/20
50188NAA6 1,545,044 1,518,280 26,764 1,518,280 1,493,525 6/30/20
05616MAG1 2,359,278 2,286,663 72,615 2,286,663 2,193,000 9/30/20
44931BAE7 2,026,088 2,006,881 19,208 2,006,881 1,946,000 9/30/20

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
$ 46,691,351 $(1,026,973) $ 31,758,269 $(735,916)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at September 30,
2020. The Company has the intent to hold such securities until they recover in value or mature.

m

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

Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not Applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not Applicable

T o m

Repurchase Agreements Transactions Accounted for as a Sale — Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not Applicable
Real Estate — The Company does not have any investment in real estate.

Low Income Housing Tax Credits — Not Applicable

Restricted Assets — No significant change

Working Capital Finance Investments — Not Applicable

z = X <

Offsetting and Netting of Assets and Liabilities — Not Applicable
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Statement for September 30, 2020 of the Mid-Continent Casualty Company

0. 5GlI 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 3 1 1§ 172,788 1§ 174,948
(2) Bonds - FV 1 " 18 161,131 18 161,131
(3) LB&SS - AC 3
(4) LB&SS - FV

(5) Preferred Stock - AC
(6) Preferred Stock - FV

(7) Total 1 118 161,131 | § 172,788 | $ 161,131 | § 174,948
AC - Amortized Cost  FV - Fair Value

P. Short Sales — Not Applicable

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account

(1) Number of CUSIPs 2

(2) Aggregate Amount of Investment Income | $ 87,400

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies.
7.) INVESTMENT INCOME
No investment income was excluded from surplus.
8.) DERIVATIVE INSTRUMENTS
The Company’s investment objectives do not include holding or issuing derivative financial instruments.
9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES
A. No Significant Change.

B. Detail of Transactions Greater than %% of Admitted Assets
The Company received a $30 million surplus contribution from its parent, Great American Holding Inc. on March 24, 2020.
C - O. No significant change.

11.) DEBT
A.  The Company does not have any outstanding liability for borrowed money.
B.  The Company does not have any agreements with the Federal Home Loan Bank.

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

The Company does not have any Employee Retirement, Deferred Compensation, Postemployment or Other Postretirement Benefit
Plans.

13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS - No significant change.
14.) LIABILITIES, CONTINGENCIES AND ASSESSMENTS - No significant change.

15.) LEASES
A. Lessee Operating Lease

The Company does not have any lease obligations.

B. Lessor Leases
The Company does not have any leases where it is the lessor.

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

The Company does not have any financial instruments with off-balance sheet risk.
17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. The Company did not sell any receivable balances during 2020.

B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2020.

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

The Company does not serve as an administrator for uninsured accident and health plans or uninsured portions of partially insured
plans.
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Statement for September 30, 2020 of the Mid-Continent Casualty Company

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

The Company did not have any direct premium written by a managing general agent or third-party administrator.
20.) FAIR VALUE

A

1.

2.

3.

4.

Fair Value Measurements at Reporting Date

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

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

States, municipalities, and political subdivisions - - -
Foreign government

Residential MBS - 44,824 - 44,824

Asset Backed Securities - 719,795 - 719,795
All other bonds - 1,145,713 - 1,145,713
Total bonds $ - 3 1,910,332 § - $ 1,910,332
Preferred stock 21,987,535 1,533,750 - 23,521,285

Non-affiliated common stock 2,401,780
Other investments -

2,401,780

Total assets accounted for at fair value $ 24389315 § 3444082 § - 93 27,833,397

There were no transfers between level 1 and level 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.

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.

Inputs and Techniques Used in Estimating Fair Value

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

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially
over time or among market makers, or in which little information is released publicly); and valuations based on other
significant inputs that are observable in active markets. The Company’s Level 2 financial instruments include corporate and
municipal fixed maturity securities and MBS priced using observable inputs.

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

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

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

B. The Company has no additional fair value disclosures.

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 $ 1,066,578 997,161  $ 1,066,578 $ -3 -
States, municipalities and political subdivisions 124,928,750 119,560,783 - 122,135,910 2,792,840
Foreign government - - - - -
Residential MBS 55,447,552 50,566,438 - 52,404,541 3,043,011
Commercial MBS 962,806 1,000,000 - 962,806 -
Collateralized loan obligations 66,028,234 66,619,592 - 60,380,234 5,648,000
Asset backed securities 90,050,134 89,626,215 1,960,000 84,501,516 3,588,618
All other bonds 48,002,732 45,882,180 - 46,998,232 1,004,500
Total bonds $ 386486786 $ 374252369 § 3,026,578 $ 367,383239 § 16,076,969
Preferred stock 24,321,285 24,161,285 21,987,535 1,533,750 800,000
Non-affiliated common stock 2,401,780 2,401,780 2,401,780 - -
Cash and short term 88,286,428 88,286,428 88,286,428 -
Total financial assets $ 501,496,279 § 489,101,862 $ 115702321 § 368,916,989 § 16,876,969
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Statement for September 30, 2020 of the Mid-Continent Casualty Company

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

21.) OTHER ITEMS - No significant change.
22.) EVENTS SUBSEQUENT

There have not been any events subsequent to September 30, 2020, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.
24.) RETROSPECTIVELY RATED CONTRACTS

The Company does not have any accrued retrospectively rated premiums reported as admitted assets.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

26.

~

Reserves as of December 31, 2019 were $293.5 million. As of September 30, 2020, $52.4 million has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $261.4 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 $20.3 million in unfavorable prior-year development since December 31, 2019 to September 30,
2020. 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.

INTERCOMPANY POOLING ARRANGEMENTS

The Company entered into a pooling agreement on January 1, 2016 with Oklahoma Surety Company, Mid-Continent Assurance
Company, and Mid-Continent Excess and Surplus Insurance Company. The effect is to transfer all direct insurance business of these
companies to the Company which will retain 100% of the premium, losses and expenses of the pooled balances, ceding nothing back to
the subsidiaries.

NAIC Company Code Participation
Company Number Percentage
Mid-Continent Casualty Company 23418 100.0%
Oklahoma Surety Company 23426 0.0%
Mid-Continent Assurance Company 15380 0.0%
Mid-Continent Excess and Surplus Insurance Company 13794 0.0%

The Company’s net underwriting results are determined after making cessions to various other affiliated and non-affiliated reinsurers
under terms of other reinsurance agreements. These cessions are made subsequent to the pooling of business from the affiliated pool
members to the Company. There are no discrepancies between entries regarding pooled business on the assumed and ceded
reinsurance schedules of the lead company and the corresponding entries on the assumed and ceded reinsurance schedules of other
pool participants. The Provision for Reinsurance (Schedule F, Part 3) is recorded by the Company and is not shared with the other pool
participants. Uncollectible reinsurance balances which are written off are subject to the terms of the pooling agreement.

As of September 30, 2020, the Company does not have an amount payable to or receivable from its affiliates, Oklahoma Surety
Company, Mid-Continent Assurance Company, and Mid-Continent Excess and Surplus Insurance Company.

27.) STRUCTURED SETTLEMENTS

The amount of reserves no longer carried by the Company for which the Company purchased annuities, with the claimant as payee but
for which the Company is contingently liable, is less than 1% of the Company’s policyholders’ surplus.

28.) HEALTH CARE RECEIVABLES

The Company does not have any health care receivables.

29.) PARTICIPATING POLICIES

The Company does not have any participating policies.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.
31.) HIGH DEDUCTIBLES

The company does not participate in any high deductible programs.

32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

The Company does not discount its liabilities for unpaid losses or unpaid loss adjustment expenses.

33.) ASBESTOS/ENVIRONMENTAL RESERVES

The Company does not have exposure to asbestos and environmental claims as contemplated by this disclosure requirement.

34.) SUBSCRIBER SAVINGS ACCOUNTS

The Company is not a reciprocal exchange and, accordingly, has nothing to report.

35.) MULTIPLE PERIL CROP INSURANCE

The Company does not write multiple peril crop insurance.

36.) FINANCIAL GUARANTY INSURANCE

The Company does not write financial guaranty insurance.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

GENERAL

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] 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] Nol ]
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[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] NoJ ]
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] NAJ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] 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 If the 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 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

Qo7



Statement for September 30, 2020 of the Mid-Continent casualty Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 57,880,876 58,824,317

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 57,880,876 $ 58,824,317

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]

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
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
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 invested 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 invested 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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI 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 5GI 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]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum 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 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 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.......ccvnvveininnine AL|..... Lo | v 332,835 | oo 282,104 | oo | et | st 100,031 | e 147,834
2. Alaska.....ooennneneen AK Nuco | et [ e s e ettt
3. ANZONA....ereeeenenn AL IO T 255,383 | oo 212,369 | oo 58,514 | .o | e 1,915,468 | .oovvvveenenns 26,854
4. Arkansas.........cieinins AR |...... [N P 1,750,701 | cooeeeene 1,652,261 | oo 418,678 | oooveeeenns 696,286 | ...cocerrreenne 1,200,481 | cooovvrrieinen 1,259,897
5. California.. LCA ... Noiit [ e | e esseeseees
6. Colorado......cccccvuereereunerneens CO ... Lo | e 670,050 | .o 798,559
7. ConnecticUt.........cocuvevverecrened CT| . Lecoo | e 225,601 | .o 234,905 [ .oouiieierieeirerienieniens | e | sttt ettt ens | sttt ettt
8. Delaware.......c.cccovuenecnunn. DE | e NSO PPN 8,884 | oot | ettt | st st st esteneees | sebets s ent sttt ntans | feeeetestens st et
9. District of Columbia...............DC | ....... O P DO PO DO PP PP PP OO OO OO O OTUOEN PPUTOTUPT OO
10, Florida......ccovneerenieincineins FL|...... [N O 7,327,410 | oo 3,964,708 | ...covveeenee 12,916,574 | ..o 6,556,930 | ...cocvrenne. 96,342,140 | .ovvvvreenn 75,577,481
11, GEOIGid. e GA ... Lo | v 883,002 | ..o 619,337 | oo 102,090 | .coovviviiineene 1,493,241 | oo, 1,144,462 | ..o 1,837,553
12, Hawaii.....ooooovereerenrceenee Hif....... Noco | et [ ceeereriseie e
13, 1daho......coe ID|..c.. Lo | v 496,217 | oo 448,192
14, MliNOIS.....cvueereeeereeereeeiereeeene L. Lo | e 297,647 | oo 428,862
15, Indiana........covvrevvevriniireiriis IN|..... Lo | v VA IV A IO 409,263
16, 1OWa .o IA]...... Lo | v 59,659 | covrerrreeeiis 56,740
17, Kansas.......ccovnenevvneineinerines KS|....... [EUORN EOPPO 3,348,361 | .o 3,404,024
18.  Kentucky.......cooevveveeeererirnnnns KY|...... SO 195,789 | oo 218,651
19, LoUISIana........coeueereeieeerinenee LA|....... Lo | v 1,129,811 | e 1,267,489
20. Main€.....coooeveveerereereierenan, 113,938
21.  Maryland.. ..520,390 |..
22, MasSacChUSELLS.......ccovvrrerecd MA | ool | oo | v eeeessnes
23, Michigan........coooeveveenvenecneene M L | e 758,071 804,855
24.  Minnesota.... ....114,918 144,974
25, MiSSISSIPPI.....oveeeerererireneneee MS |l | e 219,564 236,877
26, MiSSOUI....c.vvrnrerrrerrrrrnennenee MO |l | e 957,130 | oo 941,363 | oo 106,397 | vovvveeerrereereiens 71,248 | oo 1,334,720 | oo 960,618
27, Montana........ccoeeneeneeneermeeneee MT |l | e 866,125 | ..cooovrerreenee 1,093,975 | oo 456,689 | ....oocoeevcieennen 132,216 | oo 2,547,755 | oo 1,888,906
28.  Nebraska.......cccoeovervverennened NE | il | e 135,248 | ..o 144,018 | oo 22,430 | v 44,486 | ..o 13,599 | oo 52,454
29.  Nevada.....oomenmrmeneeneened NV | il | e AT,T08 | oeoeeereeeeeisieireies | reveeseesnstssesesessssissseens | seseeessessssssssesessessassnens | sebessessassssssssestessessssans | eebessessessastassessestessseeas
30. New Hampshire.......c...cccouu.. NH]....... Lo | e 31,480 | oo 6,559 | it | e | e nien | eresseessss e erenes
31, New Jersey....nveeneenens NJ | [N P 1,356,377 | cooeveeeienene 1,064,215 | ..o [ e | e 181,614 | oo
32, New MexiCo.....coovwvrrermrerrenen. NM|....... Lo | v 873,459 | .o 687,401 | oo 280,733 | oo 7,798 | e 1,603,442 | ....covvvnn. 1,350,491
33, New YOrK..ooooevenreeencieene NY|....... N o et reeeeieeinsieens | ceeeeesesseessesessesssntnenes | sesessessessestsesessestenantine | estseessestessnessesentestenens | stesesessessentent et estestentens | sebetees st st st ess e entneaas
34, North Carolina..........ccceceenen. NC|...... Lo | v 684,648 | ....ccoovvrrirennn 908,070 | .ovvreereriririirenis 8,400 | .cvevricrieinne 140,026 | ......cocvvenee. 2,240,234 | ..o 877,216
35.  North Dakota.........cccccoeureernenee ND |...... [N PP 2,308,189 | ...ocvovrreene 3,767,622 | ..o 190,518 | coeovvriieenene 5,611,493 | .o 4,654,088 | .....cooeevenee. 7,640,905
36, ONI0...ccoreireiriecreeieeiecies OH ... Lo | v 324107 | oo 320,203 | oo 2,189 | | s 341,349
37.  Oklahoma........ccoovvuneeneininneen. OK|...... Lo | e 22,238,798 | ..ovveene 22,135,340 | .o 3,630,941 | 9,843,730 | e 29,153,315
38, Oregon.....cooeemmeeeeenmerneennens 408,578 | ..ocvvvnn 351,782 | ooviviiirennnd68,500 | 8,000 | e 165,760
39. 790,703 600,402 |...ooverrreerrrireireiennns | eererenineeneieennnenen 133 | e 360,241
40.
41.
42.
43 .
44, TeXaS....cwmmrenervernenerinineen IX [l | i00000000000.36,693,929 | oo 33,884,179
45, Utah..ereneieenlUT [l | 002,007,503 | e 3,085,099
46. Vermont...
A7, Virginia....coceeeeereeseereeseeneneene
48, Washington..........ccceeovevveeeec e WA Lol e | e 240 [ oo | e | et | erseses st tenee
49,  West Virginia 453,150 | vovovrerrererns 296,179 | oo R X T U ISR 660,052 | ..o
50.  Wisconsin.........cccneeeeeneneee W i Lo | e 2,135,047 | oo 89,957 | .o [ e | s 31,297 |
51, Wyoming......coooervrrrrernrennene WY | i IO ST 1,313,258 | oo 1,353,136 | vovovvevrreeinns 272,493 | oo 224,336 | .ovvrerierinenns 669,853 | ooverreerrins 500,213
52, AMeErican SAMOA........coereerdAS | it Nuis | | e | et | et | crebes et eiens | sebee ettt
53, BUAM..cecererrrerrenenrinreneenes U [ reiedNacs | s [ cnrrrisssnsnnsseseninnes [ sernnesressiesssssssesesssnsns | sesssssssssessesssssnsssssessanss | snsssnsessassesssnsestessassnss | ssssssesessessassesessassanenns
54, PUEHO RICO......cvuriieierereened PR et | i et [ seinsieiesissisei e sesenisies | esesessessessesssssssssssesissins | consiessesssssssssesessessnssness | setsessessessassnssessessassnsens
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e 0
59, TotalS.....ccveveeerieeeecereens 89,166,502
DETAILS OF WRITE-INS
580071, oo XXX [ ettt sincineies | ettt | seeeeeress sttt sstens | seteebee sttt bs st ebns | feebet sttt ettt | shebes ettt bes
58002, ..o XXX [ ettt sinsineies | reeeeee st estenens | seeeesesess st st s st st estanns | setestsesest st et e bt st st entane | festeeestess st sttt est et | Shestessee sttt en s tees
58003. .o XXX [ ettt sieeineies | reeeeees s st estenes | seeeensi s sttt sess st estaens | setestsesest st et ss st st entane | festeeestesa st st ent st et | cheetees et sttt n e taeen
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 47 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 10
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 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.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
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.
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
GAI Australia Pty Ltd

HIIII

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
CcT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

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

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

Part 1 - Organizational Chart

American Financial Group, Inc.
| Great American Financial Resources, Inc. »
AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *
Annuity Investors Life Insurance Company *
Bay Bridge Holding Company, LLC »
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 *
Mountain View Grand Holding Company, LLC
Skipjack Holding Company, LLC
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 International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)
Great American Specialty & Affinity 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
Heritage Summit Healthcare, LLC
Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11.1

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 84-4395026
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
NH 84-4574243
MD 84-2654660
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314
GBR
GBR
IRL
GBR
GBR
OH 73-0556513 23418
OH 73-1406844 15380
OH 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement for September 30, 2020 of the Mid-Continent Casualty Company

Americ

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

Part 1 - Organizational Chart

an 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.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.

Human and Social Services Risk Purchasing Group, LLC

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

GAI Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, 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.
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 Entity is 0

wned by more than one company within the AFG group.

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
X 59-1671722
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 83-1767590
OH 31-0589001
OH 84-2358400
CA 31-1341668
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN) | *
31-1544320 | ........... ....1042046 American Financial Group, INC........c.cccoeeevevenneienneneneenessesensesssssessesnees | OHucnieis JUIP i [ OWNEISNID...ccev [ oo [ | ceees N
. 131-0996797 |... . | American Financial Enterprises, Inc. . | American Financial Group, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
31-0828578 American Money Management Corporation.... American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 271577326 | ..ovvveee | ovvvererieiinnes | evseencnenennen. | American Real Estate Capital Company, LLC.........cvvvvvinennincnereresinnenns American Money Management Corporation... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 27-2829629 | ....cccovee | eovrveveveeieiens | eeeeveenneeenen. | Mid-Market Capital Partners, LLC.........c.oocveiienicceeeeeee e American Money Management Corporation... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 41-2112001 |........... ceveneereenenieeees | APU HOIAING COMPANY......oviiiiicieiirese et American Financial Group, Inc....................... | Ownership......... American Financial Group, Inc.. N
........................................................................... 23-6000765 | ........... revveenreneenne | AMerican Premier Underwriters, INC........vevcvveieiesieeseeese e APU Holding Company............ccccererrerrnnennnee | OWnErship......... American Financial Group, Inc.. N
........................................................................... 13-6400464 | ........... seveneeneenneneee | LEDIGH Valley Railroad COMPaNY.........c.cvierreririeniineieeeseeeeseseeeeeeseeseeeees American Premier Underwriters, Inc.............. |Ownership......... American Financial Group, Inc.. N
........................................................................... 46-1665396 | ........... rvereneneeenns. | PENNSYIVania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company................... | Ownership......... American Financial Group, Inc.. N
........................................................................... 20-1548213 | ........... reververeeeennn. | Magnolia Alabama Holdings, INC........vecvieieciisiccceecee e American Premier Underwriters, Inc.............. | Ownership......... American Financial Group, Inc.. N
........................................................................... 20-157409%4 | ........... reveveeenenenens. | Magnolia Alabama Holdings LLC........o.cvviviveiicccceeseeee e Magnolia Alabama Holdings, Inc.................... | Ownership......... American Financial Group, Inc.. N
........................................................................... 46-1852532 | ....coovvee [ ovenererreirnees [ eerernenenennees | Michigan Oil & Gas Holdings, LLC.........c.voieienieneinieneiieseeeeeseese e American Premier Underwriters, Inc.............. |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 46-1480078 | ....cocovee | eovrveeirieieens | eveerersneenene. | Ohi0 Ol & Gas HOIAINGS, LLC........ovieicceecece e American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 136021353 | ...ovvevves | cvverveeiieieinns | eovisiieveenens | THE OWASCO RIVET RAIWAY, INC..ovvoveiee e American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 76-0080537 | ...oovvvee | eververeeerienes | eererrresrennene | PCC Technical INAUSEAES, INC....vvveveicvieicvce e nas American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 46-3246684 | ........... | cooeveriierieres | cereerienennn. | Pennsylvania Oil & Gas Holdings, LLC..........cocvcveieicecieesee s American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 236000766 |......cc.o. | covrvevesrieieiens | cervereiereennn. | PENNSYIVania-Reading S€ashore LiNeS.........c..ccvvvcveveveceeseceeeceeseveeenes American Premier Underwriters, Inc.............. | Ownership......... | .....66.670 | American Financial Group, Inc.. | .....N.......
.......... 98-1073776 GAl Insurance Company, Ltd..........cccoueieiiieicnieie e APU Holding Company. Ownership ...100.000 | American Financial Group, Inc.. | .....N.......
.......... . 131-1446308 |... . |Hangar Acquisition COrp...........cceueeverreesreererseeerieinnnns . | APU Holding Company. Ownership... ..100.000 | American Financial Group, Inc.. | .....N
.......... 91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company. Ownership ...100.000 | American Financial Group, Inc.. | .....N.......
.......... 91-1508644 Premier Lease & Loan Services of Canada, INC.........cccovrverrirrnrnreeininnennenns APU Holding Company.........cccccceveevereenennnn. | OWNership ...100.000 | American Financial Group, Inc.. |......N.......
.............. . 131-0823725 |... . | Dixie Terminal Corporation . | American Financial Group, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | .....N
.......... 98-0606803 GAI Holding Bermuda Ltd..........ccccvrveererririninrinsiseisiesissiseesssssssssesssessssenes American Financial Group, Inc Ownership .....99.990 | American Financial Group, Inc.. |.....N.......| 2.
........................................................................... 98-0606803 |....c.ccoee | ererrererereres | verrrrerrerreenee | GALHOIMING BEMUAE LE.......ovoieiiicicecc e GAl Australia Pty Ltd Ownership......... |.......0.010 [American Financial Group, Inc.. | .....N....... | 2.
........................................................................... 98-0556144 | ....oovvee [ ovrnrrrrrnrnnes [ evernrnnreenes | GALINAEMNILY, LI oottt GAl Holding Bermuda Ltd Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
............................................................................................................................................... Neon Capital LIMIted..........ccceevrirrieiireeseiese e GAl Holding Bermuda Ltd................ccccocee.en. | Ownership......... ...100.000 | American Financial Group, Inc.. |.....N....... | ...
............................................................................................................................................... NCM Holdings (U.K.) LIMIted........covvrrrnrerrireiriessriseissiseessesessssssssesesessessenens Neon Capital Limited...........cccccereverrerrernnnnn. | OWNEIShip......... |...100.000 | American Financial Group, Inc.. | ......N.......
............................................................................................................................................... Neon Capital MANAGETS.........c.cuirireiiirrieieie ettt snns NCM Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
............................................................................................................................................... Neon Holdings (U.K.) LIMIted..........cccoorrrniminrnininsesescseseie e seeseeeesees Neon Capital Limited...........c..ccccosveeeererrernnnee. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 98-0412245 | ......ccoeo | cevvevivrieiens | vevevneiienen. | LAVENham Underwriting LIMIted. ........couevevviveiiieieeesee e Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
............................................................................................................................................... Neon ltaly S.R.L.....oovrrnnrreenenenessnensseisssesssessessesssssssssssssssssssssens | |[TAueoneees | NIAL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... | .....60.000 | American Financial Group, Inc.. |.....N.......
............................................................................................................................................... Neon Management Services Limited...........cc.cccovveveiveveieveiveseisiieiseisiieseenneee | GBRu..is | NIAL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......| ...
............................................................................................................................................... Neon Sapphire Underwriting Limited............ccccovrvnenrnninccncnennrsccnenernennenes | GGY e | NIALL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 | American Financial Group, Inc.. |.....N.......
............................................................................................................................................... Neon Service Company (U.K.) Limited...........cccoeoveivreveinrereiseisreisecsiieisecnneene | GBRu.co.oos | NIAL............ | Neon Holdings (U.K.) Limited......................... |Ownership......... [...100.000 |American Financial Group, Inc.. |.....N.......| ...
.......... Studio Marketform SRL.........c.ocururireerreeiecinsire e ssseesesssssesssssseens Neon Service Company (U.K.) Limited.......... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N
.......... Neon Underwriting Bermuda Limited Neon Holdings (U.K.) Limited Ownership ...100.000 | American Financial Group, Inc.. | ......N
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN) | *
............................................................................................................................................... Neon Underwriting LImMIted.......c.c.veevreeereirereerence e eeeens Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
............................................................................................................................................... Orca INSUranCe AGENCY AlS........cieiriieieeeie s saes Neon Holdings (U.K.) Limited......................... | Ownership......... | .....89.425 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 98-0431601 | ..ovvves [ wevrrrrererrnernees [ eereerrreneenenne | Sampford Underwriting LImited..........veeeererieeienrrrieiscnsisessieseseise e Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
............................................................................................................................................... Xenon AGENCY LIMItEA........ccviveieieiriieieesieess et Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
............................................................................................................................................... Helium Holdings LIMIted...........covriririreerceciscseeeeseeee s American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
............................. GAI Australia Pty LEd.........ccoeirieieinieeisseess st seseens Helium Holdings Limited...............c..ccceuuuneenen. | Ownership, ...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... . |06-1356481 | ... . | Great American Financial Resources, Inc . . | American Financial Group, Inc..... .. | Ownership... ...100.000 | American Financial Group, Inc.. |.....N.......| 1.
.......... 31-1422717 AAG InSUraNCe AGENCY, INC.....cucvveiecrerieeecie et Great American Financial Resources, Inc...... | Ownership ...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... 34-1017531 CEreS GrOUD, INC....ovvvererrereieceeiei ettt Great American Financial Resources, Inc...... | Ownership ...100.000 | American Financial Group, Inc.. | .....N.......
.............. . |47-0717079 |... . | Continental General Corporation. . | Ceres Group, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ......N
.......... 34-1947042 QQAGENCY Of TEXAS, INC....ovreeeieiei st Ceres Group, Inc. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
........................................................................... 31-1395344 | .....ccoov. | ceevrveeviieins | eveeviierineenn. | Great American AdVISOrS, INC......cvvvcecviicecieecee e Great American Financial Resources, Inc...... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
0084.. | American Financial Group, Inc.. [63312..... 13-1935920 | ..ovovvee | cevererreereireens | ereereeeneieeeees Great American Life Insurance Company Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. |93661..... 31-1021738 | oo [ e Annuity Investors Life Insurance COMPany.........c.cceveeveveerereresseresissessenesseens OH........... A Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ O
........................................................................... 84-4395026 |........... | eeevesiievees | eereeierennnnen.. | Bay Bridge Holding Company, LLC Great American Life Insurance Company...... | Ownership......... |.....65.000 | American Financial Group, Inc.. |......N.......| 2.
........................................................................... 84-4395026 |.........c. | eeevesereiees | eereerernnnnnnen.. | Bay Bridge Holding Company, LLC Great American Insurance Company............. | Ownership......... |.....35.000 | American Financial Group, Inc.. |.....N.......| 2.
........................................................................... 27-4078277 | ...oovvee | oveverevennees | cveieeenennenne. | Bay Bridge Marina Hemingway's Restaurant, LLC............ccccooveveeveveiinceninenes | MD..ceeee. | NIA............. | Bay Bridge Holding Company, LLC................| Ownership......... | .....85.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 27-0513333 [ ..cocvvve | eververveenienes | ceveerrereneennen.. | Bay Bridge Marina Management, LLC..........covvveveveieiceieece e Bay Bridge Holding Company, LLC................| Ownership......... | .....85.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 20-1246122 | ..ocvvevee | ervevierievees | veveeriereenen, | Brothers Management, LLC.........c.cvieieiiiicicseeeese e Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 81-3737639 [ ...cvevvee | errerverrererierns | cereerrvrerenen. | Charleston Harbor Fishing, LLC.........cvveiveieeiereieceeeee e Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 20-4604276 | ....cccee | cerveveerievens | ververvsenienne | GALIC - Bay Bridge Marina, LLC..........coviieiiriecseeseese e Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 31139777 | cvovvves [ vrvrveieiinns [evnrivrnnseins | GALIC BIOEIS, INCeovvvoieieicie ettt ensnes Great American Life Insurance Company...... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
26-3260520 [ ....ovvvvee | errerrerrirenienns | erervireienienns Manhattan National Holding Corporation...............ccceveereincuereriersssseieisneennns Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yoo
45-0252531 [ ..ovovevve [ evreereireinireins [ ereereeneieenenns Manhattan National Life Insurance Company..........cccoceuernrenrereeneenssnnesniennns Manhattan National Holding Corporation....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N .
84-45T4243 | .......oooo | overerrreriees e Mountain View Grand Holding Company, LLC........c..cccccovvevenieisiereieserens Great American Life Insurance Company...... Ownership......... [ ... 65.000 | American Financial Group, Inc.. | ...... N 2.
84-4574243 Mountain View Grand Holding Company, LLC.... Great American Insurance Company............. Ownership......... | ..... 35.000 | American Financial Group, Inc.. | ...... [\ 2.
. |84-2654660 |... . | Skipjack Holding Company, LLC.. . . | Great American Life Insurance Company...... Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
52-2179330 SKipjack Marina Corp......c.euurerererenernsinressissesssssssssessssessesssssssssssssssssssssssssesss Skipjack Holding Company, LLC.................. Ownership ...100.000 | American Financial Group, Inc.. | ...... [\
42-1575938 Great American Holding, INC........cccuiueieienisieeseeese s OH.....cc.... UIP.....c.c.... American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.. | ...... TR
. |80-0333563 |... . | ABA Insurance Services, Inc.... . | Great American Holding, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
27-3062314 Agricultural Services, LLC Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.. | ...... TR
............................................................................................................................................... Great American Holding (Europe) Limited..........ccccoeverernirnecneserniinnennnecnnenns |GBR...co.o. | NIALL........... | Great American Holding, Inc..............c.cc........ | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
............................................................................................................................................... Great American Europe Limited.........c.cccooeevvevieiieieiniisseissesecssissecneissiennenns | GBRus | NIAL........... | Great Amerian Holding (Europe) Limted........ | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......| ...
........................................................................... AA-1T784136 | ...oovves | cevererereiinens | eeersenenennn. | Great American International Insurance (EU) Designated Activity Company.... [IRL........... | lA................ | Great American Europe Limited..................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... AA-1120817 | .ococveves [ eeeveeviieeees | eeveereieenennn.. | Great American International Insurance (UK) Limited Great American Europe Limited Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
............................................................................................................................................... Great American Specialty & Affinity Limited Great American Europe Limited Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
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Statement for September 30, 2020 of the

Mid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN) | *
0084.. | American Financial Group, Inc.. |23418..... 73-0556513 [ ..oveies | eoverererreeneenns | emreereenereenenne Mid-Continent Casualty Company. Great American Holding, INC........cccovvvvverenne. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. | 15380..... T3-1406844 | ......oooe | ovrerrerrrerrenns | errerreisienienns Mid-Continent Assurance Company.... A Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevoooor e
0084.. | American Financial Group, Inc.. [ 1379%4..... 383803661 | ...vvvee [ eererreerereennes [ eerrrenrereirninnns Mid-Continent Excess and Surplus Insurance Company Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
30-0571535 [ .ovoveers | erreererreienienns | ereerersnieninnns Mid-Continent Specialty Insurance Services, INC........cccvveeriererenrerersneenns Mid-Continent Casualty Company................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... TR
T3-0773259 [ ..coovevis | vvreererreirireins [ ereereeveieenenns Oklahoma Surety COMPANY.........ccruriirnrerreeireineenseseeesreesssessssessssessssssssesens Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
34-1607394 National Interstate Corporation.............coevreeiinineneneeseeese s Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ TS
. [34-1899058 |... . | American Highways Insurance Agency, Inc. . | National Interstate Corporation. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
31-1548235 Explorer RV Insurance AGeNCY, INC.......coccvievivieeiiereeeceseeee e National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevooa| e
98-0191335 Hudson Indemnity, Ltd..........coeuiiieecceceesee s National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
. 166-0660039 |... . | Hudson Management Group, Ltd......... . | National Interstate Corporation. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
34-1607396 National Interstate Insurance AGeNCY, INC.........corierrurreeneeneeneineere e National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee
........................................................................... 36-4670968 | ........... | eveveveieivirees | eeeeivenenenenen. | Commercial For Hire Transportation Purchasing Group..........c.cccvvceeiiennnnes National Interstate Insurance Agency, Inc......|Management...... | ................. [American Financial Group, Inc.. |.....N....... |4.
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395 | ..oveves [ v [ e National Interstate Insurance CoMPaNY..........c.ccvvereerreieneereeneineireiseeeessnineens National Interstate Corporation.............coc..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 11051..... 99-0345306 | ...ccvvvee | ervrererireeies [ erereiiniseninns National Interstate Insurance Company of Hawaii, InC.........ccccccoevveverererennee. National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
........................................................................... 43-1254631 | ...cccevee | ereevesiierieres | cereviseenennnn. | TransProtection Service Company National Interstate Insurance Company......... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. |411086..... 95-3623282 | ...cvcvvves | ervieriieieins [ Triumphe Casualty Company National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevooa | e
0084.. | American Financial Group, Inc.. [21172..... 86-0114294 | ...oovvs [ e [ e Vanliner InSUrance COMPANY.........c..eurerureesreeneeeesesseeeseaseeesssssssesessessesssesanes National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Y.
........................................................................... 20-5546054 | ....cccooee | everrerriieriees | cereerrrenennnn. | Safety Claims & Litigation Services, LLC.......o.vcvvevevcreeeeeese s National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......|...
........................................................................... 46-4570914 | ..coovvevee | cereevrerierees | veveieriereennn, | Safety, Claims and Litigation Services, LLC.......oovvevciciceiecseeeseee e National Interstate Corporation Ownership......... [...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. |22179..... 95-2801326 [ ..vovvvves | eereererrererienes | ererrersireninnns Republic Indemnity Company of AMETICa.........cc.coceverevererieresesee e Great American Holding, INC.......cccccvvveveinnne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevoooio | e
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 [ .ovvviis [ erereisrieiieies e Republic Indemnity Company of California..............ccovevrereirrsieriesssseseinnens Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 59-1683711 | cvvvvveves [ wvrrrrrrerrenrnnes [ everrnrnnrenens | SUMMIE CONSUIING, LLC....ooioiiiecsieesee st Great American Holding, Inc...........c..ccc......... |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 59-3385208 | ......ccee | erreverrrierens | ververirenennn. | Heritage Summit Healthcare, LLC.........ooovvcvieiccccsecse s Summit Consulting, LLC.............ccecesureunneen. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 82-2462705 | ...cvvvee [ ovrrrrerrniinnes [ errrernnnnnnn | SUMMIt Real Estate HOIINGS, LLC........cvuvviiiireieeseiessssisee s Summit Consulting, LLC..........cccccccevrrrrrveneee. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 59-3409855 | ....ccovvee | erererrrierrenns | ververrreneneee | SUMMIt Holding Southeast, INC.........cvvveicviieieiceiecceeese e Great American Holding, Inc...............ccc........ | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. [ 10701..... 59-1835212 Bridgefield Employers Insurance COMPany..........cc.coueeeeeneenrenmerenesnssnnensesnenns Summit Holding Southeast, Inc............cccevene. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. | 10335..... 59-3269531 | ... . | Bridgefield Casualty Insurance Company.... . | Bridgefield Employers Insurance Company... | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. [ 16691..... 31-0501234 Great American INSUranCe COMPANY...........cvverernrrrrenresresnesnnessssssssesessesssssseens American Financial Group, INC.........cccovreuene Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761 American Empire Insurance Company.... Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
.......... . |59-1671722 | ... . |American Empire Underwriters, Inc.. . | American Empire Insurance Company. ..| Ownership... ...100.000 | American Financial Group, Inc.. |.....N
0084.. 31-0912199 American Empire Surplus Lines Insurance Company. Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 31-1463075 | ..ovvve [ eoverereireeinnes [ evernrnennene. | American Signature Underwriters, INC.........veeveeverereirineenseneseiseessissseseseeeenns Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 59-2840291 | ...ovvvvee | cerrvrrervrens | verveieirenneennnen | Brothers Property COrporation............co e esnns Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 25-1754638 | ...coovee | ovrrrrnrnernnes [ evernrnennnnnn | Brothers Pennsylvanian Corporation...........c.eeeeeeeernseneeseneensensisssessnseneenns Brothers Property Corporation....................... |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 59-2840294 | ......coe. | eovveveisieieiens | ceveeiennennnn.. | Brothers Property Management Corporation............cceceeecveniiecvscvevennnnns Brothers Property Corporation....................... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 311277904 | ..oovvvee | v | eveieeneenenee. | Crop Managers InSUrance AgeNCy, INC........c.veeecereeeneeneeneinsieenese e Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN) | *
........................................................................... 83-1767590 |.....coecve | covrrmeererereees | woverreernnenennn. | CropSurance Agency, LLC Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 31-0589001 [ ..covevee | errerrersrererns | ververeniennennnn. | DEMpsey & Siders Agency, Inc.... Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 84-2358400 |.....ccccee | woverererrrrnnes | erseienenennnnnn. | Human and Social Services Risk Purchasing Group, LLC............cccccoevecveieener | OHuvoeoeee. | NIA............. | Dempsey & Siders Agency, Inc...................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1341668 | .........c. | eeeveceriesens | vevrienrenennnn. | EDEN Park Insurance Brokers, Inc. Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
............................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.... Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......Y.......
.......... 39-1404033 Farmers Crop Insurance Alliance, INC..........ccoveerenieeniinieeeseesse s Great American Insurance Company. ...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... . 113-3628555 | ... . | FCIA Management Company, Inc.... . | Great American Insurance Company... ...100.000 | American Financial Group, Inc.. |.....N
............................. Foreign Credit Insurance ASSOCIAtION. ..........cco.cccveveevcveriicieeeeee s Great American Insurance Company. <erverenenennn. | American Financial Group, Inc.. | .....N
.......... 81-0814136 GAl Mexico HoldiNgs, LLC........coiurrieeeeireieieeseineese et sseeens Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.............. . 131-1753938 |... . | GAl Warranty Company........... . | Great American Insurance Company... . | Ownership... ...100.000 | American Financial Group, Inc.. | ......Y
.......... 31-1765544 GAl Warranty Company of FIOMAA...........ccceuririnrerrereieincneneieeseesceseiseieeen GAl Warranty Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
........................................................................... 61-1329718 | ..ooevvee | eovrveievrveieens | evereiensenenenn. | Global Premier Finance Company..........ccucveecveiicvenieeeeesee s ssesesenns Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
........................................................................... T4-2693636 |....ccovere | woneererrerreernnes [ evernenennnne. | Great American Agency of TeXas, INCu.....ueeeceeecinirneineiieeseisese e Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353 | oocvevvies | ervrereiieeins e Great American Alliance Insurance COMPaNY..........ccocueveevereeesereressereseesnsenes Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
0084.. | American Financial Group, Inc.. |26344..... 15-6020948 | ...ovoves | cverereeieies | e Great American Assurance CoOmMPaNY..........cccueveurirereriresesissesssssssssessssssenees Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..o..
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091 | ..ocvevvee | erveererrieeies e Great American Casualty Insurance COmpany...........c.coeevereereeeresrereseseesnes Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevooa | e
0084.. | American Financial Group, Inc.. | 10646..... 36-4079497 | ..oovvvves [ e [ e Great American Contemporary Insurance COmMpany............cocoeeeeereeneereeeeencen. OH........... A e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 37532..... 31-0954439 [ ..oovvives | ererierieereeies | ererveieierienne Great American E & S Insurance Company Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ O
0084.. | American Financial Group, Inc.. |41858..... 31-1036473 [ ..ovvivs | eevrerverrereiienes | ererveieienienns Great American Fidelity Insurance Company Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 31-1652643 | ....ovovv. | eovrverveerieeens [ evvesvenennn. | Great American INSUrance AGENCY, INC.......vevecvveeveveveeeieese s Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
0084.. | American Financial Group, Inc.. |22136..... 135539046 | ...ooovver | crerrerrierieins | e Great American Insurance Company of NeW YOrK..........ccccceeviereveinnienennns NY .o A e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 31-1073664 | ...ooovve [ wvrrrrerieiinnes [evrrnrrnrenen | Greéat AmMerican LIOYd'S, INC....uvvvveceererireiinriseieeis s ssssssessesesens Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 31-0856644 | ........... | coveverrieiees | cervesienennn. | Great American Management Services, INC.........vvevevvvveieireieieiceie e Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778 | ..eveve | vvrereereirerenns [ ereereineeenenns Great American Protection Insurance Company. Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 31-0918893 | ....cocvee | cervervierresees | vervrieirennnenn. | Great American Re Inc Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. [31135..... 31-1209419 Great American Security Insurance COMPaNY..........covvverrererneseressesseseesnnesnens Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. | 33723..... 31-1237970 | ... . | Great American Spirit Insurance Company...... . | Great American Insurance Company... . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 16618..... 83-1694393 Great American Underwriters Insurance Company. Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc.. | ...... [\
.......... 59-1263251 [ ..evevvve | erevernreiiens | ervervnenreneees | KEY LAFGO GIOUP, INCuvvoiviieiiicicteie et Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. | .....N.......
.......... . |871850814. |... . | PLLS Canada Insurance Brokers Inc... . . | Great American Insurance Company... . | Ownership... ...100.000 | American Financial Group, Inc.. |.....N
.......... 31-1293064 Professional Risk BroKers, INC...........coceeiinieisiisieeseeeseiese s sees Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-0686194 | ...coovvee [ ovrnerrrrernnes [ errinenennnes | ON@ E@SE FOUMD, INC..eoeeecveeesceeseececseseisssssesnessesssessnneneens | OHueeeee | NIALL............ | American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
........................................................................... 31-0883227 | ...cvvvvee | ererenrierens | veverirenrennee | PiONEEE CArPEL MllS, INC..ooveeseeieseeneesssseseissessesssessesssnnnes | OHuevees [ NIALLL........... | American Financial Group, Inc Ownership......... [...100.000 |American Financial Group, Inc.. | .....N.......
........................................................................... 311119320 [ oo [ eovrvereireiinee [ evvenrneneens | TEJHOIAINGS, INCeoeieecnenseseseiecssensseissssssssssssssssssssssssssnses | OHeeveee | NIA........... | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-0728327 | ovevvvee | evrveeerieieiens [ vveeenveeeene | Threg East Fourth, INC.......cecvvicvcciicciccceveccceceeeveceiveceeeeseessseeenssneeens | OHucc | NIALL........... | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN [*
Asteris Explanation

1

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

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

Great American Insurance Company is the majority member of the Association.

2
3
4

Company is affiliated but not owned.




Statement for September 30, 2020 of the Mid-Continent casualty Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
................................. 0.000 | oveeeereeeieerereereee s
................................. 0.000

..0.000 |.
..0.000 |.
..0.000 |.
..0.000 |.
..0.000 |.

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine....... OO T
. Inland marine........ .2,087,277
. Financial guaranty..........c.cccoeeevivieverinnns
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.
12. Earthquake
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation
17.1 Other liability-0CCUIMBNCE. ......cviveviceereieesiee ettt sss s | seresesssissesesseaenas 39,858,945
17.2 Other liability-claims made... ..13,961,334
17.3 Excess WOTKErs' COMPENSAtON..........ccccoucvivieiieiieeieee e sseiens | creeresessssseses et ees
18.1 Products liability-occurrence
18.2 Products liability-claims made
19.1, 19.2 Private passenger auto liability
19.4 Commercial auto liability......

—
SOWOOUTAWN

. Warranty
. Reinsurance-nonproportional assumed property.

. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......cccceeerirsrsrrririrsriinens

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

2. Allied lines....
3. Farmowners multiple peri
4. Homeowners multiple peril...
5. Commercial multiple peril

6. MOMQgAGgE GUAANTY.......eeceecercieciciee ettt
8. Ocean marine
9. Inland marine........
10. FINANCIAl QUATANTY.......cvoiecircerececteie ittt
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made..
12. Earthquake.........ccoeovevvevererccrciecienns
13. Group accident and health
14. Credit accident and health....
15. Other accident and health....
16. WOTKETS' COMPENSALION. .....uvverereririrceeiseisitesesie et ssss ettt et snssssests | sesessssssesessesssnsessessessessessesssssnssnes s et nn
17.1 Other liability-occurrence.. TR 14,322,623 | oo 40,875,592 | ..o 42,603,262
17.2 Other liability-claims made... . ...4,888,088 | . .15,565,660 | . 12,684,312
17.3 EXCESS WOTKETS' COMPENSALION. ........coureririecieireese ettt seese st se e ssessssssessessenens | sessessssesessessessessessessasssesessessssssessees et et e naes
18.1 Products lability-0CCUITENCE............c.cviuieeicieteeeteee ettt ssseses | sesbesssssessssssesssssssesaesneas 5,938,550 | ..o 16,030,633 | ..o 15,696,252
18.2 Products liability-claims made
19.1 19.2 Private pasSeNger QUL0 HADIIIY...........o.erurruruririireirrieieere et seeeeses | sessessseessess e sseesens st ens e essees s e
19.3 19.4 Commercial auto liability...... . . ..8,119,975 | . ...4,573,350
21. AULO PhYSICAl AMAGE.......cveeieeiircteecesec et ssessnntes | esessssesessseses s e s ssnseses s nee 869,022 | ...ovovieeeee e 2,617,772 | oo 1,722,104
22. Aircraft (all perils)

29. International..
30. WaITaNtY......ooeveereereeereeeeseie s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS.........ccvvrerrererririiessere e

3D, TOMAIS. ...ttt

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......viverreireirinriniiisisescesseseissnrsesseenes
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statement for September 30, 2020ofthe Mlid-Continent Casualty Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
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 2020 2020 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 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Prior.cooe. | o, 109,871 | oo 84,504 | .ooviiis 194,375 | oo 27,791 | oo 10,691 | v 38,482 | i 88,401 | .o 16,713 | oo 80,005 | ..ooveciciinens 185,119 | v 6,321 | 22,905 | ..o 29,226
2. 2018 s [ s 15,403 | oo 24,652 | oo, 40,055 | ..o 5ATE | v 1211 | 6,687 | .o 11,591 | s 3,013 | e 19,002 | oo 33,606 [ ..o 1,664 [ .o (1,426) | ..o 238
3. Subtotals
2018 + PriOr..c.oo. | o 125274 | o, 109,156 | .ovovvvieiieiis 234,430 | .o 33,267 | oo 11,902 | o 45,169 | .o 99,992 | i 19,726 | oo 99,007 | e 218,725 | oo 7,985 | .o 21479 | 29,464
4. 2019 s e 14,920 | oo 44164 | v 59,084 | .o 4,408 | .o 2,781 | s 7189 | i 8,862 | .o 3347 | e 30,501 | oo 42,710 | [SEET0) ] I (KLY ] I (9,185)
5. Subtotals
2019 4 PriOr..ccoe. | o 140,194 | .o, 153,320 | oo 293,514 | oo 37,675 | oo 14,683 | .o 52,358 | .o 108,854 | ..oovvvviiniiiinnas 23,073 | e 129,508 | ..o 261,435 | oo 6,335 | i 13,944 | . 20,279
6. 2020......coiirrnns [ ) .9, SRR RO )., SO PO ) .9, SO PO D .9, SO [P 4556 | oo 4,556 | .. D, SO RO 8,248 | ..o 38,813 | oo 47,061 | oo ) .0, SR [ 0,0, SO PR XXX
7. TotalS. ..o | o 140,194 | .oovvviine, 153,320 | oooovvvrcreines 293,514 | oo 37,675 | oo 19,239 | oo 56,914 | ..o, 108,854 | ...ocoovvvriinne 31,321 | oo 168,321 | cooovvverris 308,496 | ....coovrvrirrinnnne 6,335 | .o 13,944 | oo 20,279
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..coccoveveieinnee 169,226
| P 45%| 2. v 9.1 %[ 3. e 6.9 %

Col. 13, Line 7

Line 8

4 12.0 %




Statement for September 30, 2020 of the Mid-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

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

4.

Bar Code:

* 2 3418202 0490000O0O03 =
* 2 3 4182020455000 0 3 =*
* 2 3418 20203650000 3 =

Q15

Response

NO

NO

NO

YES




Statement for September 30, 2020 of the Mid-Continent Casualty Company

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. CDW Prepaid MaINENANCE. .........ccveiiriiiieieiiteiieisetssie ettt se s ssssssenaes | essssssssssessessssenaes 18,761 | v 18,7671 | cevveveeevereeieineeeen0 s
2597. Summary of remaining Write-ins for LINE 25.........coiuiiereiicieisieiesssies et esisssssesesssssnees | evssssssssessssnsenans 18,761 | o 18,7671 | o0 | e 0

Q16




Statement for September 30, 2020 of the Mid-Continent Casualty Com any

SCHEDULE A VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
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 depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cocvererirenrnnsineseseecseeneenn
ACCIUal Of dISCOUNL. ..o Y
Unrealized valuation increase (deCrease)............wwrerurereeneereersesnesneeneereenneed
Total gain (loss) on disposals
Deduct amounts received on disposals.
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............
Accrual of discount...........cccoceverernee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

.5,185

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
Deduct current year's other-than-temporary impairment reCoOgNIZEd............cccoueueurieiveieiiierieceseee e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........ccocerverveeicreirnnnans
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

................................. 469,732,387
................................... 74,423,341
........................................ 961,760
........................................ 444,085
........................................ 131,377
................................... 82,827,950
........................................ 605,128

................................. 468,422,818
................................... 75,282,387
..................................... 1,260,352
..................................... 5,151,438

................................. 459,639,754
........................................ 100,000

................................. 469,732,387
........................................ 100,000

................................. 459,539,754

................................. 469,632,387
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statement for September 30, 2020ofthe Mlid-Continent Casualty Company

SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC T (8):verrereeererereenieseseesieees e ssess s esss st essssesssessssns | seesssssssessssnessssnes 342,875,694 | ....oooovirrrririi 15,135,631 | cooovvirceinrriceins 16,990,565 | .....ovvvurermernierirnns (3,533,257) | coveonceercrirciinens 355,213,479 | oo 342,875,694 | ....ocooovrrirrinens 337,487,503 | ...oovverrrrriiens 344,836,476
2. 34,129,784 2,018,750 2,788,324 31,409,591 34,129,784 134,899,358 | ... 31,738,680
3 NAIC 3 (@) eeurermeririrerieesee ittt | eeesene s 1,875,418 [ oo riesiesinnenes | eveseeesieseissess s 999,986 | ....oourvrrirrrirreeens 109,150 | cvoovvevrirecicrireeiiens S5T4474 | oo 1,875,418 | oo 984,582 | ..o 415,193
B INAIC 4 ().t | €4ttt | et et | ettt | enet et 719,795 [ ooooiierieceiesieesieseseerisesies | crereesseses st esssens | sesteeene st 719,795 | oo
5. INAIC 5 (8)eeurernerirreserieeie ittt nesi s | eeesiens st 161,057 | cooeeririreceerieesinenieesienesees | coriessseeni e 1,149 | s 1,223 | oo 156,114 | oo 161,057 | oo 161,131 | s 172,788
B, INAIC B (@)...vevevereceearesesesesesseesieees s es s st | 6808 R0k E ekt | et LR SRk R R et e | 1eLE R E R R ket et | SeEEfeeE SRR R etk | CEEf et R Rt | HEf et Rt | eene e 0 |
7. T0tal BONGS......ovouieeriiiresisecieeies s esssenssnnnes | cosssessssenssensssnesns 379,041,953 | ..o 15,135,631 | .ooovvvveriisirirnniis 20,010,450 | ..o 85,235 | oo 387,353,658 | ....cooreiiriiriines 379,041,953 | ..oooviinrirriens 374,252,369 | ..o 377,163,137
PREFERRED STOCK

8. INAIC Ttttk | Seeb Rk R bRt | 48R ek R Rt R | £h e R e SRRt R b | e eb e R R R R | Heees R | Shek iR R | ekt O SN
9. NAIC 2u ettt | e 2UATAAB3 | ooovirieeeeresenieenes | et | eeeseese s 1,263,237 | coovocvrerreriieenens 19,544,263 | ..o 21,174,463 | .oooovrnnne 22,437,700 | oo 22,951,430
10, NAIC 3ottt | ressnnesies s enes e A5T4,844 | ..o | e 2,870,000 | c.vooverrrririienieneienees 18,741 | oo 4,460,000 | ..oovoreierririinenns 4,574,844 | ..o, 1,723,585 | oo 4,460,000
1.

20 Y O O O O PO DO OO OO PO OO PTE BSOS 0 | e
ST Y O o O O PO DO OO [ O OO OOP OO OO SOO RO POOTOTOl OO OO SOOI 0 | i
14, Total Prefermed SIOCK........ovvuurvrreieiieiesseinesssnesessessssssesssssssssssssssnsssns | ssssssssssssssssssssssenas 25,749,307 | ..o 0| oo 2,870,000 1,281,978 24,004,263 25,749,307 24,161,285 | oo 27,411,430
15, Total Bonds and Preferred SEOCK.........ovuerrerrmerrmessressressrssssssssssssssnsssnns | sssesssssssssssssssssannes 404,791,260 | ..ooovvvevrinniisnin 15,135,631 | .oooverrirsnirsnnes 22,880,450 | ..o 1,367,213 | oo 411,357,921 | oo 404,791,260 | ..o 398,413,654 | .ooovvveirriinrinens 404,574,567

(@)  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:

NAIC1S.......... 0; NAIC2S....... 0; NAIC3S§..... 0;

NAIC4S.......... 0; NAIC5S........ 0;

NAIC6S.......... 0.




Statement for September 30, 2020 of the Mid-Continent Casualty Company

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

QsSI03, QSI104, QSI05, QSI06, QSI07



Statement for September 30, 2020 of the Mid-Continent casualty Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 O PHIOK YEAN.........cuvivrrererierinriseiesississ st sessessessns | sssesssssssssessassssssssssssssssssessesens 25,329,516 | oo 27,408,291
2. Cost of cash eqQUIVAIENTS ACQUITE............ccevruivrieeieictese ettt sttt st s s s s sssssssnns | essesssssssessessssssessesssssssseesans 114,548,566 | .....oocvvveercrerereeesie e 83,674,050
3. ACCTUAL OF BISCOUNL.......cveevticeesii itk | eheRE e SRRt oieeb iRk
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total Gain (I0SS) ON GISPOSAIS........c.vuvereieeieeictieees ettt s et es st es s se e s s esses e sesses s basssssasens | essesssessesassessssass s s esses et esses et st essnsanes 284 [ oo
6. Deduct consideration received 0N ISPOSAIS...........ccoucveueiireiiicieiiie ettt b st benses | sesbebessesesss s s st s st sn et sens 65,194,048 | ...cooovvireeeeee e 85,752,825
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccccuviririireiriesieieies | e 74,684,318 | oo 25,329,516
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviuiiiieiiriiieieiisissiesiesisississeessssssessesssssssens | ersssessesssssssessssssssssassesssssssasses 74,684,318 | oo 25,329,516

QsSI08




Statement for September 30, 2020 of the Mid-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

QE01, QE02, QEO03
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statement for September 30, 2020ofthe Mlid-Continent Casualty Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - Industrial and Mi:
038413 AA 8 |AQFIT20AA-ABS........ 08/19/2020........ KEYBANK CAPITAL MARKETS INC......couiviiiiireiiiirireeiiieesesienssissesesissssssenes | soesssesessssssssesssssssssessesssssssesessnssnsenes | sesssssesssessesssssessessnsesessssanes 999,815 | oo 1,000,000 1FE
05377R DY 7 |AESOP 2020-2A-ABS.......cccovvvuee 08/05/2020........ BARCLAYS CAPITAL INC FIXED INC.............. 999,526 1,000,000 1FE
05492Q  AA 4 |BDS20FL5A-CDO.....cccorvvrerrnenee [T 08/27/2020........ CITIGROUP.....ooititiet ittt | Hoesssteses s e s eneres | eesesstesessees e en s eneenee 1,467,188 ..1,500,000 705 | 1FE
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 09/01/2020........ Direct 33 1FM
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS . .1 09/01/2020........ | Direct...... 135 1FM
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A................ 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC.....couviiirirriersiieiesissiessessensssisssesssens | orsssiessssssssessssssssessssssssessssssssssses | svessssssessesssesessossnes 2,976,098 3,000,000 1FE
70163Q AA 6 |PARLIA-CDO. [T 07/16/2020........ SG AMERICAS SECURITIES, LLC......coooviiieiiiiiesierriesiseresiseiesississeensssnne | ssssesesiesissssessssssssessessssssssessssssssnes | essesssesessesssssessssnssassenes 1,000,000 1,000,000 1FE
784054  AB 4 |SCFET 201 A2 - ABS. 08/11/2020........ Bank of America Merfill LYNCh............cuviiiiricicii e ..1,499,929 | ... 1,500,000 1FE
85022W AP 9 | SCFT 2020-A A - ABS.......cooiiieierceiireiesistie s ssssssessessssnens. | soenesessnesnes 09/16/2020........ CREDIT SUISSE SECURITIES (USA)......ciireiereiirirerinsiieresiseisesseienissesnenenes 999,950 | oo 1,000,000 1
86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS........ooeeirieiieieisieiiee et 07/10/2020........ | Amherst Securities Group LLC ...2,193,125 2,320,767 544 [1FE
89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202 07/15/2020........ Bank of America Merfill LYNCh...........ccovuiiierniiieinecenssesseessnisnes 2,000,000 2,000,000 1FE
97988P AN 6 | WOODMONT 2017-1 TRUST - CDO.......... 09/30/2020........ WELLS FARGO SECURITIES LLC.....ccutvuiiiiiniiiiinssiiserissis e snssnsssnssnssssens | nersssssseesssssssssnssenssssssssensensssssensessnes | soessossssssasssssssssssssessessssess 1,000,000 1Z
3899999. Total - BoNdS - INAUSIIAl @NA MISCEIIBMEOUS.........civiiiiie ittt st e s sess st eh s f 880 E 8880880080 E e E L E L EEEE 0 E oL E £ E S £EE 80 E £ 8810 E oS08 8ot Lienteee s bbbttt es | eobins s ens et enes 15,135,631 1,249 XXX
8399997, TOHAl = BONAS = PAM 3.......ceoceeieeeieiieieistesie et seess st eesstes et essssesssessesssessetsesnsessssesessessesssassessnss | ssessetassessessessssessessesassessessessssessessesassessessessesessessesassessessnssssessessesassessessnsessessessssessessesansessessesassassessnsansessessesessassesansas | fessessessssossessessnsessassesansassessssnsessasasas | seistsssessessessnsossassessnsansns 15,135,631 1,249 XXX
8309999, TOAl = BONAS..........cvoviicieiieiecieiictete ettt ettt ettt te b s teesetssaesesesseeessssesesssssseses | oesetessssssesessssesesassssesesesseseses e s ee et eseae s s e A e At e s ese st e s oAt s e se At e seAe st e aetes e se A et et e s e et s et et s seesetnseeete s saeeesesntetebesanaeses | etssesetesssetesssetesesseesesessetetesnnssensnes | oerereressetesinietetesnteranneens 15,135,631 1,249 XXX
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..........cccriiiiiieieiiicte ettt et te et ete et oetetetatessssesessetesesassesesessesebesssssees s seseses s seses s s esetes e s eses s s setes e s eeeseb s aeses s s eeet s s setesenseeetes s aes et s et et besastesessnsetebessstesas  oesmsetetassssssessssesesessssssesssesesesnsnsessnsns | oebebesssetesinsesesesansesansnees 15,135,631 1,249 XXX
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Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
o Year's nge Gain Interest / NAIC
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ei Prior Year Valuation Year's Temporary | Changein | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | B.JA.C.V. | B./A.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) | V. Disposal Date sal | onDisposal| Disposal | During Year Date Symbol
Bonds - U.S. Political Subdivisions of States
68609T DM 7 |OREGON ST .. | 09/01/2020. | Direct. 25,000 25,000 26,916 ...25,221 (221)|. (221) | coevvrees 25,000 |......... 0 519 | 12/01/2048. | 1FE.
68609T HV 3 |OREGON ST .. [ 09/01/2020. | DireCt........coouvieiiniiniiinniienissiiinns s, | e 30,000 30,000 31,696 ...30,168 (168) | . (168) | ovvvnee | o 30,000 | oo [ | s 0 [ 654 | 06/01/2049. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States............cccriiriisiiiisiiiiiiiss oo 55,000 55,000 58,612 ...55,389 0 (389) 0 (389)] ....... 0 55,000 | ...... 0 0 0 ... 1,173 XXX XXX
Bonds - U.S. Special Revenue and Special A it
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M........ .. [ 09/01/2020. | PaydOWN............coooriiriariienis [ o | e 80,987 80,987 80,987 ...80,987 (O 07/01/2043.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R .. [ 08/03/2020. | VAIIOUS.........cvvorervereverriiirriienens [ cevieeeiinneiieneiienns | s 163,899 | .......... 163,899 | ......... 163,899 163,898 1]. 1| 02/01/2042.
196479 2D 0 |COLORADO HSG & FIN AUTH .. 1 09/01/2020. | DIFECL........vvoveeeveereeeeeereeeesneeenes | eeeeeeneereessessinns | covereenees 50,000 50,000 52,835 ...50,273 (273)|. (VXK N — 05/01/2049.
19647P BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. [ 09/01/2020. [ PaYAOWN..........corveemrvierriiereiienies | ceviereiinneiineniienns | cveeieneienns 4,620 | ..coooveennn 4,620 | ..oooveennc 4,620 4,620 0. (O — 02/01/2044.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... .. | 09/17/2020. | Direct 95,000 95,000 | .......... 100,036 | ..coocovvevean 95,585 (585)|. (L) p— 11/15/2039.
246395 WY 9 |DELAWARE ST HSG AUTH REV......ccoocomvivimnrririrririnnes .. | 09/01/2020. | Direct. 25,000 25,000 25,990 25,104 (104) |. (104) | ....nc.. 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA........ .. [ 09/01/2020. | PaydOWN............cooirviiriiiiriiinnnis [ o | e 9,309 | oo 9,309 | oo 9,309 9,309 0. 0 | 08/01/2044.
3133N3 U9 3 |FHRE6008 - RMBS .. [ 09/01/2020. | PaydOWN...........cvverrieriirereiienies [ ceviereiiisreiseneiienes | e 123,869 | .......... 123,869 | .......... 125,921 125,831 | oo | e (1,962) | .ooovverrrrirans [ e (1,962) | .......... 11/01/2049.
3133N3 VG 6 |FHRE6015-RMBS .. | 09/01/2020. | Paydown 306,176 | .......... 306,176 | .......... 310,625 310,453 | ..o [ s (G ) R I (4277) | .....c... 09/01/2049.
31350A AU 2 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.... |.. | 07/15/2020. | Call @ 100.00..........cc..curveererrreannns 5,000 0 05/15/2027.
31350A BR 8 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.... |.. | 07/15/2020. | Call @ 100.00.........cccooccumvvvimrirrnns \ 480,646 (646) (646) | .......... 04/15/2025.
31397P PP 9 |FHM M012 AA3 - CMBS .. [ 09/01/2020. | PaydOWN...........cvvervieriiieriiienies [ ceviereiiiereieneiieees | v 192,214 | .......... 192,190 | ..o 192,190 192,214 0 (I — 08/15/2051.
31397P PV 6 |FHM MO012 A31- CMBS .. [ 09/01/2020. | PaydOwn...........ccooirvvirriianiiinies [ o, | e 144,161 | ......... 144,143 | ... 144,143 144,114 47 |. A7 | . . 08/15/2051.
31400B N5 3 |FN CA4011-RMBS .. [ 09/01/2020. | PaydOWN...........ccovorveervireriiienies [ e | e 775,260 | .......... 775,260 | .......... 787,374 786,783 | ...ovvvecccrreccs | v (11,522) | oo [ e (11,522) | ovvvee | e 775,260 | ..occvvee | e | e 0 .. 18,205 | 08/01/2049.
34074M  SJ 1 |FLORIDA HSG FIN CORP REV...... .. | 07/01/2020. | Direct 55,000 55,000 58,146 ...55,183 (183)]. 55,000 0 2,338 | 01/01/2050.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR.......... .. [ 07/01/2020. | DIFECL.........cvocvecreeriesieeeiesieseienns | overiieeiesiessiesnieens | soeereenn 10,000 | ... 10,000 | e 11,105 | oo 10,032 (32)]. 01/01/2050.
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV. .. 1 07/01/2020. | DIrECL........cvveviverrereieiersrieiieieeieies | ceveeeiiereessesesienes | eeveneennn 10,000 | ... 10,000 | oo 11,189 (31) ] cvrveererrvrnrens [rrvrveirenneB3) [veieine | 10,000 | e 04/01/2050.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV. .. | 07/01/2020. | Direct 91,200 ...85,616 (616) | evvveeererrnenn | eeerrereene(B16) [ o [ eveirerrnend85,000 | oo | v | v | s 10/01/2048.
45201Y YK 7 [ILLINOIS HSG DEV AUTH REV - MBS........ccocoovrmririrnninee .. 1 09/01/2020. [ PAYOWN......ccvvvrverrrieieirnrirsiinnes | vervrrvrirensnsniinnnes | vvennnen 127,128 | 10000 127,128 | e 122,043 122,758 | o | s 4,370 | o 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .. | 09/01/2020. | Paydown . ...1,978 AR 1,977 1 07/01/2032.
49130T PR 1 |KENTUCKY HSG CORP HSG REV......ccccommvrrirrrririnriir .. | 08/26/2020. | Direct. ...35,000 35,000 36,593 ...35,200 (200){. 07/01/2033.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV....... .. [ 09/01/2020. | PaydOWN...........ccvoerveecrieriiienies [ e | e 136,676 | .......... 136,676 | .......... 136,676 136,676 0)]. 12/01/2038.
56052F GP 4 |MAINE ST HSG AUTH MTG PUR......ccccommrvimrrrierrinnenns o [ 07/28/2020. | DIFECE.......vvoeeveerrreerriisenrieriirens | e | cevieniens 40,000 | ............ 40,000 | ... 43,067 | .oovreonns 40,531 (531) 11/15/2047.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 09/01/2020. | PaydOWN...........ccovveemmeeareiraniiiiens | coreriemeeissesieneins | cevveeees 117,563 | .......... 117,563 | .......... 117,563 117,563 0 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C..... ..109/01/2020. [ Call @ 100.00..........ccrvrvrrerrrrrrrnrrnes 2,462 . 2,462 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 08/31/2020. | Call @ 100.00...........ccccvvverrrrerannnens 65,000 65,000 ...65,000 0)]. 09/01/2048.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown v 104513 | 104,513 104,513 0)]. 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. [ 09/01/2020. | PaydOown..........cccoovumrinniiniinniiinns [ e | v 215,830 | .......... 215,830 | .......... 215,830 215,830 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown 67,121 67,121 ..67,121 0 04/01/2045.
60416S BU 3 |MINNESOTA ST HSG FIN AGY......cccovmmrrirrriinnriinsiis .. | 09/01/2020. | Direct. 35,000 36,762 ...35,261 (261) 07/01/2031.
60416S WD 8 |MINNESOTA ST HSG FIN AGY......cccooviivviiniiinciiiscis .. | 09/01/2020. | Direct 35,000 37,641 ...35,352 (352) 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... .. | 09/01/2020. | Paydown 27,251 27,251 ..27,251 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... .. | 09/01/2020. | Paydown 24,280 24,495 ...24,456 (177) (177) | o | v 24,280 | e 12/01/2034.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILLY........ o+ [ 09/01/2020. | DIFECL.......vooomverrrereeeinseieeneioenns | cevieeniisneiisnniiienns | eveireerens80,000 | i 60,000 | ............ 65,071 | oo 60,762 (762) (762) | covvvevee | cvvrerrrrnnnn80,000 | oo 05/01/2038.
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60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ 1+ 1 09/01/2020. | DIFECE......c.cvvrrernienererireerireeireesnes [ ereeriesisseissesisssines | eoeeeneeens 25,000 25,000 26,941 ...25176 (176) | . (176) | covvvveve 25,000 |......... 0 529 | 11/01/2045.
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 09/01/2020. | Direct 35,000 35,000 37,043 ...35,223 (223)|. (VX)L — 35,000 |..... (U I 771 | 05/01/2049.
61212R X7 6 |[MONTANA ST BRD HSG.......cccoomirviirriinriinreiieneiieneens .1 07/01/2020. | AQUSIMENL........voourviriieriieriiins [ et | cerevieeesisssiienens | oo . (U 12/01/2038.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ .. | 09/01/2020. | Direct 65,000 69,149 ...65,470 (470)|. (470) | ..covee. 09/01/2048.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS .. 1 09/01/2020. | Paydown..........ccocevvvrinrinriiciinns [ | covenennn8,048 | i 6,048 | ..coooviennn 6,048 6,048 0 (1 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH .. | 09/01/2020. | Direct 30,000 31,823 ...30,251 (251)|. (LY — 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH .. [ 09/01/2020. | Call @ 100.00..........ocvveererrirarriire 90,000 90,000 ...89,802 4 4| 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - .. | 09/01/2020. | Paydown 61,588 61,588 ...61,588 0 | e [0 [ 02/01/2037.
647200 P5 7 |NEW MEXICO MTG FIN AUTH .. | 09/01/2020. | Direct. 30,000 31,553 ...30,142 (142) 03/01/2028.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - .. [ 09/01/2020. | Paydown............cocourveinmviinniiinnis [ o | e 49,485 | L 49,455 | ............ 48,218 | oo 48,364 | ..o | s 1,090 | .o 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - .. [ 09/01/2020. | PaydOWN...........ccveoerverrrrirnriiinnns [ e | e 145,720 | e 145720 | .......... 144,536 145,096 624 |. 07/01/2043.
647201 DM 1 |NEW MEXICO MTG FIN AUTH... .. | 07/01/2020. | Direct 25,000 26,437 ..25,137 (137)]. 07/01/2049.
647201 HC 9 |NEW MEXICO MTG FIN AUTH... .. | 07/01/2020. | Direct. (53)]. 01/01/2050.
647201 JJ 2 [NEW MEXICOMTG FIN AUTH.......cccooovvmriirniiinniincienns .. | 07/01/2020. | Direct (50) | 07/01/2050.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..| .. | 09/01/2020. | Direct (432)|. 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..| .. | 09/01/2020. | Direct ...35,000 (201) |. 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R..| .. [ 07/01/2020. | DIfECL............cvveerreeerieerinriiieniiiens [ ceviereiisneiieneiiienes | v 115,000 (666) | . 01/01/2028.
658909 EV 4 |NORTH DAKOTA STHSGFINAGY......ccccommmvimnmriinnni | . 07/01/2020. | Direct (218)]. 07/01/2043.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY .. [ 07/01/2020. [ DIfECL........oooocveeeereeeeceeeeeeeeeeeenes | eeveeenerieneicieneriienes | e 175,000 | o 175,000 | .......... 189,607 175,472 (472)|. 01/01/2036.
677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV... .. | 08/03/2020. | Direct 30,000 28,650 ...29,818 182 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. | 09/01/2020. | Paydown 53,135 53,135 ...53,135 0 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. 1 09/01/2020. [ PaYdOWN........vvrrvviirineiernrieirens | verevernererisnseirennns | vvinenenn 112,830 | v 112,830 | oo 112,830 112,830 0 [ [ eererienenn0 | 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. [ 09/01/2020. | PaydOWN...........cvverrieriieriiienies [ o | e 264,204 | ......... 264,204 264,204 264,204 0 | e [0 [ 03/01/2046.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. | 09/01/2020. | Direct 205,000 205,000 205,000 ({0 S OTORRTOR ESORORRPOONN (1) } ISP 09/01/2037.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... | .. | 07/01/2020. | Direct 07/01/2034.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 07/01/2020. | Direct. (113) [ o | e (113) [ 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... . | 07/01/2020. | Direct. [{0))1 [FSTRURRPRURRPORS ESVURPROROOON (0) } IUOR 01/01/2038.
708796 Q6 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment JRUURSRIRRSIRN (RO | B IO 10/01/2035.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... . [ 07/01/2020. | DFECL.........ooorveereieeriereeniieniinns [ e | ceveeenen80,000 | i 60,000 | ............ 65,885 | ..coovvuennn 60,217 (VA0 SRR IR 17 1 4 | IS 01/01/2050.
83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. | 07/01/2020. | Direct. 25,000 25,943 ...25,070 (70)]. 07/01/2037.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 07/01/2020. | DIFECL........coooevecveeriesiesriesiserinns | oenriieeesisssiesniens | venreenn 15,000 | oo, 15,000 | ..o 16,328 | oo 15,141 (141)|. 07/01/2043.
83712D YN 0 [SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 07/01/2020. | Direct 65,000 65,000 ...65,000 0)f. 07/01/2038.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... .. | 08/12/2020. | DIfECL........cooorvecreerierieerirecisseisns [ eenrieeesenssssiesniens | vverreenid0,000 | oo 40,000 | ............ 41524 | 40,235 (235)|. 05/01/2032.
83756C TX 3 |SOUTH DAKOTAHSG DEV AUTH. .. | 08/12/2020. | DIFECL........covurercircieerenerirneerneeninns [ eerineiseessseisnninns | everneenn 10,000 | woiiinncs 70,000 | ..oovveoneee 74,383 | oo 70,545 (545) | . 05/01/2039.
88045R B7 6 | TENNESSEE HSG DEV AGY.. .. | 09/01/2020. | Direct 50,000 53,231 50,167 (167)| . 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. 1 09/01/2020. | DIFECL........cvvrerirriinrienriecireseinns [ eerineiseiresnisnsiens | eovneneenn 10,000 | woiinncs 70,000 | .oovvernnes 76,005 | ..ccoovirnnee 70,295 (295) |. 01/01/2050.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 08/03/2020. | DIECL........cooorverrerrierirenrirenireseinns [ enrisesieniessisnnsens | cvnrrernid8,000 | oriinnes 45,000 | ............ ABATT | e 45,366 (366) | . 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct 55,000 59,626 ...55,537 (537) | oo | eevrreend(B37) | v 01/01/2042.
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88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE...... . 109/01/2020. | Call @ 100.00.........cocevveerenricriens e | e 135,000 | i 135,000 | ...coooue. 135,000 135,043 (5)f. [65))1 SNSRI I 135,038 |......... 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... . [ 09/01/2020. [ PaydOWN............cooorvereinnesenins [ eevvmnnieneiisneiienes | cevireneenn 19,257 | i 79,257 595 |. 595 | oo | v 79,257 | oo, 09/01/2047.
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .1 09/01/2020. [ DIFECL.......covoocveeeeeereeeecseeeeeeeneeeenes | evveeeneeesnerenneriinnes | eeveenneen 10,000 | oo 10,000 | ... 11,118 ({721 ISR IR (62) | covvveeee | cevrerernnn 10,000 | e 03/01/2050.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. 1 09/28/2020. | Call @ 100.00.........corrermrrereerrrane | cerrerriseerinenninnns | ceversseennns 172 | 172 | s 1,172 0 { oo | e 1,172 [ 0 6 | 07/01/2037.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. | 09/28/2020. | Call @ 100.00.........c.ccovvureeerirrians [ e | e 172 | s 172 | s 1,172 0 [ | e 1172 [ 0 6 | 07/01/2037.
91743P  AK 1 |UTAHHSG CORP - MBS.........cccooimmmrimimiiimiirinciinniiinns .. | 09/01/2020. | Paydown 32,018 32,018 33,664 ..34,212 (2,194) (2194) | v | 32,018 | (U I 744 | 08/21/2044.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .. [ 09/01/2020. | PaydOWN...........cvomrvererrireriiinnis | e | 85,822 | inei..65,822 | e 65,822 | ..ccoovri 65,812 10 10 | oo [ 85,822 | s | i | v (U I 1,414 | 11/25/2039.
93978T XF 1 |WASHINGTON ST HSG FIN COMMN.... .. | 07/01/2020. | Adjustment. (U I SRR PO 0 23 | 12/01/2047.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... | .. | 09/01/2020. | DifECt..........oorveeimieenamiiinnniineniinnns | covensnisssniisssniinnns | cooeneees 110,000 | ...ccoee. 110,000 | .......... 117,436 1,613 | oo | e (1,613) | oo | (1,613) | oo | s 110,000 | oveooes | o | v [ 4,400 | 09/01/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ..........couruiiiriis corviinmiiissisisssisssssss s s ssssssssees | coseoas 6,453,160 | ....... 6,452,677 | ...... 6,600,986 6,465,828 0. (25,640) | ...oovoouveene 0. (25,640) | ....... 0 | 6,452,564 | ..... (V) 156 | oo 156 | ... 165,267 XXX
Bonds - Industrial and Miscellaneous
00100F AC 9 |ACIS 2014-3 A1F - CDO. .. | 08/01/2020. | Paydown 222,305 223,200 02/02/2026.
00443P AA 7 |ACE 2007-HE2 A1 - RMBS .. [ 09/25/2020. | Paydown............cocourvemervimeriinnni | e | ceverennn. 18,600 | 118,600 | oo 14,194 12/25/2036.
02315Q AA 6 |AMBACLSNILLC .. [ 09/30/2020. | Paydown............c.couvvvinmviinniinnis [ e | v 1,149 | 1,149 | 1,152 02/12/2023.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS. .. | 09/25/2020. | Paydown 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 - RMBS .. | 09/25/2020. | Paydown 01/25/2037.
059522 AA 0 |BAFC 2007-C 6A1- RMBS .. 1 09/21/2020. | Paydown 05/20/2047.
07386Y AE 4 |BSARM 2007-5 3A1- CMO/RMBS.. ..| .. | 09/01/2020. | Paydown , 08/25/2047.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-....... C| 09/20/2020. | Paydown 29,726 29,726 29,726 12/20/2025.
111337 AB 9 |BROADRIDGE FINANCIAL SOLUTIONS INC. .. | 09/01/2020. | Maturity @ 100.00...........covvererrernee | eorrrmemrirnerriisniiinns | e 2,000,000 | ....... 2,000,000 | ....... 1,997,420 09/01/2020.
123262 AN 7 |BJETS 2018-1A- ABS .. | 09/15/2020. | Paydown 20,795 20,795 20,794 02/15/2033.
12326R  AA 0 |BJETS 182A-ABS .. | 09/15/2020. | Paydown 06/15/2033.
12510H AC 4 |CAUTO 2020-1 A3 - ABS.........oorvveerrrirrrierenienerienniiens .. | 09/15/2020. | Paydown 02/15/2050.
12529F  AA 1 |CFMT 20HB3 A - CMO/RMBS .. | 09/25/2020. | Paydown 05/25/2030.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS. .. | 09/01/2020. | Paydown 887 09/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS. .. | 08/01/2020. [ PaYdOWN........vvvrvrirrreiernnrieirens | vereveseverinnsereninns | vevenennen 18,774 | i 18,774 | 14,454 | e 18,008 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS. .. | 09/01/2020. | Paydown (10,753) 05/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS.. .. | 09/01/2020. | Paydown 3,272 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. | 09/01/2020. | Paydown , (6) 01/26/2036.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS.. .. | 09/01/2020. | Paydown 26,142 26,142 26,142 ...25,606 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .. [ 08/01/2020. | PaYAOWN.............cooecreiceieriiienies [ cerieniiiieseiieneiienes | cevevienesieneiisnens | cevieeenienenes 149 19 0 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS.. .. | 09/01/2020. | Paydown 34,663 22,156 ...34,135 04/26/2037.
126670 NY 0 |CWL 2005-16 2A3 - RMBS .. | 09/01/2020. | Paydown 96,957 | ..oovvvennn 4,201 | o 86,696 07/25/2034.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS.... .. | 09/01/2020. | Paydown . 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS . | 09/01/2020. | Paydown 13,711 08/25/2035.
15672A  AA 0 |CERBXVIIIA-CDO .. | 07/15/2020. | Paydown 44,205 04/15/2027.
15673Q AA 4 |CERB XXIIIA-CDO C| 07/15/2020. | Paydown 81,308 04/15/2028.
17307G  4H 8 |CMLTI2006-WF1 A2C - RMBS........cccoovvviriiriricrierins .. 1 09/01/2020. | Paydown..........ccoovevemrinrinrivciiinns [ | coverennnn,586 | i, 5,586 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .. [ 09/01/2020. | PaydOWN...........cooorviariiieniienies [ e | e 3,959 | i 3,959 178 178 | oo 3,959 |........ (U I 141 | 08/25/2035.
19624V AB 3 |CAFL 2015-1 B- CMBS .| 09/01/2020. | Paydown 576,912 | .......... 576,912 576,912 0 [ | s 576,912 | .ovvve | e | e 0. 14,969 | 10/18/2047.
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21872F  AA 5 |CAFL2019-1 A-CMBS.......ccoooomivirirrirereirecniinne .. | 09/01/2020. | Paydown 5,084 1 1| [ errrenennnD,084 | i | i | e 0 [ 112 | 03/15/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018....... D| 07/27/2020. | Paydown 5,961 163 163 [ v | 8,123 [ [ | 0 [ e 135 |01/01/2037.
233046 AJ 0 |DNKN 2019-1 A2l - RMBS.......cooommmvirrirrinceiiecniienens . | 08/20/2020. | Paydown 2,500 . 0 [ | 2,500 [ 0 71 | 05/20/2049.
25755T AG 5 |DPABS 2017-1A22- ABS........coooviiirviireiineiieseisnniins .. | 07/25/2020. | Paydown 5,000 0)]. (O) ] coovvvies | e 5,000 | e 07/25/2047.
26208L AA 6 |HONK2015-1 A2 - RMBS... .. | 07/20/2020. | Paydown 1,250 0 [ | e 1,250 [ 07/20/2045.
26829C AZ 0 |GLGU 2015-7 AX - CDO. .. | 07/20/2020. | Paydown ...87,436 64 64 | .oovvee | 87,500 | 04/22/2030.
26857E  AA 6 |ELFI19AA-ABS .. | 09/25/2020. | Paydown ...99,246 20 20 | 99,266 |......... 03/25/2044.
28852L AE 3 |ECLO 1 A2-CDO.....coovveiivireiiceeieseieseieseieseienenes . | 07/20/2020. | Paydown 210129 | 10,129 | ..o 10,129 | oo 10,127 2 2 | . 210,129 | ... 07/22/2030.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ . 109/01/2020. [ PaYAOWN..........corveerrrieriinriiienies [ eevieeeeinesiinneiieees | cvieeeees 509,187 | .......... 509,187 | .......... 505,130 [ ooourverrrienrienies | e | s 4,057 | i [ e 4,057 | oo | s 509,187 |......... 07/25/2030.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS. .. [ 09/01/2020. | PaydOwn............cooimveireiinriiinis [ e | v 10,120 | oo 10,120 | cooovrvrnes 8,602 8,485 | ..o | e 1,634 | s [ 1,634 | | 10,120 | 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS... .. [ 09/01/2020. | PayAOWN..........ccveerrirrieriiienies [ e | e 413998 | .......... 415,173 320,658 433,224 | ..o | s 1513 | ... 20,740 | ....... (19,226) | ..o | v 413,998 | e 07/25/2036.
345397 YL 1 |FORD MOTOR CREDIT COMPANY LLC.... .. [ 08/13/2020. | CITIGROUP...........cocovinriinriinnis [ o | v 995,000 | ....... 1,000,000 | ....... 1,000,000 999,980 5 5 [ | v 999,986 [ oo 03/28/2022.
361856 DX 2 | GMACM 2004-HE5 A5 - RMBS .. | 09/01/2020. | Paydown 09/25/2034.
362341 4F 3 |GSR2006-AR1 3A1 - CMO/RMBS, .. | 09/01/2020. | Paydown 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS.. .. | 09/01/2020. | Paydown 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 - CMO/RMBS, .. | 09/01/2020. | Paydown 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 - CMO/RMBS...........cccooommiririrranees .. | 09/01/2020. | Paydown . 11/25/2035.
36655Y AB 3 | GARR 2018-1 A1T - CDO. .. | 09/21/2020. | Paydown 223,579 ({7 N I (65) | covvvevee | v 223,579 | e 03/22/2027.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR. | .. | 09/01/2020. | Paydown...........coocveremveremiemeniiiiens | cererireneerennirenninns | cvnreeren,918 | 05,918 | i 5,855 | oo 1,289 | i | e 137 s | e (1,37) | i | 5,918 | 09/01/2034.
40423X  AB 8 |NZES2018-PLS1A- CMO/RMBS.. .. | 09/25/2020. | Paydown 78,435 01/27/2048.
40423X AF 9 |NZES2018-PLS2 A- ABS .. | 09/25/2020. | Paydown 02/25/2048.
40423X  AG 7 |NZES2018-PLS2 B - ABS .. | 09/25/2020. | Paydown 02/25/2048.
41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS .. | 09/21/2020. | Paydown 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A - CMO/RMBS .. 1 09/21/2020. [ PaYOWN........vvvrvriirrrirernnineiiens | vevennneinerisnsereninns | verinneenene 31,733 | 31,733 | 022,293 | 025,224 | 08/19/2045.
42806D AH 2 |HERTZ2015-3A-ABS .. | 09/25/2020. | Paydown . 420,956 09/27/2021.
42806D CH 0 |HERTZ 192 A-ABS .. | 09/25/2020. | Paydown.........ccooveveerinriveiiieniinnns [ | e 158,373 | i 415,373 415,263 05/25/2025.
43283A AA 3 |HGVT 2017-AA-RMBS .. | 09/25/2020. | Paydown 57,049 57,041 .57,043 12/26/2028.
46185) AA 6 |IHSFR2018-SFRTA-RMBS........ccooovvimmrrimnrriirriiininiins .. [ 09/17/2020. | Paydown..........ccovvvenvinrinciinninnns [ everiinnicnicnciieninns | e 18,259 | 1000 18,259 | 118,259 | s 18,261 03/19/2037.
46187X AA 3 |IHSFR 18SFR4 A - RMBS .. | 09/17/2020. | Paydown 01/19/2038.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown ..18,294 03/25/2036.
466365 AA 1 |JACK2019-1 A2l - RMBS, .. | 08/25/2020. | Paydown ....5,000 08/25/2049.
46637U AA 5 |JPTEP A- CMO/RMBS .. | 09/01/2020. | Paydown 88,752 10/27/2042.
46637V AA 3 |JPTEP A-CMO/RMBS .. [ 09/01/2020. | PaydOWN............cooovvveerrirnreirenins [ o | e 126,615 | L 126,515 09/17/2042.
46639A AA 7 |JPTEP A-CMO/RMBS .. | 09/01/2020. | Paydown 92,894 92,894 12/27/2042.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2020. | Paydown 01/01/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 09/01/2020. | Paydown 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 09/01/2020. | Paydown 07/01/2037.
47232Q AA 1 | JMAC 2009-R2 1A - CMO/RMBS..........cocovvrvirierirrirens . 109/01/2020. | Paydown...........ccovvevrivcrvnnineiinnns [ revvrivnrcsniivcnieninns | voveeneeen 1,292 | 1000000021,292 | 11000000020,693 | 19,609 | 11/26/2037.
47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/01/2020. | Paydown 07/01/2037.
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47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 0 0)f. [(C) ] [ TR DO 0 253 | 07/01/2037.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. [ 09/01/2020. | PaydOWN............cooververerereriienins [ e | evvvvenneens 1,087 | i 7,587 | 4,408 7,379 208 0 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4....... .. | 09/01/2020. | Paydown (18) 18 0 02/01/2036.
525221 EM 5 |LXS 2005-7N ATA-RMBS........ccccoovvvmmmiimmriinniiniiianenes .. | 09/25/2020. | Paydown 22,136 ..23,879 6,341 0 12/25/2035.
543190 AA 0 |LTRANIIIA1-ABS .. | 08/15/2020. | Paydown 21,295 ..21,257 40 01/17/2045.
59020U ZE 8 |MLMI2005-A6 1A1- RMBS.... .. [ 09/25/2020. | Paydown............co.courvvvnrvianiiieni [ o | oo TL21T | 77217 | 71,980 | oo 74,342 08/25/2035.
61751D  AE 4 |MSM 2006-17XS A3A - RMBS........ccooomrivirrrineriiinriies .. [ 09/01/2020. | PaydOWN............ccvverreerrirnniiienies [ e | cevireenen2T A2 | 27412 | 10,910 | oo 27,130 10/25/2046.
62947A  AA 1 |NPRL2019-2 A1-ABS .. | 09/19/2020. | Paydown 34,680 34,680 ...34,680 11/19/2049.
64352V MN 8 |NCHET 2005-A A4W - RMBS.......ccoommrvimrierriiirriirenes .. [ 09/01/2020. | PaydOWN...........cvverreervinriinnies [ e | cevereen.88,598 | i 68,598 | ............ 68,597 | ..oovrre 68,598 08/25/2035.
64829T AA 9 |NZES 18FNT1A - CMO/RMBS... .. | 09/25/2020. | Paydown 35,476 35,469 ...35,471 05/25/2023.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS... .. [ 09/25/2020. | PaydOWN...........covcvriererrinnniiienies [ e | e D5 ATT | i 70,953 | oo 70,947 | oo 70,949 05/25/2023.
64829T AH 4 |NZES18FNT2 A-ABS......cccoooiiriiiirriiirriisneiisneiinnis .. | 09/25/2020. | Paydown 36,858 36,848 ...36,844 07/25/2054.
65130P AW 0 |NEWFL2016-1 A2R - CDO C| 07/20/2020. | PaydOWN..........ooourveeereeeniireneins | weereeieeeeienenirenenes | ereeeneren 64,837 | il 64,837 | ............ 64,837 | ..ccoovr 64,828 04/20/2028.
65535A AA 2 |NHELI2006-AF1 A1-RMBS........cccoooimviiinriiiiniisniins .. | 09/01/2020. | Paydown 2,378 10/25/2036.
68268L AA 5 |OMFIT 2015-3 A - ABS .. | 09/18/2020. | Paydown 148,896 11/18/2028.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS . | 09/01/2020. | Paydown 258,312 | oo | vererenene(3,376) [ e 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS .. | 09/01/2020. | Paydown 487,963 485,390 | ...oovoerrirennis | e (4,416) | 11/26/2049.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS... C|09/15/2020. | Paydown.........cocouvvvnmviinnriinniins | e | o34 | o234 | 06/15/2044.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS..........covrveariirerrireni .. [ 09/01/2020. | PaydOWN...........coooerverariireniienies [ e | e 216,167 | 10 216,167 | 10ii0219,240 | v v | cereeeene(3,074) | i 02/25/2050.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .. | 09/01/2020. | Paydown 09/27/2049.
74968Q AA 5 |RBIT 2020-1 A- ABS .. | 09/25/2020. | Paydown 02/25/2030.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS.. .. | 09/25/2020. | Paydown 07/25/2036.
75574W AC 1 |RCMT 18FL2B - CDO .. | 09/25/2020. | Paydown 854,090 854,056 06/25/2035.
76110V QL 5 |RFMS22004-HS2 Al6 - RMBS .. | 09/01/2020. | Paydown 06/25/2034.
761118 FM 5 |RALI2005-QA9 N41 - CMO/RMBS. .. | 09/01/2020. | Paydown 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS .. | 09/01/2020. | Paydown 02/25/2036.
78448Q AB 4 [SMB2015-B A2A - ABS.........ccooooiirieereiirerieeeeeseenens . | 09/15/2020. | Paydown 07/15/2027.
78471D  AA 5 [SCLP 161 A= ABS.....oiiiiririreiiereieesiieeesieeesi i .. | 09/25/2020. | Paydown 08/25/2025.
81748) AA 3 |SEMT 2019-4 A1 - CMO/RMBS..........ccoooommrviraririrarniis .. [ 09/01/2020. | PaydOWN...........ccovorveerrieriiienies [ e | e 114,840 | ........ 114,840 | ......... 117,245 116,179 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS .. | 09/25/2020. | Paydown .245,070 251,120 03/25/2050.
82652K AA 2 |SRFC171A-ABS .. | 09/20/2020. | Paydown 36,673 ...36,674 03/20/2034.
83404 AA 4 |SCLP2017-3A-ABS .. [ 09/25/2020. | PaydOWN...........ccvvonrvennrrirnniiiinnnes | e | e 101,403 | 100 101,403 | e 101,403 101,403 05/26/2026.
863579 UL 0 |SARM 2005-15 1A1- CMO/RMBS.........cccoocvvvvriirrririnnnens .. | 09/01/2020. | Paydown 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1- CMO/RMBS.. .. | 09/01/2020. | Paydown 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5-RMBS...... .. [ 09/25/2020. | PaydOwN............coovvrverarrirereienens [ e | e 16475 | 16,475 | 14,210 | i 14870 | | e 1,605 | ... 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS... .. | 09/01/2020. | Paydown (5)]. 08/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS. .. | 09/25/2020. | Paydown 8,493 05/25/2047.
872225 AD 9 | TBW 2006-5 A3 - RMBS .. 1 09/01/2020. | Paydown.........cc.ccoevvvvivvrineiveninnns [ everinrienicnniivciinns | oerneen 103,996 | 10100 103,996 | oo 89,411 | 89,410 [ | 14,586 | ..coccvvvverine 11/25/2036.
872227 AK 9 |TBW 2007-2 AGA - RMBS, . | 09/01/2020. | Paydown 813 07/25/2037.
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872400 AJ 9 |TCW2018-1 A2B - CDO .. | 07/27/2020. | Paydown..........ccccccevvricnrivciiniinnns [ evnriienicsiicsciivenns | +...1,000,000 | .......1,000,000 | .......1,000,000 | ........... 1,000,105 (105)|. [(10L3) O I 1,000,000 [ ..oovvee [ evvrrrireniinns | e 0. 31,050 | 04/25/2031.
87267J AA 1 |TFINS 2018-2 A1 - CDO C| 09/30/2020. | PAYOWN........oovvrerericrrineeineeiinins | vvernernnerieniseennes | ovvrinenens 14,2520 | i 14,252 | i 14,252 | e 14,268 ((15) ) IR I (16) | eveveer 14,252 | ... 0 328 |09/30/2039.
87342R AB 0 |BELL 2016-1 A22-ABS .. | 08/25/2020. | Paydown 2,500 . (U . 22,500 |......... 0 82 | 05/25/2046.
87407P AJ 9 |TAL 141 A-RMBS .. | 09/21/2020. | Paydown 366,669 (3)f. (3) | ceereere | e 366,667 | ..o [ o | v 0 02/22/2039.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS... .| .. | 09/25/2020. | Paydown ...61,928 2,373 2,373 | oo | 84,301 [ | e | e 0 01/25/2038.
89656C AA 1 |TRL2010-1 NTS - RMBS .. | 09/16/2020. | Paydown AT, (805)|. (805) | ..cvvver 0 10/16/2040.
89656F AA 4 |TRL2012-1A1-ABS .. | 09/15/2020. | Paydown 165,171 2,642 | o | e 2,642 | oo | e 167813 [ | | e 0 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS .. [ 09/15/2020. | PaydOWN............ccvvvrriscriscriincis [ o | e 14,1420 14142 407 | 14,037 105 105 | .. 0 07/15/2043.
89690E AF 4 |TRMF 2017-1 A1 = ABS.....oooiiiiieieiiiniineiiesieeiseisni . 109/15/2020. | PaydOWN........ooovvvnrereineierirnniinens [ evneinninneineinennne | covennennn 1,983 | e 77,963 | e 77,962 | e 77,963 0 0 { o | e 77,963 [ s | e | e 0 08/15/2047.
92257L AB 6 |VCC 171 AFX - CMBS .. | 09/01/2020. | Paydown 59,303 443 |. 443 | .......... 0 05/25/2047.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS..........cooomiiieineiiniins .. 1 09/01/2020. | PaydOWN.........cvvererrrineinciineirenes [ eovnerseinniinneinennns | cernereenes 16,826 | 116,826 | 116,895 | o 16,844 [GE:) ) T PR (18) [ v | evvrrerrreenend 16,828 | oo | e | v 0 06/25/2033.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS .. | 09/01/2020. | Paydown BATA | o | e 4,051 | s [ e 4,051 |......... 0 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS.... .. 1 09/01/2020. | PAYAOWN.......coorvrmerrieirciieriinnes [ erverirneersnisnsinenies | eevreniseessesissnens | cevnernnennn2y 382 | covveirneinns 2,218 (27) 27 |. 27 |, 0 09/25/2036.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 09/25/2020. | Paydown 204,311 | i | e | e (1,619) [ cooverrvienins [ v (1,619) | covvevree | weverrererenn201,913 | i [ [ e 0 12/27/2049.
95058X AG 3 |WEN 2019-1 A21 - ABS.. .. | 09/15/2020. | Paydown 0 06/15/2049.
960330 AA 8 |[WESTR171A-ABS .. | 09/01/2020. | Paydown 0 12/20/2030.
98886Y AR 9 | ZAIS2 2 ABR = CDO....iviuierirssrissrisenissiseisssnissnnssnsnes .. [ 07/25/2020. | Paydown......ccoovvniinniinneisernnniinnes [ eonmmenseessnssnesssnnns | covseensn:06,684 | iiiirr.66,684 | i .66,684 | i 06,686 | oo | eeninnienennn2) [ | e (@) [ [ 86,684 | i [ | e 0 07/27/2026.
3899999. Total - Bonds - Industrial and Miscellaneous s v 11,982,806 | ..........843 | 72,596 ) L....24,362 | .......49,077 | ....0 | ........13,502,886 | ...... 0. 11,206 | ......... 11,206 XXX
8399997. Total - BONAS = PAMt 4. enes | snssnsssssenssnsssnssnssnsssssensssssssnenssnsssesensssnenes | i 20,022,201 | 1...20,221,753 | .....19,856,775 | oo 18,504,023 | ............843 | ........46,566 | .....24,362 | ......23,048 | ......0 | ........20,010,450 | ...... [V 11,362 | oo 11,362 XXX
8399999. TOtAl = BONGS. ...t e st | 100 20,022,251 ] 1....20,221,753 | .....19,856,775 | .vveve. 18,504,023 | ............843 | ........46,566 | .....24,362 | ........23,048 | ......0 | ........20,010,450 | ...... 0 . 11,362 | ... 11,362 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
316773 60 5 |FIFTH THIRD BANCORP.......cccovvirirnrieriirrierssisseenines .. | 09/16/2020. | Strategas Securities LLC........cccccoe. | vevvnns 40,000.000 | ....... 1,089,410 | ..o | e 1,000,000 0 [ | vereeee 1,000,000 | oo | coriae 89,410 | ......... 89,410 | ....... 33,125 XXX
617478 50 4 |MORGAN STANLEY . | 08/31/2020. | Strategas Securities LLC.......cocccese | wee 100,000.000 | ....... 2,365,493 | oo | s 1,870,000 0 i | 01,870,000 [ | s 495,493 | ... 495,493 | ....... 76,112 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. ........ooeiiiniiisssssiissssenssssssnssssenns | eneees 3454903 | XXX | ... 2,870,000 2,870,000 0 0 0 0 ... 0]......2,870,000 ... 0. 584,903 | ....... 584,903 | ..... 109,237 XXX
8999997. Total - Preferred SIOCKS = PAM 4. ...ttt ettt | nennas 3,454,903 2,870,000 2,870,000 0 0 0 0 | e 0]....2870,000 |.... 0. 584,903 | ...... 584,903 | ..... 109,237 XXX
8999999. Total - Preferred StoCKS......vvvriririirieierissiierisnines NI 3454903 | XXX | ... 2,870,000 2,870,000 0 0 0 0 ... 0]......2,870,000 ... 0. 584,903 | ....... 584,903 | ..... 109,237 XXX
C Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
59156R 10 8 |METLIFE ORD .| 08/12/2020. | BLAIR WILLIAM AND COMPANY.. | ...ccovvrnene 10.000 | oo 401 XXX 510 . (4) XXX [
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD......cccoinieen: .. | 08/11/2020. | BLAIR WILLIAM AND COMPANY.. | ........ 17,500.000 | ...coooeee 100,654 XXX 255,850 | ... 15,400 | .o [ 204,575 | ..... (189,175) XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccoviviiiivisinnines . .101,055 XXX ..256,360 [ ......15,396 | ..o [ 204,575 | ... (189,179)| ... XXX XXX
9799997. Total - Common Stocks - Part 4 [ 101,055 XXX 256,360 | ....... 15,396 | ..o | 204,575 | ..... (189,179) XXX XXX
9799999. Total - Common Stocks. [ 101,055 XXX 256,360 | ... 15,396 | ..ccocoinnnn0 | 204,575 | ..... (189,179) | ....... 0 | 87,181 | 0 | 33874 | ........ 33,874 | ....... 10,339 XXX XXX
9899999. Total - Preferred and Common Stocks. e 3,555,958 XXX e 2,937,181 | ...........3,126,360 | .......15,396 | ....ocornen0 | 204,575 | ..... (189,179) | ....... 0] n2,937,181 | ..o 0. 618,777 | ....... 618,777 | ..... 119,575 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS. ... i nsssnss | coans 23,578,209 XXX ] 22,793,955 | ......... 21,630,383 | .......16,239 | ........46,566 |..... 228,937 | ..... (166,132) | ....... 0]....22,947,630 | ... 0].. 630,139 | ....... 630,139 | ..... 619,133 XXX XXX




Statement for September 30, 2020 of the Mid-Continent Casualty Company

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for September 30, 2020 of the Mid-Continent casualty Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Third Month *
Open Depositories
Mabrey Bank...........coeuvireerirereineernienieine Tulsa, OKIANOMAL.......ccveerrieieirrenierernrirens | e | e 0.300 [ .oveeerierenirrierens | e | e 11,734,460 | ........12,325,708 | ......... 10,647,937 | XXX
PNC BanK.........ccovveveererririieieieesiese e Pittsburgh, Pennsylvania............ccccceennrvneces | vovereniencnes | v 0.200 | oo | e | e 1,459,448 | ..........2,367,083 | .......... 2,948,586 | XXX
The Bank of New York Mellon.......cccccovrvininnnns New York, NeW YOrK.......cocovinrieninioninnnsninnns | coernnnsnsnnnns | vevnnes 0.010 [ 5,837 .5,188 | XXX
0199999. Total Open Depositorie XXX XXX 0 0. 13,199,746 . 13,601,710 | XXX
0399999. Total Cash 0N DEPOSIE........wuurusireriririiereresersses st XXX XXX 0] 0] s 13,199,746 | .........14,698,475 | ......... 13,601,710 | XXX
0499999. Cash in Company's OffiCe..........cuuuimiriiiiiinisiiierienssississiienns XXX XXX XXX XXX 400 400 | XXX
0599999. Total Cash XXX XXX (I (U 13,200,146 | .........14,698,875 | ......... 13,602,110 | XXX

QE13
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statement for September 30, 2020ofthe Mlid-Continent Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 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 INST......ooiieiiiirieiiieisiesstseissssessessssesesse s sess bbb s8££ 09/30/2020....... 0.010 |.........

94975H 29 6 [WELLSFARGOITRSH MM L...oouviuiirieicesseiseise s sess s8££ SD.ernne 05/04/2020....... 0.010
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............cuiiiiiie st es Sk i bbb bbb
8899999. Total- Cash EQUIVAIENTS et R R e Ree | S4ieEeeReEAe e R e R e R R RS R SRS AR R ARt reen




Supplement for September 30, 2020 of the Mid-Continent Casualty Company

* 2 3418202050500 10 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2020
NAIC Group Code.....84
Company Name: Mid-Continent Casualty Company

NAIC Company Code.....23418

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
....................... 829,185 | .o 785,192 | e 133,518

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? .........curiuierurerieneireiieeeneenseseese et ss st essssssssesssssssenss Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTITIEA OF ESHMALEA? ...ttt s et s £ e84 E 28428 R 842 E 2R R bRt e st Yes[ ] No[X]

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

2.31 AMOUNE QUANEIEA: ....vvcveiicecieictetet ettt et bbb ettt bbb ee b bt s et b s bt s s et b s st et s se e e s ae bbb e b et b e b e b s se s et s e st b et e b e b s se b b s s e bbb e st ensebets ebsebetsastetessnsetesansetesnsneas

2.32 Amount estimated USING reaSONADIE ASSUMPHONS: .........c.rvuererureieereretsreseeerseeesesseessseseeseessssssesessessesssessessesssessessesseeses e st eeseesess e ssessesEaes e sseesees e sseesast e s sessesEeesaees _sEieesessassassssssassanssnssassaneas

2.4  If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POIICIES: .........curirrererrirriereeiseiiesisseseesssssssssessesssssseasessessessssssessessessssssessessssssssessessanssnssessassns _sssses

Q505
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