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statement for March 31,2021 ofthe Mlidl-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 372,046,518 | ..ooorerirceierieeiicninne (U I 372,046,518 | ..cooovvvvennc 361,662,132
2. Stocks:
2.1 Preferred SHOCKS. ...t sesss st ssssssessssssens | crsnesiesesns 25,882,311 | oo (U IO 25,882,311 | oo 23,799,710
22 COMMON SEOCKS. ...evuvvvurrrceteiieeeseeieesseesseess st sest st sessssessssnns | cesssessssesns 56,374,467 | ...oovvovvvricis 100,000 | .cooovrvrncennn. 56,274,467 | ...ocoooveveennc 55,922,892
3. Mortgage loans on real estate:
31 FIESEIENS . vevueerceieiici ettt nnns | sesteeens sttt (O R (O (O 0
3.2 Other than firSt IENS........c.cveuiiieiierieriere ettt ssinns | corteinsesseesesse s (0 RN (0 RN (O PO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... vevveereeseeseeseseseeeeseeseessessee e ssesb e st st bs e esb st ens et es s st sbsnssns | sebsessessessessssssessentnsseees (01 O [0 RN (01 RN 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeeseeseessesseesessesssse e st st eee e ss s s st e sses e st enssessessessanssssnssns | sessessessesssssssssssssnsnnens [0 O (01 SR (0 TR 0
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES)......veecererrereeeeeeseeeeeeseeeeseseneans | ceeseesesseseseesssessesesneeens [0 O (01 SRR (0 TR 0
5. Cash ($.....18,854,653), cash equivalents ($.....67,299,655)
and short-term investments ($.......... 0) -ttt | eresensenies e 86,154,308 | ..coovrereeeean (01 IO 86,154,308 | .....cceoee. 160,073,953
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....euvererereerrereesreseeeeseseseeseeseseseesessessessns | ressessessssssessssessesssssnes [0 O (01 (0 R 0
7o DBIIVALIVES. ..ottt sttt nninens | crbenineni s nent et (0 RN (0 O (O RO 0
8. OtheriNVESIEA @SSELS.......c.evivieeicicteie ettt ss s snans | evesssssssesessssesens 43,931 | oo (01 IO 43,931 | o 43,931
9. ReCEIVADIES O SECUMHIES........vvuererererrrrriirtiiiinsiesiiessie sttt sentenes | crinesinessnesssessnenssensnesia (0 RN (0 RN (0 R 367
10. Securities lending reinvested COllAtEral @SSELS...........cvrrririnrirririsenessieeeesssssesssssesees | seressssssssssssssessesssssssan (0 0 [ e 0 [ e 0
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
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 14,555,982 | .....ccovvevnnnn 2,216,027 | .ccvvvverne. 12,339,955 | oo 10,388,963
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccccvvvvereeves | coveveveierienne 15,385,360 | ..coovvvereiereriieenad (01 I 15,385,360 | .coocevvrrreen 14,004,669
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-eeereeeeeer et s et s ettt | eertestessees st anseas (0 IO (O O (O OO 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS. ... seriesiesienieses | ereeessesseessessessessseenees (0 RN (O TN (O RO 0
16.2 Funds held by or deposited with reinsured COMPANIES..........ccovureerrerrurinreneereeneeneinees | e [0 O (01 SR (0 R 0
16.3 Other amounts receivable under reinSUranCe CONMTACES..............vwrveriereerieeieerieries | cerveriesiessesseseeseeenees (0 RN (0 TN (O U 0
17. Amounts receivable relating to UNINSUrEd PlIANS.............ocureeririeriinriririnerereieeseseieeseissenes | ceeesessssessesessessessssseean (01 RN (01 RN (01 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cocoveuoereonens | corvrreeensinenneeesenen [0 O (01 R (0 RO 0
18.2 Net deferred taX @SSEL.........c.ccuiuieeiiiieiciceee ettt snans | eresenaeniesinias 12,307,187 | oo 3,048,687 | ...ccovvvvrrrnne 9,258,500 | ..oovvevirirnnns 9,781,011
19.  Guaranty funds receivable OF ON AEPOSIt...........evrereririinrireieieeneieeeerseesseeese s iessesssssessns | seseesessessssssssessesssssnsnn [0 [0 SR (0 R 0
20. Electronic data processing equipment and SOWAIE............c.vreeererrerreenrernirnesnneseesesssseesssesees | sessesesssseessssnsenns 125,835 | oo (01 125,835 | oo 139,199
21, Furniture and equipment, including health care delivery assets ($.......... 1) TSR SOOI 677,043 | oo 677,043 | oo (0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coevreernrrrineones | corerrernenesereeeseneinns [0 O (01 (01 [ 0
23. Receivables from parent, subsidiaries and affiliates........c.ccocvrvrrrrenrrrninrnrienrnssssnnes | v (0 (0 S 0 [ oo 0
24. Health care (§.......... 0) and other amounts reCEIVADIE. ...........cvvrerrreeeereeseeeereiseeieeessies | ceereesesseeeseeseessesesneeens (01 O (01 (0 R 0
25.  Aggregate write-ins for other than iNvested aSSEtS...........cccveviieerieieiicseceeeeee s | ceerrissieseesnaas 8,941,754 | ..o 8,941,191 | oo, 563 | oo, 131,238
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25)...........ueeeuerrmmrvirriiriesinesiesesssseseessesssessssessseessans | croesesseseons 594,668,192 | ......cccorevnen. 14,989,676 | .....cocovenue 579,678,516 | .....c.ccoenne 638,251,213
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccccvevrees | covrrerernereieieisiieieienad (0 TR (0 TSR (0 TR 0
28.  Total (LINES 26 @NA 27).......ouurvereriirrererieeesiesisessesssesessisssesssesssessssessssssssessssesssessssssnssesss | sessssessssenss 594,668,192 | .......cccrvvven. 14,989,676 | .....coccovnue 579,678,516 | .....coccoenne 638,251,213
DETAILS OF WRITE-INS
1100, bRt | etet ettt (O R (O RO (O RO 0
1102, ottt | etet et (0 R (O RO (O R 0
1103, ettt | eeeteee ettt (O (O R (O O 0
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 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Reinsurance CommisSion RECEIVADIE.............ccuevuevcvieiieieieseeie et sssssssesens | essssesssssssessessssessesessnes (01 OO 0 | oo [0 131,238
2502. Equities and Deposits iN POOIS & ASSOC...........cuuiureiiiereeeiseisneeeeeessssssesessesssssssssssesssssans | sssessesssssssssessassseneses E5T0 I N (01 (510K T TN 0
2503. TOMIC ASSEE PUICRASE. .....ccouurerreecrrcereeeseceseeeseeesseessessssesssssesssessssessssssssssssessssssssssssssssess | sessmsessnssssssees 8,941,191 | s 8,941,191 | oo O 0
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cccrreerreerirrersressseessrssssnessssssnnes | seesssessssssssees 8,941,754 | oo 8,941,191 | oo, 563 | oo 131,238




statement for March 31,2021 ofthe Mlidl-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year §.....16,600,508).............cccuuerrrerreiieiieiiesisessesse s sses st et ssesssesssssssssanssas | srsesssesssesseessaessens 231,858,095 | ovevvevieiririinns 227,932,546
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES..........cuiruririrrinrireieesesseeese st esessssssssessessesss | sesseesssessssssssesssssssssesessessnens (01 T 0
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIlar ChArGES. ... essssessesessssssssssesses | cnsseessssnssssssssessssssssessssssssnns (01 0
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiivicieieieeie st et sses e basssesssntnns | suesssssisssessessissssans 13,321,547 | oo 11,795,779
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........overerrurrrrnrerrimirnrinrireiseesesisssseesssssssssssssssssssssssssesnsses | sovessssesssssssessssssessnens T42,007 | e 934,029
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......cccverrevererrerrersierreisiieiieiies | v 2,093,168 | ..ooovvereriirereinne 1,175,018
7.2 Net defErmBd taX IADIIILY........cc.cveveirereieiicteee et ettt et et s s bt es s b b s st s ssessnsanes | eveessssssssssesssessesssssses e sessanens [0 TR 0
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt ettt sttt ettt enbeesbsenbaentsentans | drentaessaesss e e e et e st e e (0 [OOSR 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,708,468 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 66,965,481 | ooeveieeeenad 63,825,455
10, AQVANCE PIEBMIUM.....ocvieerecrreieetsesiee st s st es st s s s s s b st s et es s s e bas s s s st s s s s b st es bt es s sse b s st es s s st esses st ensessstsnssssessnsnnts | sevsesssessessnsinsessessnsessessesnsenee [0 TR 0
11.  Dividends declared and unpaid:
111 SHOCKNOIETS. ...ttt nenes | cebsess sttt LU R 0
11,2 POICYNOIAETS. ...ttt E bbbttt ens | 4ebseesessent e s e bs e en bt en st 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvuerrereiieierieeiieissssseie s sess st sssesesees | sressesessesssesssesssssens 599,287 | ovveererreeierisnieind 664,646
13. Funds held by company Under reiNSUFANCE trEALIES..........cuu ettt sttt ettt bsesss | sebseesessesssesessessent s s s entesseens 0 [ 0
14, Amounts withheld or retained by company for aCCOUNt Of ONETS..........c.evuivcieiiee s sssssesies | srrssesesesese e 424,466 | ..o 372,270
15.  Remittances and iteMS NOt @lIOCALEM. ..ot bbbt s s bes e sans | evsesissesses e sesses bt sesesssnsnee {0 [ 786,593
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....urvuerrierictce ettt sens | sesessessessss st 2,469,812 | oo 2,468,101
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FAES..........c.vi it sssesstenens | seesreessesssess st essesseens 0 [ 0
18, Drafts QUESIANAING........couiiricieieccce s bbb a bbb s bbbt s bbb | eebies st e sttt (01 RPN 0
19.  Payable to parent, Subsidiaries and affiliates............cceurrirrrririerr ettt sttt | setee sttt 0 [ 0
20, DEIVALIVES.......ovuieeiiirieiirit bbbt | et O [ oo 0
21, PaYADIE fOF SBCUMEIES........ecveeeiieiecicetceet ettt sttt bbb s s s s s ssssnsessesnsnsesassensnes | oevessessssissessesinsssenes 4749404 [ ..o 0
22, Payable for SBCUMHES IENGING..........cciveieiicice ettt bttt es s stensnnas | suesbisssessessse s ses bbb st s [0 TR 0
23.  Liability for amounts held Under UNINSUMEA PIANS............vuirerrerinirreirsieeeessessessssessssesesseesssssssssesessessssssssesssssssssesssssssssssessessns | sonssssssssssssssssssessssssssesssssassns [0 TR 0
24. Capital notes §......... 0 and interest thereon §.......... 0
25, AgQregate Wte-inS fOr ADIIES. ........vurverrrrerriieiieree sttt ettt sttt s s s st | sbssssssssssanssnsssssanes (68,865,457)[ ..o 2,000,000
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cceueieiiiiciee s ssesssssessesss | sesssessessisssssessnes 330,868,787 | .ovoevvvrerrererrien 394,318,028
27, Protected CEIl HADIES..........cvueercerciriici bbbttt | fhbisb bbb (01 [P 0
28.  Total liabilities (LINES 26 @MU 27).........vrwriririierieieieeeisesiseessesss s sseessssess st sssse st st ssssessssssssesssssssesssns | trinssssssssnsssssnssens 330,868,787 | ..ocooooviirriiiinncs 394,318,028
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 CAPItAl STOCK........coviveevcecteeetcteee ettt sttt b st et s et et s e b n st s s s e st | ebeerenanae st st ettt s et ans [0 TR 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....cvieiictceese ettt sttt bbb a e b s bbbt a bbb st st en st b n s s ban s ssesansants | eveesissssessns st entes et s en st n s [0 TR 0
34, Gross paid in and CONTDULEA SUMIUS...........cvcvuivieiieiciieteie ettt bbbttt bsss s ssssns | svessessssessesinsensesas 186,993,567 | ...coocvvrvererires 186,956,261
35, UN@SSIGNEA fUNAS (SUIPIUS)......cvueveivieeiecieiieeicisetes et sttt st sttt b st s s s s st st en st b s b s bt sssasassnssssessnsnts | sresissessesssensesesanes 58,309,912 53,470,674
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ettt nens | srbes et (0 RN 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt sttt ennens | seieetens st st ne e 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccueruririiciirireieiesieiesss et sessessssssessessssssssessesssssssssesses | sssesssssssssesessassans 248,809,729 | .o 243,933,185
38, Totals (Page 2, LINE 28, COl. 3)......cveerreirreirieeiieceiereeeeiseeseeetseessse et seess st essssessaeessesssassssssessssessssssessssnssssasssssssssasessans | svssessssesssaesssaseens 579,678,516 | ..oovvvevrrrerrrrennn 638,251,213
2 T (o U Vo T OO PSR
2502. Other Liabilities
2503. Retroactive REINSUIANCE CEABM............eiiiiiiiecireiiecireieete ettt
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 March 31,2021 ofthe Mlidl-Continent Casualty Company

STATEMENT OF INCOME

37.
38.
39.

31.
32.

33.

34.
35.
36.

Cumulative effect of changes in accounting principles
Capital changes:

3201 PG MMttt
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
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)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

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 $ 30,698,771 29,141,542 ...120,025,571
1.2 Assumed . (written $ 5,371,030 |.. 5,901,523 |.... 22,703,073
1.3 Ceded............. (written $ 2,732,734 11,151,613
1.4 Net.....oooorennee. (written $ 33,337,067 |..ccooovvrunnen. 32,229,350 | ..o 131,577,031
DEDUCTIONS:
2. Losses incurred (current accident year $.....17,062,523):
2.1 Direct ) [ 15,028,187 | ..ovverieeienans 4,527,923 53,905,790
2.2 Assumed.... 407,049 1,828,091 8,734,976
2.3 CABA. ... RSttt | et 218,345 | ..o, 670,417 2,563,409
24 INBL. .ottt f e f R E R f R E R E R R R bbbttt | cbtenbe e 15,216,891 | ..oovrriinee 5,685,597 60,077,357
3. Loss adjustment eXPENSES INCUITEM............cciueiueicieiieieiie sttt sss st sse s ses s esss s nsnes | svssessessessssns 1,642,999 13,161,523 32,132,706
4. Other underwriting expenses incurred 13,484,521 ..13,344613 |.... 52,701,119
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0
6. Total underwriting deductions (LIN€S 2 throUGN 5).........cucuiveiciicicscecese et sssenas | srvesesessesaens 30,344,411 | oo 32,191,733
7. Netincome of ProteCted CEIIS........coiiiiiiieieeecese ettt s s ses s sessessesssssnsessssnsensenns | anversssssssssessssensesssssnses0 | sverisssssesessssessesssensns 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccuiururiiercieineineireiseiieeineise et ssssssessesssssssssnesnes | eessssessnssnssanes 2,992,656 | ...covverrerririnenn. 37,617
INVESTMENT INCOME
9. Net investment income earned 20,160,176
10. Net realized capital gains (losses) less capital gains tax of $.....(13,894).......cccccurrvierrrirriiniiissisnesessesssesssssssienns | ssssssssssssssssnnes 469,735 ...(2,104,248) (2,035,516)
11. Netinvestment gain (I0SS) (LINES 9 + 10)........iururiieriereieiieeereire ettt sses sttt ess e essestesssessesss | reesesssseneneens 3,772,633 | .o 2,041,217 | v 18,124,660
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....107,054 amount charged off §.....77,021)....
13. Finance and service charges not included in premiums ..85,764 | ..
14. Aggregate write-ins for miscellaneous income........... ...(235,271)] .. .
15. Total other income (Lines 12 through 14) (119,474)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15). ..o sessssessssssssesssssssssessssssnnss | snssessessesensnns0,049,815 [ o, 1,939,751 ...4,065,908
17. Dividends t0 POICYNOIAETS..........c.euiiriieicieieieeee st sse s sens s s ssssessesssansesensesses | onrsssessersessnsensesssDO,080 [ orerssarseesssaneas 104,400 252,840
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)......cuuiiviiiieiicieessce ettt sssssssssssssssessns | seessesssssnsenes 6,587,729 |..coovvrirennnee 1,835,351 ...3,813,068
19. Federal and foreign iNCOME taXES INCUITEM...........ccoueiuivriireiieeicie ettt bbb ss st bse s estenes | snssasssssssssassnses 932,044 |..ooviiin 672,848 341,493
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)........cccvueiureieierseieiesseee st ssesssssessse s ssessssssssessssssssesses | coveressesssnsnss 5,655,685 |.......ccouee. 1,162,503 |................... 3,471,575
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PHOT YEA..........ccuiveieiiireissiee e ssssssas
22. Netincome (from Line 20)
23. Net transfers (to) from Protected Cell accounts......
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(104,680)..
25. Change in net unrealized foreign exchange capital gain (loss)......
26. Change in net deferred income tax 451,177
27. Change in NONAAMIEA @SSELS.........cccvuiuriieieeieie ettt bbbt s st b sesssssesas | sbeesiesaessessssanes 3,392,291
28. Change in provision for reinsurance... (1,711) .(229,439)] ...
29. Change in surplus notes...... 0 | 0
30. Surplus (contributed to) withdrawn from protected cells. ] .0

.4,876,545 | ..

.............. 248,809,729

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

1401.
1402.
1403.
1498.
1499.

Miscellaneous Income (EXPEnse).........ocuveeeerrerennecs
ROUNGING. 1ottt en st
Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

3701.
3702.
3703.
3798.
3799.

Miscellaneous Sources...
Rounding

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 March 31,2021 ofthe Mlidl-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.cvcvieeicee ettt ettt s e sae s ssessesnaes | essessesssinans 33,072,272 | ... 31,424,384 | ............... 132,968,380
2. NEUINVESIMENT INCOME. ... vuriuiiceei ettt bbbt ennens | ebebsessessastanes 3,370,128 | o 4,081,500 | ..covvrrrenrenns 20,033,020
3. Miscellaneous income L (119474) ] ... ..(139,083) (724,601)
4. Total (LINES 1 HrOUGN 3)......ouieeieiiieii ittt sttt enes | faeeisssisnsisas 36,322,926 | ....cccovrrnnn 35,366,801 | ....cccveneee. 152,276,799
5. Benefit and 10SS related PAYMENLS........c.covvveieicsie ettt s st st besae s sanes | suessesnsnsenes 11,291,342 | ..o 10,935,755 | ....cccveveve 44,449 572
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.verererreeneineinincnees | coreereieeseeneeseesseseeeneens 0 [ oo [0 U 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccvcvevevcvrisieeecee e eseiens | coveeesesenaenes 19,609,082 | ......coeeee. 20,635,071 | ..coccvevvnee. 82,543,153
8. Dividends paid t0 POICYNOIAETS. ........cuuriurerercireireeireieeeeicee ettt ettt ens s ssestenes | febsessnssssnssestans 58,086 | ...overeerrrecenens 104,400 | oo 252,840
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........cvererrevererierins | creriersresisisssesessessenenns {0 I ({0 (2,750,672)
10. Total (Lines 5 through 9) ...30,958,510 ..31,675,225 ...124,494 893
11, Net cash from operations (Line 4 MINUS LINE 10)........cccvevrrireiererieesceteetese et ssssesse s sssese s ssessssesesssssesens | stessesssssssaes 5,364,416 | ..ocovvvvrrnne. 3,691,576 | .coovvrennee 27,781,906
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....cetiit s ns | sbtenstenseenseas 32,882,987 | .o 31,155,462 | .......c...... 105,269,911
12,2 SHOCKS .. veeeeeetecteeeet ettt | et 424,980 | ..oooovvoeiiis 538,000 | ..coovrvrrrennne 9,701,386
12.3 MOMGAGE I0BNS......eueeieceeeeie ettt ettt entens | setsesessestensansessensantnes (01 [0 0
12,4 REAIESIALE. ...t | eebeb e {01 O (0 RN 0
12.5  Other INVESIEA @SSELS........rveecererrir ettt sttt sttt s st sessentns | sessssessessesssnsnnssessansanes (0 [0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccocvvieieieienieeeeees | e {1 RN [0 284
12.7  MISCEIIANEOUS PrOCEEAS.........cvvcveiveieiectiiieeiesete ettt b bbbt b ss bt s st s s benaesans | saebssssssssssssssansessnsntasas (| 254,053 | ...ccoovrrinae 10,192,698
12.8 Total investment proceeds (LINES 12.110 12.7)......cviiiiieiieiieieerssieiesstese sttt sssessesnses | sessassesssisees 33,307,967 | ..coevrrrne. 31,947,515 | e 125,164,278
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..44,291,203 .89,434,695
132 SHOCKS.....vvuiieiieieeesesss s sssssessssssssssnsssssssssssssssnsssnsssssssssssssssssssssssssssssssssnsss | sonssesssienssnssry000,000 | woveiieiiisiissississiennns LV 2,000,000
13.3 MOMGAGE I0BNS.........ocveieieciciiie ettt bbbt bbbt s st nses e bntans | saebiesensesses st st es b ten e {1 TR 0 | oo 0
134 REAIESTALE. .. ... ettt | Saebaetenaens ettt eene {1 R (0 TR 0
13.5  Oher INVESIEA @SSELS.......uevuuieieeisiiecict ettt bbb bbbt enb s | sebebseeenb st e bbb s s st ees (01 O (0 0
13.6  MiSCElIANEOUS @PPIICAIONS. .......eveieeerciciieiciri sttt essesnenns | sremsssssssssssssssnsesssssssanas { o [0 0
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieiciiiieeseeee sttt | esnssssesssssneas 41,407,686 | .....ccocveevn 44,291,203 | ..occocrnnna 91,434,695
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........c.cvevveeieverieiieieee e esessssssssssesensnns | cverresensesiessssesiesssssesesnaQ | evveveissiesesiesieseeenienen0 | eoevieisesee s 0
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14).........coveimriveieiereeeeceeeis et sesens | eevesiessssssenns (8,099,719) | ..ovvrree. (12,343,688) | .....c.conce.. 33,729,583
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIEAl NOTES........eereririeecect ettt sttt nnns | sebebseeestestesse st essentees (1 [ TR 0 | oo 0
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........cvvveeveriiereieicteees ettt ssssssessnaenes | seesestessssssssssessessesssenes {1 O 30,000,000 | ..coovrrrernnee 70,000,000
16.3 BOITOWED FUNGS........eeececeie ettt bbbt sents | sebnbseeestenb s s e st ensentees {0 O (0 0
16.4 Net deposits on deposit-type contracts and other insurance abilities. ............ccccvevievriireeiee s | e 0 | e 0 [ oo 0
16.5 Dividends t0 SOCKNOIAETS.............uureeieierrieiieeeeeireie ettt ettt ss st et ss st ensnes | sesseseeestessseessessensanes (01 [0 U 0
16.6 Other cash provided (applied)... .(71,184,342) | ... ...(1,733,985) (10,183,590)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (71,184,342) 28,266,015 | ................. 59,816,410
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).......ccccvvveeeree | covrvrvirerenns (73,919,645) | ...coocvevnees 19,613,903 | ............... 121,327,899
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....verieiriit ittt bbbttt | cbinebanesnees 160,073,953 | ...oovvvrrirnee 38,746,054 | ... 38,746,054
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriieiereireieeseineises sttt sstesssessessessssssnsss | sssesssssessnens 86,154,307 | .ovvvrrrrnne 58,359,956 | ...covervenn. 160,073,953
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of QUILY SECUMEIES.........cvueviuieeieiieiesiee ettt ettt bbb sssntenses | sbessesesssessesanes 335,115
20.0002  Stock Based CompeNnSation............c.cueueeieiereresseneiseesssesessesssenenns 37,306
20.0003  Transfer from Short Term Debt Securities to Long Term Debt Securities 1,999,998
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Statement for March 31, 2021 ofthe. 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# 2021 2020
Net income, state basis - - - $ 565568 $ 3,471,575
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Net income, NAIC SAP - - - $ 5655685 $ 3,471,575
Statutory surplus, state basis - - - $248,809,729 $ 243,933,185
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $248,809,729 §$ 243,933,185

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
are subject to the Modified FE process that determines the appropriate NAIC designations and Book
Adjusted Carrying Values. 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.

Redeemable preferred stocks rated P1 and P2 are stated at amortized cost; perpetual preferred
stocks rated 1 and 2 are stated at fair value; all others are stated at the lower of cost, amortized cost,
or fair value.

Common stocks are stated at fair value except investment in subsidiaries. Investments in insurances
subsidiaries are stated at the statutory equity in net assets plus any applicable remaining goodwill.
Goodwill is amortized on a straight-line basis over ten years. Investments in non-insurance
subsidiaries are stated at NAIC specified values.

Short-term investments are stated at cost.
Other invested assets are stated at the lower of cost or fair value.

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.
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Statement for March 31, 2021 ofthe. Mid-Continent Casualty Company

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.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

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

A. Statutory Purchase Method — Not Applicable.
B. Statutory Merger — Not Applicable.

C. Impairment Loss — Not Applicable.
DISCONTINUED OPERATIONS

The Company did not have any discontinued operations during 2021.
INVESTMENTS

A-C.

No significant change.

D. Loan-Backed Securities

1.

m

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

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2021.

The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized during 2021.
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
$ 21,265,718 $ (64,034) $ 37,719,331 $ (291,658)

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 March 31, 2021.
The Company has the intent to hold such securities until they recover in value or mature.

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

securities lending.

L & M

oz =zr =«

Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not Applicable

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

Offsetting and Netting of Assets and Liabilities — Not Applicable

5GI 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 B B B B B B
(2) Bonds - FV 1 118 159,353 | § 160,095 | $§ 159,353 | § 160,095
(3) LB&SS - AC 3 - 3 - 3 3
(4) LB&SS - FV B 3 B 3 B B
(5) Preferred Stock - AC - - - - - -
(6) Preferred Stock - FV 3 3 3 3 3 3
(7) Total 1 118 159353 | § 160,095 | § 159,353 | § 160,095
AC - Amortized Cost  FV - Fair Value

P.  Short Sales — Not Applicable
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Statement for March 31, 2021 ofthe. Mid-Continent Casualty Company

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account

(1) Number of CUSIPs 3

(2) Aggregate Amount of Investment Income $ 195,600

R. Reporting Entity’s Share of Cash Pool by Asset Type — Not Applicable

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 had no transactions with any affiliate exceeding ¥z of 1% of its total admitted assets during 2021.
C - 0. No significant change.

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

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

No Significant Changes

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 2021.

B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2021.

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.

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.

Q06.2



Statement for March 31, 2021 ofthe. Mid-Continent Casualty Company

20.) FAIR VALUE

A
1. Fair Value Measurements at Reporting Date
The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item 4 below for a discussion of each of these three levels.
Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ - 3 -9 -3 -
States, municipalities, and political subdivisions
Foreign government - - - -
Residential MBS 330,841 330,841
Commercial MBS - -
Collateralized Loan Obligations - -
Asset Backed Securities - 743,011 - 743,011
All other bonds - -
Total bonds $ $ 1,073,852  $ $ 1,073,852
Preferred stock 13,777,812 930,000 1,360,000 16,067,812
Non-affiliated common stock 2,680,010 - - 2,680,010
Derivatives - - - -
Total assets accounted for at fair value $ 16,457,822 $ 2,003,852 $ 1,360,000 $ 19,821,674
There were no transfers between level 1 and level 2
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
LEVEL 3 FAIR VALUE PROGRESSION Total Total Ending
Transfers ~ Gains/(Losses)  Gains/(Losses) Balance for
Beginning Transfers Out of Included in Net Included in Current
Description Balance into Level 3 Level 3 Income Surplus Purchases Issuances  Sales  Settlements Period
U.S. Government and government $ - $ -3 -3 - 8 -3 -9 - % - 8 -9
agencies
States, municipalities, and political
subdivisions
Residential MBS
Commercial MBS
Collateralized Loan Obligations
Asset Backed Securities
All Other Bonds - - - - - - - - -
Preferred stock 640,000 - - 720,000 - - - - 1,360,000
Non-affiliated common stock - - - - - - - - - -
Total $ - § 640000 § - $ - § 720000 § -3 - $ - 8 - '§ 1,360,000

3.

4.

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.
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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 $ 1,051,500 $ 997580 $ 1,051,500 $ -3 -
States, municipalities and political subdivisions 110,722,692 106,342,599 - 108,254,606 2,468,086
Foreign government - - - - -
Residential MBS 46,778,327 42,665,100 - 44,498,711 2,279,616
Commercial MBS 996,194 1,000,000 - 996,194 -
Collateralized loan obligations 73,755,385 73,541,631 - 72,219,238 1,536,147
Asset backed securities 85,424,965 84,632,122 - 85,424,965 -
All other bonds 64,702,788 62,867,486 1,950,000 57,216,488 5,536,300
Total bonds $ 383431851 § 372046518 § 3,001,500 $ 368610202 § 11,820,149
Preferred stock 27,107,412 25,882,311 23,197,412 2,550,000 1,360,000
Non-affiliated common stock 2,680,011 2,680,011 2,680,011 - -
Cash and short term 86,154,308 86,154,308 86,154,308 -
Total financial assets $ 499373582 § 486,763,148 $§ 115,033,231 § 371,160,202 § 13,180,149

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 March 31, 2021, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE

On February 9, 2021, the Company entered into a loss portfolio agreement (LPT) with Allianz Reinsurance America, Inc. covering
construction defect losses on primary General Liability policies written on artisan sub-contracts in Florida for accident years 2004
through 2016. The agreement covers losses occurring on or after January 1, 2004 through and including December 31, 2016. Allianz
shall be liable for 100% of the Company’s Ultimate Net Losses paid on or after June 29, 2020 but not to exceed $98,575,000. In
consideration for the assumption of the loss reserves, the Company paid Allianz $78,650,000 equal to the loss reserves transferred. No
gain or loss was recorded on the transaction and the agreement is accounted for as retroactive reinsurance. As of March 31, 2021 the
retroactive reinsurance ceded reserve was $68.9 million, the Company collected $1.8 million in reimbursed paid losses and had no
recoverable balance outstanding.

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, 2020 were $310.3 million. As of March 31, 2021, $18.3 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 $291.3 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 $0.7 million in favorable prior-year development since December 31, 2020 to March 31, 2021. The
decrease 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 March 31, 2021, 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.
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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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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] 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[X] Nol ]
If the response to 3.2 is yes, provide a brief description of those changes.

Great American Holding, Inc. contributed Republic Indemnity Company of America and Bridgefield Employers Insurance Company to Great American Contemporary Insurance Company
effective 1/1/2021.

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
0

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] NAT]

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

PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
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 53,476,492 53,594,453

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) $ 53,476,492 $ 53,594,453

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[ ] NAIX]

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 One Wall Street, New York, New York 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, 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
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

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

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

U.S. Insurers

[21911......... |94-6078058........ | ALLIANZ REINSURANCE AMERICA, INC....o.ooooosoooooses oo [CA........ | Authorized......| o0 Lo |

All Other Insurers

00000.......... | AA-3190870........ | VALIDUS REINSURANGE LTD......c.oooescmcrsesrssessesesessesresseseesse |BMU......... | Authorized....... | ocovoecc oo \
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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......ccccvercvrnneee AL | el | 94,429 | 080,267 | 0 | 0 | 228,290 | .ooovvrreirenns 123,823
2. Alaska...... .0 s et 0
3. Arizona 65,990 | oo [ 2,246,526 | ..coovveevirririnne 387,829
4. Arkansas.......coeeenennenen AR [l | iiii000.689,380 | 556,815 | e 213,655 | .ooovirieennn 339,549 | i 1,016,267 | ...ovvovvveenee. 1,425,781
5. California..
6. Colorado......cccccvuereereunerneens
7. ConnecticUt.........cocuvevverecrened
8. Delaware
9. District of Columbia..........c...DC | cooce.Luvee | vovieireireireinecreis 0
10, Florida......cccoeveenenmerneneeneeee FL [l | i 1,206,054
11, Georgia.....ccoeeerveeriereneneee. GA [ vl | e 385,916
12, Hawaii.....oooeevereercnncneeenee HU L | s 0
13, 1daho......coe 176,044
14, MliNOIS.....cvueereeeereeereeeiereeeene 139,431
15, Indiana........covvrevvevriniireiriis
16, 1OWa .o A L L [
17, Kansas.......ccovnenevvneineinerines
18, Kentucky......coorveerereenrnenecee KY [l | e
19, LoUISIana........coeueereeieeerinenee
20.  Main€.....covverrrernenrneireneeee ME |l | e
21.  Maryland..
22.  Massachusetts.........cccoeeeeeee . MA | oo Lt | e 18,850
23. Michigan........ccooeneuniniinerinins 288,970
24.  Minnesota....
25, MiSSISSIPPI...cvverrevererriireiiinnens
26, MiISSOUI....vvreererrerernrerrireiees MO |....... I T 414,618 | oo 361,834 | .o [CZ:10) 72,000 | oo 1,630,526 | ...oovvverrenes 1,407,507
27.  Montana........ccoeeeneeneerseeneeneens MT |....... Lo | e 219,926 | .o 232,965 | .o 40,171 | e 101,660 | .coovvereeennee 2,720,241 | oo 3,122,314
28.  Nebraska.........cooorrrererrnreen. NE|....... IO T 63,769 | oo 62,649 | .o 980 | overeerrerireeeins 9,822 | oo 77,869 | oo 33,252
29. Nevada......cocmmnensineeneens NV ... Lo | e (4,136) | ovoeeeeeeireieenes 5,900 | e (01 (01 O (0 O 0
30.  New Hampshire........cccovvurenne NH|....... IO OO 6,750 | cvvvreerrereeereiins 5,392 | s (0 (0 O (0 O 0
31, New Jersey....nveeneenens NJ | Lo | e 349,579 | .o 489,410 | oo (0 (0] IO 725423 | oo 54,304
32, New MexiCo.....coovwvrrermrerrenen. NM|....... Lo | e 401,133 | oo 359,644 | ..o (3,234) | oo 242,862 | ..ooovrirrrinne 1,670,302 | cooovvvrernes 1,886,972
33, New YOrK..ooooevenreeencieene NY|....... 1O TR (0 (0 R (0 (0 O (0 O 0
34, North Carolina..........ccceceenen. NC|...... Lo | v 343,873 | oo 236,651 | .o 14,766 | oo 8,400 | e 3,132,239 | .o 933,683
35.  North Dakota.........cccccoeureernenee ND |...... Lo | e 537,699 | .o 930,817 | oo 26,629 | oo 81,666 | ...coovvveenen 6,503,108 | ..ccvvrvrrernn 1,187,308
36, ONI0...ccoreireiriecreeieeiecies OH ... Lo | v 151,386 | .ovovvvverrine 124,217 | oo 0 | e 2,159 | e 484,966
37.  Oklahoma........ccoovvuneeneininneen. OK|...... [N PP 6,730,008 | ...cccovereene 6,554,921 | oo 615,222 | oo 1,072,807 | coooveeenne 32,404,740
38, 0regon.....ccoevvenrneererienene OR [l | e 144,761 | oo 17,354 | oo 3,268 | .o 37,500 | oo 210,378
39.  Pennsylvania..........cocooeeneeeee PA |l | v 360,487 261,912 | oo 7,083 | o (0] IO 414,354
40.
41.
42.
43 . (RS 113,200
44, TeXaS....cmmrenerverinenerieineen I [l | 15,108,067 | oo 13,407,914 | .ol 1673115 | 1,548,082
45, Utah..ooeencneeenl UT Ll | i000802,685 | e 734,310 | oo 325,489 | o 145,275
46. Vermont...
A7, Virginia....coceeeeereeseereeseeneneene
48.  Washington.........cccoeevevveee e WA | Lt | s (0 R [0 {0 0 | = e | s 0
49, West Virginia........coeovrrmeeneeee WV [l | s 110,787 | v 67,593 | oo 5,503 | o (0] I 1,028,884 | ...ovovveeenenns 25,543
50.  WISCONSIN....c.covevrerreerneneen e W L | e 729,900 | .oovvviieiennn 699,417 | oo (0 R {01 IO 57,627 | oo 51,602
51, WYOMING....ooovveerrerrereerneennene
52.  American Samoa..............c.....
X S CTVT: Ty | IO
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e 0
59, TotalS.....ccveveeerieeeecereens 32,359,233
DETAILS OF WRITE-INS
580071, oo XXX [ (0 O (0 (0 [0 OO (0 O 0
58002, ..o [0, GO I (0 O (0 OO (0 OO [0 S (0 0
58003. .o XXX [ e (0 O (0 O (0 O (0 O (0 0
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................... 49 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.............. 8
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
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 »

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation

Mountain View Grand Holding Company, LLC
Skipjack Holding Company, LLC
Skipjack Marina Corp.
Helium Holdings Limited
GAI Australia Pty Ltd
One East Fourth, Inc.

Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* Denotes insurer

@ Entity affiliated but not owned

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

Manhattan National Life Insurance Company *

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

Q11

Domiciliary

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

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
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

BMU

AUS
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement for March 31, 2021 ofthe. Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

Dl'_)c';';'i'?nry FEIN  |NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Holding, Inc. OH 42-1575938
ABA Insurance Services, Inc. OH 80-0333563
Agricultural Services, LLC OH 27-3062314
Great American Contemporary Insurance Company * OH 36-4079497 10646
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance (EU) Designated Activity Company * IRL
Great American International Insurance (UK) Limited* GBR
Great American Specialty & Affinity Limited GBR
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.
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Statement for March 31, 2021 ofthe. Mid-Continent Casualty Company

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

Part 1 - Organizational Chart

Dl'_)c')“c”a:t'i'g"nry FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. X 59-1671722
American Empire Surplus Lines Insurance Company * OH 31-0912199 35351
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crop Managers Insurance Agency, Inc. KS 31-1277904
CropSurance Agency, LLC OH 83-1767590
Dempsey & Siders Agency, Inc. OH 31-0589001
Human and Social Services Risk Purchasing Group, LLC OH 84-2358400
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAI Warranty Company of Florida FL 31-1765544
Global Premier Finance Company OH 61-1329718
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American E & S Insurance Company * OH 31-0954439 37532
Great American Fidelity Insurance Company * OH 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Great American Underwriters Insurance Company * OH 83-1694393 16618
Key Largo Group, Inc. FL 59-1263251
PLLS Canada Insurance Brokers Inc. CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Shelter Rock Holdings, LLC OH
Westline Industrial, LLC OH

* Denotes insurer

@ Entity affiliated but not owned

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

Q11.2
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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
Name of Type of
Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?

Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (Y/N)
31-1544320 | ....... 0 0001042046 American Financial Group, INC........ccccevereieivereniienennenensenesessensesssssssesnes | OHuveiieins [UIP i e Ownership....... |....... 0.000 | .o eseneseesneeins | e N......
. 131-0996797 | ....... 0 . | American Financial Enterprises, Inc... . | American Financial Group, Inc... Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
31-0828578 | ....... 0 American Money Management Corporation American Financial Group, Inc. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
O U (O 27-1577326 | ....... (01 S 0. American Real Estate Capital Company, LLC.........cccocvrumrnrinrinrerninineirninen American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
0uveres s [0 27-2829629 | ....... (01 I 0. Mid-Market Capital Partners, LLC...........cccoouvrreeieeicceeeeee s American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ueeee [ et [ 41-2112001 | ....... (01 S (V18 PR APU HoldiNg COMPANY........coruiiieeeieiriineereieiseeseissese e sseessessssesssssesssssssssesans American Financial Group, INC...........cccovrvnereeneinnns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0ureene e [0 S 23-6000765 | ....... (V1 I 0. American Premier Underwriters, INC.........cccoeevieieneniessieseesssseesseennns APU Holding Company..........ccccoererrereenrneeennensenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
O U (O 13-6400464 | ....... (01 0. Lehigh Valley Railroad COMPaNY..........ccocurirereerreeieneineieeneeseeseeseseseieeessenens American Premier Underwriters, InC...........ccccovvneeneen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ureees e [0 46-1665396 | ....... (01 I [0 Pennsylvania Lehigh Oil & Gas Holdings LLC............ccccoevvvivireieceniceeeiienns Lehigh Valley Railroad Company..........ccccceceverinnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ureees e [0 S 20-1548213 | ....... (01 I 0. Magnolia Alabama Holdings, INC.........cc.ccveuiviieiiieieceeece e American Premier Underwriters, INC...........c.ccccvivne. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0urvres e [ S— 20-157409%4 | ....... (01 I 0. Magnolia Alabama Holdings LLC............ccccvireeivieriseeericee e Magnolia Alabama Holdings, InC..........c..cccoevevrircunnen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
e [ ettt (O 46-1852532 | ....... (01 (V1 IR Michigan Oil & Gas Holdings, LLC...........ccorireeniririneneinese s American Premier Underwriters, InC.........c..ccccvvuneennen. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0uvees s [ 46-1480078 | ....... (01 I 0. Ohio Oil & Gas Holdings, LLC.........c.cccoeereirieesiceesceeseeve e American Premier Underwriters, INC.............ccccvvevnne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ureees e [0 S 13-6021353 | ....... (01 I 0. The Owasco River Railway, INC.........c.ccoviiiiiiriieiesiece e American Premier Underwriters, INC.........c.c.ccoevivnee Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0...... 0 76-0080537 | ....... (01 I [0 PCC Technical INQUSEHES, INC........covvveveeiereieieeee e s American Premier Underwriters, INC............ccccvvevene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0..... 46-3246684 | ....... 0 Pennsylvania Oil & Gas Holdings, LLC............cccooeviurieiereseceseee e American Premier Underwriters, INC...........c.ccccvevnne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0...... 23-6000766 | ....... 0 Pennsylvania-Reading S€ashore LINES...........cccoeveeeeeveviesieceseesee s American Premier Underwriters, INC............ccccvvevene Ownership........ |..... 66.670 | American Financial Group, Inc.. | ...... N......
0..... 98-1073776 | ....... 0 GAl Insurance Company, Ltd.........cccoueriuriiiesieeisee e APU Holding Company...........ccceueueierenierensinennnens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0. . 131-1446308 | ....... 0 . |Hangar Acquisition Corp.... . | APU Holding Company.. Ownership ..100.000 |American Financial Group, Inc.. | ...... N......
0..... 91-1242743 | ....... 0 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company...........ccceueuvierernnerensenernnens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0...... 91-1508644 | ....... 0 Premier Lease & Loan Services of Canada, Inc.... APU Holding COmMPany..........cccovervenrerenerneenseeesnnennes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0..... . 131-0823725 | ....... 0 . | Dixie Terminal Corporation..... . | American Financial Group, Inc... Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
0...... 06-1356481 | ....... 0 Great American Financial RESOUICES, INC........c.ovurerirrenrereieinrineiesessesneeens American Financial Group, Inc. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ureees e s [0 S 31-1422717 | ....... (01 I 0. AAG InSUranCe AGENCY, INC.....c.vuveeviriieieiseieieseese et Great American Financial Resources, Inc Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ueeee [ e [0 S 34-1017531 | ....... [V I 0. CErES GIOUD, INC.uervrierecieirescieeeseee sttt sttt sses e ssensens Great American Financial Resources, Inc Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ueene e [0 S 47-0717079 | ....... (O I (01 IS Continental General Corporation.............cccueeerrieiernseieresie e Ceres Group, INC......ceveeveeeeeieeeseeseseeseeeins Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ueeee [ e [0S 34-1947042 | ....... (01 I 0. QQAGENCY Of TEXAS, INC..vovvririreirririreie et Ceres Group, Inc . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0ureens e [0 S 31-1395344 | ....... (01 I 0. Great American AdVISOTS, INC........cueuivrieieirieie et Great American Financial Resources, Inc Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. |63312... [13-1935920 | ....... (01 I (V1 IS Great American Life Insurance COmMPany..........cccoeeeeereurrenerneensereeseseesnseneens Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
0084 | American Financial Group, Inc.. [93661... [31-1021738 | ....... (01 I 0. Annuity Investors Life Insurance COMPany...........cccoueveurenieireeneienernseesessesenns Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0...... 84-4395026 | ....... (01 I 0 .. Bay Bridge Holding Company, LLC..........cccovumrrrnimineneieeseensensessesessneessseenns Great American Life Insurance Company.................. Ownership........ |..... 65.000 | American Financial Group, Inc.. | ...... N.....
0..... 84-4395026 | ....... (01 I (01 IS Bay Bridge Holding Company, LLC..........ccoveunieieiinieicsieiese e Great American Insurance Company............cccocuevee.. Ownership........ [ ... 35.000 | American Financial Group, Inc.. | ...... N......
0...... 27-4078277 | ....... 0 Bay Bridge Marina Hemingway's Restaurant, LLC.............ccccovrininrnsininnens Bay Bridge Holding Company, LLC.........ccccccovverrennen. Ownership........ |.... 85.000 | American Financial Group, Inc.. | ...... N......
0..... 27-0513333 | ....... 0 Bay Bridge Marina Management, LLC...........cccoovivnnnnnnsnseeessenessiennns Bay Bridge Holding Company, LLC.........ccccccvuvurvinnnne Ownership........ | ... 85.000 | American Financial Group, Inc.. | ...... N......
0...... 20-1246122 | ....... 0 Brothers Management, LLC..........c.ovvuerinienrnereisseeese e ssessseeseesessssesseeens Great American Life Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
0...... 81-3737639 | ....... 0 Charleston Harbor Fishing, LLC Great American Life 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
Name of Type of
Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?

Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (Y/N)
20-4604276 | ....... (01 I 0 .. GALIC - Bay Bridge Maring, LLC..........ccoeurireenrerrenineineineeeesssssessesessessssensenns Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
31-1391777 | ....... (01 I 0. GALIC Brothers, INC........ueviveiieiiiieieieissiese ettt ssess Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
26-3260520 | ....... (01 (V1 R Manhattan National Holding Corporation...............cceerrerrnserseensensensenineenseeens Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y.
45-0252531 | ....... 0 Manhattan National Life Insurance COMPanY..........cccoevveerrenreneesnsnensnennens Manhattan National Holding Corporation................... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
84-4574243 | ....... 0 Mountain View Grand Holding Company, LLC Great American Life Insurance Company.................. Ownership........ |..... 65.000 | American Financial Group, Inc.. | ...... N......
84-4574243 | ....... 0 Mountain View Grand Holding Company, LLC Great American Insurance Company............cccocueuee.. Ownership........ | ... 35.000 | American Financial Group, Inc.. | ...... N.....
. |84-2654660 | ....... 0 . | Skipjack Holding Company, LLC.... . .. | Great American Life Insurance Company.. .... | Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
52-2179330 | ....... 0 SKipjack Marina Corp........c.cucueveiieeiiieereieee et Skipjack Holding Company, LLC.............cccoevvverennnen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....... 0 Helium Holdings Limited..........ccccoooerinrnrnnincnenrrnsenenessiscneseseessesnenene | BMUeccoo [ NIAL......... | American Financial Group, Inc...........cccccccovveveereenenee. | Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
e | e 0 . | GAI Australia Pty Ltd . | Helium Holdings Limited........ .| Ownership ..100.000 |American Financial Group, Inc.. |...... N......
31-0686194 | ....... 0 One East Fourth, Inc American Financial Group, INC...........cocovrineeneineinns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0uvvres s [ S 31-0883227 | ....... (01 I 0. Pioneer Carpet Mills, INC........c..ceviiveieiiesiceiesee et OH.......... NIA........... American Financial Group, Inc . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
e [ ettt [ 31-1119320 | ....... (01 0. TEJ HOIAINGS, INC..cvvvririeciieiee ittt OH.......... NIA........... American Financial Group, Inc. ... | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0urveee e [0 S 31-0728327 | ....... (01 I [0 IO Three East FOUh, INC.....c..cvcveveicieseeeeee ettt OH.......... NIA........... American Financial Group, INC..........cccccvvevvvveriennnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ureee e [0 S 42-1575938 | ....... (01 I 0. Great American Holding, INC..........cceueviieieicisiseese e OH.......... UlP........... American Financial Group, INC.........cc.cccoeevvevriveiennee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0urveee e [0 S 80-0333563 | ....... (01 I 0. ABA INSUraNCe SErViCES, INC.........cvevervevereeiereeeieeieeese st esse s snes OH.......... NIA........... Great American Holding, INC..........ccocvvveveevercrnrnnnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0 [ ettt [ 27-3062314 | ....... (01 (V18 PR Agricultural SErVICES, LLC.......c.ouierereeiieireieieeieeise et seesessees OH.......... NIA.......... Great American Holding, INC........ccovveriureineineenceneinns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. [ 10646... |36-4079497 | ....... (01 I 0. Great American Contemporary Insurance Company..........c.cccveueveereerersreerenens OH.......... A Great American Holding, INC..........ccooevevereeverrcrernnnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [ 10701... {59-1835212 | ....... (01 I 0. Bridgefield Employers Insurance COMPany...........ccoeevvvverevseererieesisensesssiennns | I A Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [ 10335... [59-3269531 | ....... (01 I (01 IO Bridgefield Casualty Insurance COMPaNY............cccvevevevererereresesseseesseesissnnens | I A Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [22179... |95-2801326 | ....... (01 I 0. Republic Indemnity Company of AMETICA............ccveveireiereieiesseie e CA...cc.. A Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. |43753... [31-1054123 | ....... (V1 I 0. Republic Indemnity Company of California............cccouvrerrrenrenrernininsineernennes CA..... A Republic Indemnity Company of America.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ureees e 0uvvvee [ eerreveeieiens [ e (01 I (01 IS Great American Holding (Europe) Limited...........ccoeveveieresesiecseeeene GBR........ NIA........... Great American Holding, INC........ccccooeveverieveicreennn Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ueeee e [0 [SUSSRIR TR [P (01 I 0. Great American EUrope LIMIted...........overrurinrnrieiinisesesse s GBR........ NIA........... Great Amerian Holding (Europe) Limted.... . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ureens e [0 S AA-1784136] ....... (01 I 0. Great American International Insurance (EU) Designated Activity Company.... | IRL.......... A Great American Europe Limited . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ueeee [ e [0S AA-1120817] ....... (01 I 0. Great American International Insurance (UK) Limited.........c.coovrrrrninrirninienns GBR........ A Great American Europe Limited . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0urere [ errerrrenereenesesenensssesessessssniens | Qevveveens [ eenvevevenieniens | e 0 . | Great American Specialty & Affinity Limited... . | Great American Europe Limited. Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. |23418... | 73-0556513 | ....... 0 Mid-Continent Casualty COMPANY.........c..cvumrerrirmeenrereieernernsessessesssesssssssssenens Great American Holding, INC........ovvvevververnirnrenrerennns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. [ 15380... [73-1406844 | ....... 0 Mid-Continent Assurance COMPANY...........cceueirererirereesireseessiesessssesessssessessees Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 | ....... 0 . |Mid-Continent Excess and Surplus Insurance Company... .. | Mid-Continent Casualty Company Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
0ureene e [0 S 30-0571535 | ....... 0 Mid-Continent Specialty Insurance Services, INC..........ccoevieerieieresreiennns Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. |23426... | 73-0773259 | ....... (01 I 0 .. Oklahoma Surety COMPANY.........covuererrurerrereeneereesireesseeseeeessssessssessssessesessens Mid-Continent Casualty Company...........cccccecrvervennn. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ureeee [ e [0 S 34-16073% | ....... (01 I 0. National Interstate Corporation............ccveerieeneneeseesessese s Great American Holding, INC........cccccovevvierreinieieiinnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
O U (O 34-1899058 | ....... (01 (V18 PR American Highways Insurance AgeNncy, INC..........coerrenennneinenieneenienenns National Interstate Corporation............cceerverrereeneenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0uveves e s [ S 31-1548235 | ....... (01 I 0. Explorer RV Insurance Agency, Inc... National Interstate Corporation..............c.cccoeverierennne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ueeee | ettt [ 98-0191335 | ....... (01 0. Hudson Indemnity, Ltd National Interstate Corporation...........cccceereereereereeene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......

*
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries 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) (YN) |*
0uee [ e [0 S 66-0660039 | ....... (01 I Hudson Management Group, Ltd........cccoocoeerrnnenenennennnnennnensisnesnennennnneenns | VIR G [NIAL National Interstate Corporation............cccecrverrerreeeenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0urvene e [0 S 34-1607396 | ....... (01 I National Interstate Insurance Agency, INC.........ccoeveviereneerieneineesensessinneens | OHeeees [NIALL National Interstate Corporation............cccccoevevveveinennen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
O U (O 36-4670968 | ....... (0 SRS | I SRR Commercial For Hire Transportation Purchasing Group............cccceecveeeeneereienes | SCrrievee [NIAL..c. National Interstate Insurance Agency, Inc.................. Management.....| ....... 0.000 |American Financial Group, Inc.. | ...... N..... 2
0084 | American Financial Group, Inc.. | 32620... {34-1607395 | ....... 0 National Interstate Insurance Company..........ccccccvevrverreeerennesesnensesnisnsennes | OHevevveoes [1Aviiiiinae, National Interstate Corporation............cccccoeerreeirennen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. | 11051... [99-0345306 | ....... 0 National Interstate Insurance Company of Hawaii, InC...........ccccovvevvcrereirninnens | OHeervncs [Auiannn National Interstate Insurance Company...........c......... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ureeee [ e [0 S 43-1254631 | ....... 0 TransProtection Service CoOMPaNY.........ccccvveeeiieieinsinieesesse s National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. . 195-3623282 | ....... 0 . | Triumphe Casualty Company. . | National Interstate Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. . 186-0114294 | ....... 0 Vanliner Insurance Company. National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0...... 20-5546054 | ....... 0 Safety Claims & Litigation Services, LLC..........ccovreerrermerreeneneiieieeseereiseeeeens National Interstate Corporation...........cccecrvereerreeeence Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0...... . |46-4570914 | ....... 0 . | Safety, Claims and Litigation Services, LLC.. . | National Interstate Corporation.. Ownership ..100.000 |American Financial Group, Inc.. |...... N...... 0
0...... 59-1683711 | ....... 0 Summit Consulting, LLC Great American Holding, INC........ccovvereurrereirneeniereins Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uvvres s [ S 59-3385208 | ....... (01 I Heritage Summit Healthcare, LLC...........ccccoveeeiescceeceee s Summit Consulting, LLC........ccoooeveveviieiiceeeces Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 16691... |31-0501234 | ....... (01 Great American Insurance COmMPany............cocoeereereereeneeneereeseesensennessseseesennns | OHevveecns [UIP e American Financial Group, INC...........cocovrvneeneineinnes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. {37990... [31-0973761 | ....... 0 [ veieieenn0 | American Empire Insurance COMPany..........cccceveeveeevevereereerenesreesensnessenssneenens | QMo [ Auiiian Great American Insurance Company............cc.cc.ee.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureee e [0 S 59-1671722 | ....... (01 I American Empire Underwriters, INC...........cccoveveviveveriereeeseeeseesesseeeeseenees | TXoveeeeenn | NIAG American Empire Insurance Company...........cc........ Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. [ 35351... {31-0912199 | ....... (01 I American Empire Surplus Lines Insurance Company..........coeeevveeveereeenreeienes | OHuceevects [ 1A Great American Insurance Company............cc.cc.oe.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0...... 31-1463075 | ....... (01 SO | I SO American Signature Underwriters, INC............cocveueenenenenneneenenneeseeneensneneenes | OHuceces [NIALL Great American Insurance Company...........ccc.eeeen. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 59-2840291 | ....... [0 I Brothers Property Corporation...........c..cccoeeveevvcveveereeeeereeeesneesseseensesseieseeenss | OHevvveeees [NIAL. Great American Insurance Company...........cc.cc.e.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 25-1754638 | ....... (01 I Brothers Pennsylvanian Corporation..............ccccecveeveeneerrerseenieseessersesnseneens | PAvcseee [NIA Brothers Property Corporation............cccccevevveveinnnee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0...... 59-28402% | ....... 0 [ veieieenn0 | Brothers Property Management Corporation............ccccceeeveeeveeveseeveiseieseeienes | OHeveeeees [NIAL.. Brothers Property Corporation.............cccccoevervevevennene. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 31-1277904 | ....... (01 I Crop Managers Insurance Agency, INC........cccocvveevereerrerreisnesesneniessssiesees | KSuvovoviees [NIAL... Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0...... 83-1767590 | ....... (V1 I CropSurance AgeNncy, LLC........ccccovvernvnnrnrncnnrninnnnsesssesnssssesssssssssessssens | OHuveveeeens [NIAGii. Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0..... 31-0589001 | ....... 0 | o0 [ Dempsey & Siders AGency, INC.........ccccevvevenieriereereseesiesesssssesessessesnees | OHeveveeees [ NIAL Great American Insurance Company............cc.cc.ee... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0...... 84-2358400 | ....... 0 Human and Social Services Risk Purchasing Group, LLC NIA........... Dempsey & Siders Agency, Inc Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 31-1341668 | ....... 0 Eden Park Insurance Brokers, Inc Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
(0SS PRI UUTRRRIRRRSRRN | ORISR TR (SRR 0 El Aguila, Compafiia de Seguros, S.A. de C.V......ccovvvrvrrrnenenrrniecnsseieenns Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y. 0
0..... . 139-1404033 | ....... 0 . | Farmers Crop Insurance Alliance, Inc.... . . | Great American Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. | ...... N..... 0
0...... 13-3628555 | ....... 0 FCIA Management Company, INC........cc.cvumrnrminesneenseresssnssssessessssssssssseenns Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
Ourvere [ errereeneseeneserenensesssessessssnsens | Qevveveens [ evenvessenieniens | e 0 Foreign Credit Insurance ASSOCIAtON...........ccocueveieiieinieeseeseseese s Great American Insurance Company. . [Management.....| ....... 0.000 | American Financial Group, Inc.. |...... N..... 2
0...... . 181-0814136 | ....... 0 . | GAl Mexico Holdings, LLC . | Great American Insurance Company. Ownership....... ..100.000 |American Financial Group, Inc.. | ...... N..... 0
0..... 31-1753938 | ....... 0 GAI Warranty COMPANY.........ccvurvueirerieereisiessesessssessessssssesessssessessssessessessssns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y.... 0
0uree [ e [0 S 31-1765544 | ....... (01 I GAl Warranty Company of FIOMAA. .........evererererninienrneireiseseesseseiseiessnsennens GAl Warranty Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0ureeee [ e [0 S 61-1329718 | ....... (01 I Global Premier Finance COMPANY.........ccoveueuirerreeiinsieieissiesesessssessessssssesnes Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 26832... |95-1542353 | ....... (0 SO | I SRR Great American Alliance Insurance CompPany...........oc.eeerrereersesnesneeneereesnesnes A Great American Insurance Company.............c.eeen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [26344... | 15-6020948 | ....... (01 I Great American Assurance COMPANY..........cccoueueiieveeeieesssesesesssssesesesesesenns A Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 39896... |61-0983091 | ....... (01 Great American Casualty Insurance Company...........ccvceeeeeereueeneeneeseersennenns A Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0




statement for March 31,2021 of e Mlidl=Continent Casualty Company

SCHEDULE Y

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

€210

1 2 3 4 5 6 7 10 11 12 13 14 15

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 Domiciliarylto 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) |*
0084 | American Financial Group, Inc.. |37532... [31-0954439 | ....... (01 I 0 .. Great American E & S Insurance Company...........coeveeereeenrensereeseesneeseesnesnees Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [41858... [31-1036473 | ....... (01 I 0. Great American Fidelity Insurance Company..........ccccoevieieiniereseinsenerseeenns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
O U (O 31-1652643 | ....... (01 (V1 R Great American Insurance AgENCY, INC........c.oeueeerrerrenneenrneseieeese e Great American Insurance Company............ccc.eeeen. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
0084 | American Financial Group, Inc.. [22136... [13-5539046 | ....... 0 Great American Insurance Company of New York.... Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ueeee [ e [ S 31-0856644 | ....... 0 Great American Management Services, Inc Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 38580... [31-1288778 | ....... 0 Great American Protection Insurance Company............ccovveerninieienssnenns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
O OO (O 31-0918893 | ....... 0 . | Great American Re INC........ccovuvrureenienreeennes . . | Great American Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [ 31135... [31-1209419 | ....... 0 Great American Security Insurance Company............ccccveeveeeeeniecreesieesenns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. |33723... [31-1237970 | ....... 0 Great American Spirit Insurance Company............cccoeeeeeerrueerneneeneerseseeneereens Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. | 16618... |83-1694393 | ....... 0 . | Great American Underwriters Insurance Company . | Great American Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. |...... N......
0 [ ettt [ 59-1263251 | ....... 0 Key Largo Group, INC. ..ot essesssens Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0uvvres s [ S 871850814, | ....... (01 I 0. PLLS Canada Insurance Brokers INC.............ccceevievereeieniseeeeeresseve s Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
e [ ettt [ 31-1293064 | ....... (01 0. Professional Risk BroKers, INC...........ccooierrerinieniineieisiseiseseesecsseeseeseesesens Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0urveee e 0uvvveen [ eereereeereeees | e (01 I [0 IO Shelter Rock HolINGS, LLC........cvoveicveierceeeeece et snans Great American Insurance Company............cc.cc.ee.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0ureee e 0o [ [ e (01 I (01 IO Westling Industrial, LLC............ccoeueerrieiirieicese et Great American Insurance Company.............c.cc....... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
Aster Explanation
1 The entity is owned by more than one company within the AFG Group.
2 Entity is affiliated but not owned.
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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
1 Rt saes s sssss s s ssessss s ssessnsssssnssensassensns | evssesessnsssssensnsssnsenssessessensd | sevseesensessesssnsisssessnssensenssesQ | eeveessessesseesssssenseeseenens 0.000
2. AlIEA TINES.....oeoveecvecveereeeceese st sssssessss st ssssssssesssssssssnssssesssnssnses | soessenssessssssnssssssssnssesnssnnsndd | sonssersissssssssensensssssssenssnsseld | osvessssssesssssessessssseesens 0.000
3. Farmowners multiple peril ...0.000
4. Homeowners multiple peril... ...0.000
5. Commercial multiple peril..... ...0.000
6. Mortgage guaranty....... ...0.000
8. Ocean marine....... ...0.000
9. Inland marine........
10. Financial guaranty..........c..ccccoeevivennnen.
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.
12, EARQUAKE.......co. vttt
13. Group accident and hQalth..............cccoveveveeiercieeeeeeeeece s | cvevesrenesessessssssssssssnsesseses0 | cveveeeeississiesssneseesnreseenens0 | covvvsieeeesseseeeeeneenenn 0.
14. Credit accident and health....

. Other accident and health
. Workers' compensation.............cccceuuee.
Other liability-occurrence............ccc.ve....

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

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

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

L Warranty.......ccveeeceeee e
. Reinsurance-nonproportional assumed property.

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

PART 2 - DIRECT PREMIUMS WRITTEN

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. International..
L Warranty......coeeenenenneereenne
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial INes............cccccevveerverieieereeererens
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
L TOtAIS e

. Allied lines....
. Farmowners multiple peri

Homeowners multiple peril...

. Commercial multiple peril............ccceuue..
. Mortgage guaranty...........ccoeevereerernnnee.
. Ocean marine
. Inland marine........

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

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

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

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

. Auto physical damage........cccoouvereveirnne
. Aircraft (all PErilS)......ovveererrerninrnrirnenns

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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statement for March 31,2021 ofthe Mlidl=-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 2021 2021 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 2021 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. 2018 + Prior....coo. | o, 115,372 | e 94,004 | .o 209,376 | oo 11,319 | s 2,802 | oo 14,121 | s 102,747 | oo 5744 | oo 97,504 | oo 205,995 | ..o (1,306) | .ooverivreienns 12,046 | .o 10,740
2. 2019 s e 13,231 | i 27,253 | oo, 40,484 | ..o 738 | e 378 | s 116 | oo 12,698 | oo 2,278 | oo 23,003 | oo 37,979 |, 205 | (1,594) | oo (1,389)
3. Subtotals
2019+ Prior..c.oe. | o 128,603 | ..o 121,257 | oo 249,860 | ..coooivniiniiins 12,057 | oo 3,180 | o 15,237 | oo 115,445 | oo 8,022 | .o 120,507 | oo 243974 | ..o, (1,901) [ o 10,452 | .o 9,351
4. 2020 [ e 13,372 | s 47,064 | .o 60,436 | ..o 2,090 | .o 982 | i 3,072 | oo 1,778 | s 2,252 | oo 33,250 | oo 47,280 | oo 496 | .o (10,580) | cvoovenrencrennene (10,084)
5. Subtotals
2020 + Prior....oo. | oo 141,975 | oo, 168,321 | oo 310,296 | .o 14147 | i 4162 | s 18,309 | i 127,223 | oo 10,274 | oo 153,757 | o, 291,254 | ..o [(S105) ] [WP4C) ] (733)
6. 2021, [ ) .9, SRR RO )., SO PO ) .9, SO PO XXXvrvnrinne | e 478 | o 478 | .. D0, SO RO 1,077 | o 16,038 | .o 17,115 | ) .0, SR [ 0,0, SO PR XXX
7. TotalS. ..o | o 141,975 | v, 168,321 | oo 310,296 | ..o 14147 | o 4640 | .o, 18,787 | v 127,223 | oo 11,351 | oo 169,795 | oo 308,369 | ...ocvrvrrrrrrirnnn. [(C105) | (4] | (733)
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 | ..cocoveveiinnee 243,933
| PR (0.4)% | 2. vovevereernnns (0.1)% | 3. wovverrrireenne (0.2)%

Col. 13, Line 7

Line 8

...(0.3)%




statement for March 31,2021 ofthe Mlidl-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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 3 4182021490000 0O01 =
* 234182021455 20000 1 *
* 2 3418 202136500001 =

Q15
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Overflow Page for Write-Ins

NONE

Q16



statement for March 31,2021 ofthe Mlidl-Continent Casualty Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcveveeeeeeieiseeeitese ettt es s bes s ssssans | sevestsssesssssssssssssesssssses st astes e sasbnes 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION. .........c..eveereririeerenrireesreeeeereeee e el o4 B
2.2 Additional investment made after acquiSItion.............ccccevervcueiiiciirinnn. NN ................
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e B 8 B e
4. Total gain (I0SS) ON QISPOSAIS..........cvuiviviieiiriieie ettt bbbttt bs st neas
5. Deduct amounts received ON QISPOSAIS..........ccc.cvcveieiriieiieiicie ettt bbbt s bbb s s b s s s nas
6. Total foreign exchange change in book/adjusted Carrying ValUE............ccccuvueieicieeiniciciseiese e
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted @amounts...........ccccceeereererenceneereirnennes
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........ccevuruiiiierriireiesesesesrsiesssssssssesssssssesessesssssssssnenns
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOF YEAI.........cc.vureririrnrereirrieireieeseeneines | sereeseeeseeeessseseseessssessssesessessessesen [0 U 0
2. Cost of acquired:
2.1 Actual COSt at tiME OF ACGUISIION. .........cvueererireieeiecieiee ittt bbb b st essenbnes | Sbseesesbaessesesbesb e b st ensan b s ses st e 0 [ o 0
2.2 Additional investment made after @CQUISIHION. ...........c.ceriiieiiceece ettt bbb st sssebens | ebesesssesesstesessssesebs st es s e s b nsebena 0 | oo 0
3. Capitalized deferred interest and Other...........covvrrererinrnrrninrnereeeeseeneenn e | e 0 [ oo 0
4. AcCrual Of dISCOUNL.........ccuvvviercririiieese st N R B .| 0 | e 0
5. Unrealized valuation increase (decrease).........c.ccevrenenerrrernenerrernencncrere o N - I N Do | o 0 [ oo 0
6. Total gain (I0SS) ON QISPOSAIS.......c.cveiriuiiiieieisiieieietseie ettt s sttt b bbb s st en s s s e tensess | absesnsessessesanteseb st ensesse e s st es et nnta 0 [ o 0
7. Deduct amounts reCEIVEA ON QISPOSAIS..........uuuureriurerrereireieireieiseseeeseesssee sttt ses et ses ettt s s teesesse s nssessesnnts | seseenessssesnessstessesssesssesseessassessesnso 0 | oo 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........cccuiriiieieirieesee e | e 0 [ o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INEETESt..........covvverurirrerrirrniernens | et 0 [ o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.vurvreiiiriieieieeie e sses | sbsessssessesssssstesssssssessessessnsansesssaneas 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceroorrreireisinnsrississsnissesessnesneseens (0 0
12, Total ValULION GIOWANCE.........oiueerieiriiciie ettt b s | feebeeb bbbt 0 ] e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...uuveurirereiiecieieieiiesissie sttt ss st ssases st ss st s st ss st ensnssens | essossissssssossonsanssssessansnsssssansnsanens 0 | oo s 0
14, Deduct total NONAAMITIEA BMOUNLS..........ciiiereieiieieieie ettt bbb bbb | feebeeb bbbt 0 e 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......u i ssessesssssssssssesessnssssssssessesssssssssessssssnes | essessssssssssssenssssssssessanssssssssessensssens 0 | s 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of IO YBAI..........cvcveeieirieeieiietes ettt ssbes s sesas s ssssssssssssens | essessesssessesissessesssnsessesesens 43,931 | oo 46,175
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after ACQUISITION. ............ocururirriiiecireisese sttt
3. Capitalized deferred interest and other.............
4. Accrual of discount..........cccocueverernee.
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8.  Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value... .
10. Deduct current year's other-than-temporary impairment reCOgNIZEM............vueeereririrrienrirrirnseseese st
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12. Deduct total NONAdMItted @MOUNES............cciiiviieieieisie ettt sees
13. Statement value at end of current period (Ling 11 MINUS LINE 12).....c..ciieieieiiisieiisissiessessisssessssssssssesss s s sssessesssssssassns
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........c.cvuevcviveieieiesieieseese et sessessesens | eveesissesesessssssssess e 441,484,734 | oo 469,732,387
2. Cost of bonds and STOCKS CQUITEA..........ciiueiuiiiieiieieieeie ettt sttt en s s s snsenaes | sbessessesantesesssesse s ssnsns 46,492,206 | ..coovvovveiirereeis 91,434,695
3. ACCTUAN OF QISCOUNL.........ovecvicesetcteie ettt ettt bbb st s st bes s s st s s bsssssesansnns | sbessessssessessssassessssessensesessas 249,290 | .covvcreeeeee e 1,435,529
4. Unrealized valuation INCIEASE (ECTEASE).........uuevriirivriieieiieieie ettt sttt b s sse s ssnsensens | ebsebssssssessessnsastes e s s sesseseees (555,918) | ..vovvrvrieireieieeieiriieians (3,132,045)
5. Total gain (I0SS) ON QISPOSAIS.........cvururerrirriririseisesissesee et bse st sttt st s st nt st nssens | fessnssessessansnssessestensnssnssens 455,840 | oo 518,034
6. Deduct consideration for bonds and StOCKS dISPOSEA OF.........c.cuviuiiiiiiiiiieiiisie ettt ssesns | saessessssssessss s ses e senaas 33,838,315 | oo 115,009,429
7. Deduct amortization Of PrEMIUM............ccvieuiireieicteee ettt ettt s s b s bee s s s st ssstesnsnaes | suessessnsassesssssessssassenseseesaes 180,147 | oo 874,320
8. Total foreign exchange change in book/adjusted CATYING VAIUE............c.oiuveeiiveiieicieceie et | sbsessssessessssesses s b es e ssss s s ssnee 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cccieviiiiieiiiecisee et snns | sbesessesesssese s es e ss s st esenaesenans 0 | e 2,707,518
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........c.oviieerieiieriieiss | oo 195,600 | oo 87,400
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9+10)..........ccceveerirrrereriereieresesieresesiens | cvevresessesissessessssssssns 454,303,296 | ...oooveerereereiers 441,484,734
12, Deduct total NONAAMITEEA BMOUNLS...........cuieieeecireirreie ettt ees ettt st b bbbt eebnees | frtbsebsebseeban b ee bbbt es 100,000 | oo 100,000
13. Statement value at end of current period (Line 11 MINUS LINE 12).........c.ccoiiiiiiiiiiiiieiiiesiccceeseesssste s ssssssesessssessssssesens | sresessesesessssesessssesessnsens 454,203,296 | ...covvviiiieiiea 441,384,734




statement for March 31,2021 of e Mlidl=Continent Casualty Company

SCHEDULE D - PART 1B

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

20ISO

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvverereernrireesieseseesisesessissssssess s esssssss s ssssesssssssssssens | sessissessssssssesssenes 327,540,590 | ...ovvverciicrirciinnns 38,168,711 | oovvvcevericciicnens 30,755,789 | ..oovvrrerirircrienns (9,226,967) | .voovevrrerereirernens 325,726,545 | ...oooveeerieeeicrinenieeeiesiieees | vt nenes | st 327,540,590
NAIC 2 (8)-vvvevereerrerireeisenieesiens st sessssesi s sss st sssssensnns | sesssnesssssssssessssnessnns 33,914,848 | ..o 4,988,380 | ...vvvrrererrierrirennnneh 138,159 | i 7,599,423 | ..o 42,364,402 | ....oovirericrieirereenenennins | et | e 33,914,848
NAIC 3 (8):vvvverererrrerereesrerissessessssess st ssssesssssssesssnns | oesssnssssesssesssesesnes 1,284,784 | ..o (1 O 15,653 | ooovvrecererienrieinns L7748 | 2,986,529 | ...vverrireeiierieesiereseeni s | et | e 1,284,764
NAIC 4 (8)-vevvevererierireeeierineesiesseri s sess st st | seesssessesesssnenesseessenes 719,245 | oo O OO (O R 23,767 | oo TAB,012 [ ovvorieeirieeeeerieeesiesisesiesees | eeriesessess st ensies | seresess et 719,245
NAIC 5 (8)-vvvvevereeernrireesieriseeseesessesiesss i sessssessssesssessssssssesssssssesssens. | sesesssseesessssssnessseessncnes 202,683 | ..o 1 RN 1547 | e 24,804 | ..o 225,940 | ooooveicrieeieen i | et | et 202,683
NAIC B (8)-..vvverecerarireerierissesisesee s ssess st eneses | renesesse st sne s 0 | s 0 s 0 | s 0 | s 0 | e | et | enet et 0
.......................... 372,046,518 |....coocoovirnnnincrnnnnnnnnnnnne0 [0 | ... 363,662,129
NAIC Tttt | et LU RO O OO LU R O RN 0 [ eriremirerireni et eees [ ettt | ettt 0
NAIC 2.ttt | oenssessisesss s 21,895,528 | .....ovvieriiiririins 3,000,000 | ..oovermrverrirrrireienriereienns LU (1,661,251) | cvvorreerrirerrirens 23,234,277 | .cooreeierieerieeeieesieessisesienens | revesessieseiss e | e 21,895,528
10, NAIC 3t esssesnnins | oesisnesies s 1,904,183 | ..ooooirirrierrerenienenne O RSO (U RN 743,852 | oo 2,648,035 | ..o [ e ssnnes | e 1,904,183
1.
12, NAIC Bttt | st (O RN O RN LU RN O RN 0 [ nees | et | eess e 0
13 NAIC Bttt | et 0 | s 0 | 0 | s 0 | e 0 |t nees | sene et | enes s st 0
14, Total Preferred SIOCK..........ciiriiiiericrienieeissiesiesiesiessesiessesssssenes | st 23,799,710 | oo 3,000,000 [ ..o (O [CHIACEL) | I 25,882,312 | oo O R [\ 23,799,710
15.  Total Bonds and Preferred SOCK........uvirisirsisissssssessessesns | sosenssesssssssssnenns 387,461,839 | ..o 46,157,091 | ..o 34,911,148 | oo (778,953) | ..vervrerrirnrirniinees 397,928,829 |....ooviesrriinninnir e O R (] I 387,461,839

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; NAIC2§... 0; NAIC3S........ 0; NAIC4§..... 0; NAIC5S...... 0; NAIC6S.......... 0.




statement for March 31,2021 ofthe Mlidl-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Acfual Interest g)ollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......cctttieitreeeeres | et (R | W B A W N T | RPN | ISP 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........civiieieiiieieicsieie ettt benss | saessessssessessesssses e s ssssessesaes 1,999,998 | ..o 0
2. Cost Of Short-term INVESIMENES ACQUITE. ........cviveieciciee ettt st sa st b s bes s sentas | essssssssssstessessssstessesssssssessesnsastesnsan [0 R 1,999,998
3. ACCTUAN OF GISCOUNT. ..ottt | Shitbsee bbb 0 [ s 0
4. Unrealized valuation iNCrEASE (ABCTBASE)..........cvueveereerieeieiieteseiestes e sesssssssss st s st s e s st es s s stes et sses s sssessssansas | sbessesssssssssssssssssessessssassesesssssssssesand 0 [ oo 0
5. Total gain (I0SS) ON GISPOSAIS..........rereureiereireireiiieeie ittt sttt s bbbt sessenbns | sebebseesestess st e bsee st st et ent st s bnnsesnn 0 | e 0
6. Deduct consideration received 0N dISPOSAIS.............ccvririrririirciiiireeiie st se b se s b snaes | ebessssssesssser ettt s s eas 1,999,998 | ..o 0
7. Deduct amortization Of PrEMIUML............cccceiuiiueieiiieie ettt ettt bbbt s b snbesaes | ebsssessesssessessb st essebsssssessss s santes s 0 | s 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............cvcveieiieeiiicieeeees et ssssesesnns | evsssssesessseses s s ssssesesss s st ses e 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ccuvururerrrreiereieiseisseeseeseeesseeesesesseessssessessesss | sesssssssssssasssssssssesssssssssssssssassssssssessas 0 ] s 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccovriereriieieiniessseiesinnes | ceersiesenssssessssssssssesssssssssesssssssessesnd [0 R 1,999,998
11. Deduct total NONAAMITIEd @MOUNLS...........cuuiviiiiiiiiiiie ittt st bbbt b s nssentes | ehbsentsentsent st senb sttt sttt 0 [ oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuiuiiiiiisiereissiesesssssssessesssssssessesssssssesssssssessesssssssasss | sessssessessssassessassssassasssssssassesssansesesad [0 T 1,999,998

QsI03




statement for March 31,2021 ofthe Mlidl-Continent Casualty Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI04, QSI05, QSI06, QSI07



statement for March 31,2021 ofthe Mlidl-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 OF PHIOK YEAI.........c.evuriureriireiieie st ssessssssssssses | sssesssssssssesssssssssessassssssnssessons 141,246,447 | ..o 25,329,516
2. Cost of cash eQUIVAIENS GCQUITEA............cc.evivieieieec ettt ettt sttt ss s ssstensens | nsssessesistssesssssssesssssssessaneesens 22,446,402 | ..o 191,696,225
3. ACCIUAL OF BISCOUNL......cvveeiereiisii ittt | oresises s s n e 0 [ oo 0
4. Unrealized valuation INCIEASE (HECIEASE).........c.evieereeiciieesieieisete et s st stes st s s s ssssssaesans | essessssessesssssssssssssssssassesessesses s sansessnsansned 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cuevervrcrieeserieiess ettt st es st es e sss s s st esses s tessessesessssssssnsssansns | essessssssssssssssassessssessesssenssssesessansessnsanean 0 | oo 284
6. Deduct consideration received 0N ISPOSAIS...........ccoucveueiireiiicieiiie st b st benses | sesbebessesesss s b st s s st tens 96,393,194 | ..oovoviieee s 75,779,578
7. Deduct amortization Of PIEMIUM...........c.cueiiiieiicesece ettt bbb eae bbbt bsaebenss | sibsebebsssesesssissebes et et s es st e s bbb sn et bnsebens 0 [ oo 0
8. Total foreign exchange change in book/ adjusted CarMYiNG VAIUE............cccueviieiicrceeeieeesee et | oevebesssssse st b b ans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.curviviireiieieiieereee e esieeisrieies | ceeeteteseietss e bes e tes st sessete s s b benasaens 0 | e e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccccuviirriireiiinsieieies | e 67,299,655 | ..o 141,246,447
11. Deduct total NONadmItted @MOUNTS...........cc..iiiiiiiiii bbbt | ste bttt 0 ] e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvcuiiiieiiriiieieiistisiesieseississsessssssessesssssssens | ersssessesssssssessssssssssassssssssssasses 67,299,655 | ..o 141,246,447

QsSI08




statement for March 31,2021 ofthe Mlidl-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 March 31,2021 of e Mlidl=Continent Casualty Company

SCHEDULE D - PART 3

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

1 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - Industrial and Mi:

000823  AJ 3 | ABPCI2017-TA ATR = CDO....ouiviiiicirriisisierssse e [ 02/19/2021........ Natixis 2,000,000

05580M 82 7 |B.RILEY FINANCIAL INC 03/25/2021........ B.RILEY & CO., LLC....ooiiiieiiririieinrircieriieeisiesnieie e sissisesensensssnene | seesinneessssssssesssessnsssssessssssssessnsnnees | evonsnnssensssssesenssessessessenss 1,000,000 | oo 1,000,000

05601G  AA 4 |BPCRE 21FL1 A-CDO.......... [ 02/12/2021........ JP Morgan............. 1,000,000

05684B  AB 3 | BAIN CAPITAL SPECIALTY FINANCE INC.......ccovvivinrerrinceieiseireeeenes 03/03/2021 GOLDMAN......coriiiirireriritiesieseesseiese s esse s sssessesssssssssesssssssssesinns. | sesssseeessessensesssessnssensensssnnsessenssnees | sereesnnerensessnsensessensenseereens 99 1,980 | ittt 1,000,000

11135F  BE 0 |BROADCOM INC . .| 01/04/2021........| SMBC SECURITIES INC 1,000,000

123256)  AH 4 |BUSINESS DEVELOPMENT CORPORATION OF AMER. 03/24/2021 WELLS FARGO SECURITIES LLC 2,000,000

12529K  AA 0 |CFMT 21GRN1 A -RMBS 02/11/2021........ GOLDMAN... 1,000,000

12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 03/01/2021........ DIFECE.... e 0 719

12641Q  CZ 3 | CSMC 2009-7R 134 - CMO/RMBS..........cooiiririiirniineieresistiesissiseesssss s sissienes | seeerissinsens 03/01/2021 DIFECE....voiere e 0 20

140501  AB 3 | CAPITAL SOUTHWEST CORP. 02/22/2021........|RAYMOND JAMES & ASSOCIATES INC.......... 2,042,200 2,000,000

15137E BN 2 |CENT CLO 21 LIMITED - CDO. 03/23/2021 JP Morgan............. 21,000,000 | .o 1,000,000

28852L AN 3 |ELLINGTON CLOIl, LTD. - CDO 03/23/2021........ CITIGROUP.......coovviirerirereinins 769,259 769,259

36143L  2A 2 | GA GLOBAL FUNDING TRUST.......coiiiiirriiitierieieeisierssissiessesisseessssssesensssssssns | veresssnsenenes 01/08/2021........ WELLS FARGO SECURITIES LLC ....2,996,550 ..3,000,000

38173M  AB 8 | GOLUB CAPITAL BDC INC 02/17/2021 SMBC SECURITIES INCi......oviiiiiiiieinieisnieseieieissieiesissiessessssisssensens | rossieseesssssenssesssssnsssnsesssssssessssenees | sorenssnssensessnssesesseneensenreess 990,990 | it 1,000,000

38177X  AA 2 |GOLUB CAPITAL BDC 3 CLO 1 LLC - CDO.....cccvemriirrrireirriniines 02/22/2021........ | DEUTSCHE BANK SECURITIES, INC ..1,500,000

45005*  AB 6 |IRG INDUSTRIAL LLC......coivirririiiiiirieriesisisssisssiesiesisesesssssesssessissssensesisnnes | seessseensions 03/03/2021 AFG Private Placement.............ccc.eveemienrrierierirenirnnenns 2,000,000

58550L  AA 3 |MWST 211 A - CMO/RMBS 01/29/2021........ JEEIIES ... | e | e 1,000,000 | 1,000,000

62947A  AF 0 [NPRL 2021-1A A1 - ABS 03/03/2021........ WELLS FARGO SECURITIES LLC 2,500,000

64830Y AC 1 |NEW RESIDENTIAL MORTGAGE LLC - CMO........ 03/12/2021 CITIGROUP......ccovririrernrirereiniins 999,989 | .o 1,000,000

64831  AA 7 |NRART 20T1 AT1-RMBS. 01/01/2021........ | Reclassification 1,999,998 2,000,000

67590A BR 2 |OCT14 14RR ABR - CDO..... 03/02/2021 CREDIT SUISSE SECURITIES (USA).......coeiririniririninsieeeineeseisseeseeneessseeseees 890,000 890,000

69547  AA 1 |PAID 211 A- ABS. 03/02/2021........ CREDIT SUISSE SECURITIES (USA)......ciirirrimirrieisiseresssisesssiessssssnseens 3,999,990 4,000,000

74930B  AG 0 |RBBBANCORP................ 03/23/2021........ JANNEY MONTGOMERY SCOTT......covuutirriiuaiereriersessssesessesisesessessssssesssssessans | revssssssesessssssssesssessesssssessessssesessessnes | soesssssssassessessassessesssenes 1,000,000 | .oooovorivcirrierererereeis 1,000,000

80349B  BD 8 | SARATOGA INVESTMENT CORP. CLO 2013-1LTD . 02/11/2021........ GOLDMAN.......ctviuiiiririrrintierieseiesiesisssiessesssessenssssssessessssssesssssnssnes | sernesenennssnssssesenssssnsnssnses | oonenienssnsssnssesese 1,000,000 | i 1,000,000

81742L  AA 4 | SEQUOIA INFRASTRUCTURE FUNDING | LTD. - [ 02/22/2021........ GOLDMAN... 2,000,000

85816B  DE 7 |STCR 151RR BR2 = CDO......coouieriiiiiiieiieniesisseiesiessiessesessesssssessssesssessesisnes | reveresessnsns 03/05/2021........ BNP PariDas. ..o ssisisinnis | s | et 2,000,000 2,000,000

86275#  AA 1 | STRATEGIC CR OPP 4.25 04/01/2026...........coovvurereririireriniierenireresessiressssisseesinsiens | seererissinsen 03/31/2021........ AFG Private PIACEMENL..........coueviiiieiiieieiierieisris st ssessessees | eviesisesessese s essesianes | soesssssessesees e sieness 1,000,000 .

89677Y A@ 9 | TRIPLEPOINT VENTURE GROWTH BDC CORP.........cocovvierriiirerisisirnsisiseisienss 03/01/2021........ AFG Private PIACEMENL..........eureiiiirireiieisieiessissss s essessees | ressesssssessssssssessessesssssessessssssessessnes | sesssssssosssssessassessessssnes 1,500,000 ..1,500,000

97988Q  AQ 7 |[WDMNT 172RBR - CDO.......... 02/05/2021........ CITIGROUP.....c ettt | Honnbste s snb s ene bbbt es | ehsensstssenssnb e ens s s enen 1,000,000 [ oo 1,000,000

3899999. Total - Bonds - INAUSTIAl ANA MISCEIIANEOUS..............c.cvvuivivieceerieceeeetieeeeteeeetetese e et sesestisete eveseesiseetssesesesessssesassessssessseeassas s seesssasassassesesss s assssansesseesssasassasssseans s sassanseses et s eessssnsssesesesasasesssssesesesasasssnnsnsnsass | svsssssssssnsesssssnssnsesesassasssssnsnsnsesannes | coesisisiesesessssesinssessesassasas 41,177,091 ....41,159,997
Bonds - Unaffiliated Bank Loans

BL3553 61 9 |FRGTLB 1L USD....cccoccoiiiriiiiiiiisiisisnissisenssssseenssnsanes | | 02/24/2021........ JP MORGAN ....1,980,000 2,000,000

8299999.  Total - BoNds - UNGFflAtEA BANK LOBNS. .. ... vttt ettt ens st et eesees e ee s s e e R eE oL E R E S8 £ E £ EE £ EEEf 4L E R L E 4L Ef£EE S £E £ 8 EEf L EEEE £ E£EEEEE L £ RS EEEEfEE S L E L E b eEE e ehE s edbeEE e eeb b e e b h bttt | ehienbene sttt 1,980,000 2,000,000

8399997, TOAl = BONAS = PAM 3..........ovveiieiiieeiieiete ettt sttt etessesse b seessessssesessessesssensessess | ssessesossessesssssssessessesansessesssssssessessesassessesssssssessessesansessesasssssessessesassessesassessessessssessessssansesssssessssessesssssssessessesessassesanses | tessessesssessessesssessessesensessessssnsesseseses | soissessessessesnssssessesnsansns 43,157,091 ....43,159,997

8399999, TOAl = BOMAS. ...ttt 8 ek e eEE Rt eEE e fLEeEEeEE LRt eEE R R feEE R EE e R eEE LR EEE LR oL E R EE LRSS EE e R f SRR R LR L E LR LR R AR SRR EE LR eEE R eEE R ehbeeE R enE R h bttt | ferensene et 43,157,091 ....43,159,997
Preferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred

404280 CQ 0 |HSBC HOLDINGS PLC [T 03/02/2021........ HSBC SECURITIES.......... .....1,000,000.000 0.00 2.CFE...

949746  TD 3 |WELLS FARGO & CO......... 01/19/2021........ WELLS FARGO SECURITIES LLC........cooiiiiiiiciiiisiinisniscicsnisisssissinnns | covssiississssssissssenees 2,000,000.000 0.00 2.BFE..

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX XXX

8999997. Total - Preferred Stocks - Part 3.............. XXX XXX

8999999, TOtal - Prefermed SHOCKS. ... ...t Eobes et s XXX e 0 XXX
Common Stocks - Industrial and Mi (Unaffliated) Publicly Traded

75574U 10 1 [READY CAPITAL ORD | | 03/22/2021........ VIIOUS. ..ottt | cesenssne st 23,800.800 | ..o 335,115 XXX e 0 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrAOEA. ... vurerii ittt sess st 8888148888 E 848888 E 8481104 E 8418 £E b oL b e eEE s eLbeLE e eeb s E LR b e E et h bt en bt | oebeeeb st s sttt 335,115 XXX 0 XXX
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statement for March 31,2021 of e Mlidl=Continent Casualty Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
9799997. Total - Common Stocks - Part 3 ...335,115 XXX XXX
9799999. Total - Common Stocks............. ...335,115 XXX XXX
9899999.  Total - Preferred aNd COMMON STOCKS. ... uuvuuiuutisireirseissteseessrsstesesssesserssmesesersste e essstes et sesseaes | fatesessessate et eeseeeseeEseE e s oL 8 eEESEE 88 o8R8 eEE SR e 8 £EE R E 848 E £ E oL £EfEE 8 f£EEHEE £ L E 4L EEE £ EE S £E S E S EE L Ef e E R b eEE e ehE s ehbeeEseeehb b e e bbbttt nes | ehienbnssensenseesentsnnens st enen 3,335,115 XXX XXX
9999999. Total - Bonds, Preferred @Nd COMMON STOCKS..............cc..rvervierirereeeeeseissseseseesseseessssesssessass aeesseesssesssasssssssessssessssesssesssesseassssessseesssee e s sees s s s st s e s st s st sasnsaess | sosesssssssssassssesssessessassssnssessssesssanns | eeveiesssesssisssasssesseesseenes 46,492,206 XXX XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
For
Tota eig
| n
Fore Exc
ign han
Exc ge
han Gai NAIC
ge n Designation,
F Current Cha (Lo Bond NAIC
0 Year's nge Ss) Interest / Designation
r Unrealized Current | Other-Than- in on Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | B/A| Book/Adjusted | Dis| Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | in B./A.C.V. |.C.V| Carrying Value at | pos| 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) Disposal Date | al | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Political Subdivisions of States
68609T DM 7 |OREGON ST .. 103/01/2021. | Call @ 100.00...........omrverererrrrereens [ ovmrrrerieniresiiessiens | cverienens 35,000 | ..ocooreee. 35,000 37,683 .36,656 0 (42) 0 (42) | .0 | e 36,614 | .0 |....... (1,614) | .cvvvne (1,614) [ oo 21 [12/01/2048. [1.B FE.........
68609T HV 3 |OREGON ST ... |- 103/01/2021. | Call @ 100.00......ccciveeriimrinrirnnnis | sereersissississssisnees | ceeseenns 165,000 | ..coooeeee 165,000 | .ccoeeees 174,326 172,530 0 (145) 0 (145) ..0 06/01/2049. | 1.B FE.........
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES. .......u.eiurieririiiiisiiissiiieii i enessesssssssnsssess s et nsssesnnes | enesssesas 200,000 | .......... 200,000 | .......... 212,009 209,185 0 (187) 0 (187)] ..0 XXX XXX
Bonds - U.S. Special Revenue and Special A it
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .. | 03/01/2021. | Paydown 42,583 L0 | (U R 0 [ i 198 | 07/01/2043.
196479 2D 0 |COLORADO HSG & FIN AUTH .| .. 03/01/2021. | Direct .70,090 .0 0 0 32 | 05/01/2049.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG............ .. [ 03/02/2021. | VaOUS........cocvvenrirrirerircierieneriens 5,142 .0 0 0 32 | 02/01/2044.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN............ .. 1 03/30/2021. | Call @ 100.00.........cooerereerrirerrans [ eorreireeiineinsiiienies | eoveeins 165,000 | ..ccvoeeee 165,000 | ..ccveeeee 173,747 171,031 .0 11/15/2039.
246395 WY 9 |DELAWARE STHSG AUTH REV.......ccoovimirriicenieinirs o+ [ 01/04/2021. | DIFECL.........oeoveereeeereeeeecesreeresseeenns | eererenneesnesseesnienns | ceneennn20,000 | oo, 20,000 20,792 .20,001 .0 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA... .. | 03/01/2021. | Paydown 85,167 | e 85,167 85,167 .85,167 .0 08/01/2044.
3133N3 U9 3 |FHRE6008 - RMBS .. | .. | 03/01/2021. | Paydown ..88,854 | ..o 88,854 90,326 89,975 .0 11/01/2049.
3133N3 VG 6 |FHREBO15 - RMBS......cooiiiieieirerieeieiieeiseiseesssisseniens .. [ 03/01/2021. | PAYAOWN......ccoorevrrinrireierieniinees [ eoeeireeisnsisssienins | coeeins 145,110 | oovveenee 145,110 | oovveneee 147,218 146,732 .0 09/01/2049.
31397P PP 9 |FHM MO012 AA3 - CMBS .. [02/01/2021. | PaydOwn...........ccooirveiriiinriinnis [ o | e 130,727 | v 130,727 | oo 130,727 130,727 0 .0 08/15/2051.
31397P PP 9 |FHM MO012 AA3 - CMBS .. | 03/01/2021. [ PAYAOWN......coovirirrerierrerinriceienes | vererisreeninssessenines | rereeninen 4,249 | oo 4,249 4,249 4,249 0 .0 08/15/2051.
31397P PV 6 |FHM MO012 A31- CMBS .. | 02/01/2021. | Paydown 98,045 .97,987 0 .0 08/15/2051.
31397P PV 6 |FHM MO012 A31- CMBS .| 03/01/2021. | Paydown 3,187 3,185 0 .0 08/15/2051.
3140QB N5 3 |FN CA4011 - RMBS .. | 03/01/2021. [ PAYOWN......coovvriveiereierinnineiinnes | ververiserenssisninnnns | oo 424,985 | .00 424,985 | o 431,625 429,998 0 .0 08/01/2049.
34074M SJ 1 |FLORIDA HSG FIN CORP REV.. .. | 01/04/2021. | Direct .95,005 0 .0 01/01/2050.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR.... .. | 01/04/2021. | Direct .15,001 0 .0 01/01/2050.
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV.. .. | 01/04/2021. | Direct .65,006 0 .0 04/01/2050.
45201Y R3 3 [ILLINOIS HSG DEV AUTH REV.. .. | 01/04/2021. | DIrECL.......ecveeviveierereerersieieresienes | ceveveiiesssissesensens | ceeenn 140,000 | ..........140,000 | .......... 150,212 140,007 0 .0 10/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS .. | 03/01/2021. | Paydown 65,006 165,506 0 .0 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE... ..| 03/01/2021. | Paydown 2,106 2,104 0 .0 07/01/2032.
45505T GP 0 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF... .. | 01/04/2021. | Direct 20,000 .20,000 0 .0 07/01/2031.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.... .. | 02/25/2021. | Direct 31,365 .30,027 0 (27) 0 (27)| .0 | o 30,000 | .0 07/01/2033.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV........... .. | 03/01/2021. | Paydown 89,118 89,118 0 0 (1 T 01..0 89,118 | .0 12/01/2038.
57419R GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C......... .+ | 03/01/2021. [ PAYAOWN......covrrrireirrieierieisirnnes | verivereesssssessssneees | oveerinnes 53,563 53,563 53,563 0 (0) (V1 I 0)] ... .0 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG &C......... .. | 03/01/2021. | Call @ 100.00 2,516 2,516 2,517 0 0 (1 T 0. .0 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C......... .. 1 02/26/2021. | Call @ 100.00..........coevverririerians v | e 65,000 | ............65,000 | ........... 65,000 .65,000 0 (0) 0 | v ) .. .0 09/01/2048.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV... .. | 01/15/2021. | Direct X v 174,072 165,034 0 (34) 0 (34)| .. .0 12/01/2048.
57587A HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV... o [ 0171512021, | DIFECL.........vveocvecriereeeeesereeseiesnieens [ eoveeeeseessieessessies | vovevieens 305,000 | ..........305,000 | .......... 326,899 305,030 0 (30) 0 (30| .. .0 06/01/2039.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. 1 03/01/2021. | PAYAOWN.......coovrvrrrerrircrierierinees [ eorveereeinsinerienies | coveers 102,084 | .........102,084 | .......... 102,084 102,084 0 (0) (O T 0)] .. .0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. 1 03/01/2021. [ PAYAOWN.......oovrreirernieiininiiens | eevevereniserseseinennns | cevevens 156,028 | .........156,027 | .......... 156,027 156,027 0 0 0 | oo 0 .0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. 1 03/01/2021. | PAYAOWN.......courvrrvrcririririreiiieies | everierereeseninsines | eoerereeens 67,459 67,459 67,459 0 0 [0 0 .0 04/01/2045.
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604168 BU 3 |MINNESOTA ST HSG FIN AGY. .. 103/01/2021. | Call @ 100.00..........ovreererrrrrrriaes [ rverireeiseirisrnnniens | woveeernenn35,000 | woiinnees 35,000 36,762 .35,141 0 0 ....(106) ...(108) | .. 07/01/2031.
60416S WD 8 |MINNESOTA ST HSG FIN AGY. .. 103/01/2021. | Call @ 100.00...........comrverrrrrrerrans [ ovmrrerierissriinniiens | evrrrennid0,000 | oo 40,000 | ......c... 43,019 40,738 0 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .. 1 03/01/2021. | PAYAOWN.......courvrrircerreiseincriinnes [ ereeriveeiseeseeinnninns | eoverenneenn20,509 | i, 27,509 27,509 .27,509 0 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .. [ 03/01/2021. | PaYdOWN.......couvrvrrvrerirrineirerirenes [ everiereneersneiennnnes | eoverernenn 28,973 | i, 24,973 25,194 .25,081 0 12/01/2034.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ .. | 02/01/2021. | Direct 140,037 0 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ .. | 02/01/2021. | Direct .15,006 0 11/01/2045.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ ..| 03/01/2021. | Call @ 100.00 45,496 0 05/01/2049.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG... .. 103/01/2021. | Call @ 100.00...........covrverererrrerians [ ovmrrerreeiresnisnniiens | ervnrrerna 75,000 | woriinecs 75,000 | ...cooneee. 79,787 .76,209 0 09/01/2048.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS oo |1 03/01/2021. | PAYOWN.......couvmnrrerierirciisnineins | onerrnenseniseesnseinnns | eonennenenn 21,577 | i, 27,577 27,577 27,577 0 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH.....cooovivierirreririirirerirerienes .. 1 03/01/2021. | Call @ 100.00.........coevreervrrerererernes [ rerirereneesreirnnrnes | wrerrnenn30,000 | worireces 30,000 31,823 .30,756 0 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH .. 1 03/01/2021. | Call @ 100.00.........cmvrerererrerrreenes [ wrerrrerirseeseeinsnines | wrerernenn55,000 | woiinnces 55,000 55,000 54,883 0 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - .. 1 03/01/2021. | PaydOWN.........vvvrrvririiriirinerrenes [ everirereneennniennines | voverreens88,479 | i, 65,479 65,479 165,479 0 02/01/2037.
647200 P5 7 |NEW MEXICO MTG FIN AUTH .. 103/01/2021. | Call @ 100.00.........coereerernerrrreenes [ verreeineerseninnninns | everrnenid8,000 | o 45,000 | .coornnnn 47,329 45,034 0 03/01/2028.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - .. [ 03/01/2021. | PaydOWN.........vvvrrvririerinrireriienes [ everireneneennniesnines | coverrernn23,369 | v, 23,369 22,785 .22,869 0 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - .. 1 03/01/2021. | PaYdOWN.......coorvrrririnereiieninees [ eorneeneeisnnisniienies | coeeeenni 245,357 | i 245357 | .......... 243,364 244,353 0 07/01/2043.
647201 DM 1 |NEW MEXICO MTG FIN AUTH... o+ [ 01/04/2021. | DIFECL.........veoveerveeereereeerieresneenes | eerveenreesnesnsiennienns | cenrennn30,000 | corvenee, 30,000 31,724 .30,001 0 07/01/2049.
647201 HC 9 |NEW MEXICO MTG FIN AUTH... o+ [ 0170412021, | DIFECE........veeeeeeeeereeeeceereereeseenns | eeeeeeresnecessesnienns | cernreennnn25,000 | oo, 25,000 27,140 .25,002 0 01/01/2050.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH .. | 01/04/2021. | Direct ,000 | oo 50,000 53,855 .50,003 0 07/01/2050.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV | [ 0211812021, | DIFECE......ooocveecveerieeiecieseeeesseissiens [ eoveeisesiesssessseries | veenvieens 160,000 | ..cveneee 160,000 | ..ccveneee 168,831 160,070 0 10/01/2035.
64988R  GY 2 [NEW YORK ST MTG AGY REV......cecrvrviirenrieiirirereninnins .. | 02/18/2021. | Direct 21,220 20,013 0 10/01/2030.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..... | .. | 03/01/2021. | Call @ 100.00 25,000 .25,000 0 07/01/2037.
658207 TZ 8 |NORTH CAROLINAHSG FIN AGY HOMEOWNERSHIP..... .. 103/01/2021. | Call @ 100.00...........ovvvererrrrarirans [ overreeirerienrsniiiens | woverreena 70,000 | ireirr. 70,000 | oo 76,037 71,092 0 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..... .. | 03/01/2021. | Call @ 100.00 68,697 66,409 0 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R..... .. [ 01/04/12021. | DIFECE........vvveeeeienrieciierirnseinneiens s | 00 265,000 | ..........265,000 | ..ococee 282,646 265,000 0 01/01/2028.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY... .. | 01/04/2021. | Direct 65,003 0 07/01/2043.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY... .. | 01/04/2021. | Direct 165,008 0 01/01/2036.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 03/01/2021. | Paydown , , 41,910 0 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. [ 03/01/2021. | PaydOown.......c..ovvveveirinrineiiieninnns [ | v 111,076 | .......... 111,076 | .......... 111,076 111,076 0 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. [ 03/01/2021. | PAYAOWN......ccvurerrercriirireincrieies [ erverienerseesseinsines | eoenereeens 91,031 | v 91,031 91,031 191,031 0 . . 03/01/2046.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.............. .. 103/01/2021. | Call @ 100.00.........ccooevvriveirirriiens [ e | v 235,000 | ......... 235,000 | .......... 235,000 234,999 0 (0) 0 0] 234,999 | .0 | L [ I 3,995 | 09/01/2037.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. .. | 01/04/2021. | Direct 0,000 ..20,000 20,000 .20,000 0 0 0 0 20,000 | .0 0 0 250 |07/01/2034.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... | .. | 01/04/2021. | Direct ..35,000 | oo 35,000 37,033 .35,001 0 (1) 0 0] 35,000 | .0 | v (01 IO (U I 613 [07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... o+ [ 0170412021, | DIFECE.........ovoecvecrieriieeiriesirseissiens [ eoveriesiiessiessiissies | coeniiens 115,000 | .ovvveeee 115,000 | .ovvveeee 115,000 115,000 0 0 0 .0 115,000 |0 [ [V 0 | e 1,984 (01/01/2038.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........... o+ [ 0170412021, | DIFECL........ oo | eerieeiseisessissiens | eoveeeseeens 30,000 | ............ 30,000 32,943 .30,002 0 2) 0 .0 30,000 | .0 0 0 563 | 01/01/2050.
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83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........... .. | 01/04/2021. | Direct 20,755 .20,000 0 (0) 0| cvveerieenena(0) | 0 | e 07/01/2037. |1.AFE.........
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........... .. | 01/04/2021. | Direct 21,771 .20,001 0 (1) 0 07/01/2043.| 1.AFE.........
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY. .. | 02/11/2021. | Direct 36,334 .35,055 0 (55) 0 05/01/2032. | 1.C FE.........
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH o [02/11/2021. | DIFECL.......oveoceeeeereeeeeereresneenns | eeneieeeesneeennennienns | ceverennen 75,000 | i 75,000 | oo 79,696 .75,049 0 (49) 0 05/01/2039. | 1.AFE.........
88045R B7 6 | TENNESSEE HSG DEV AGY. .. 103/01/2021. | Call @ 100.00.........cocereererrerrneiraes [ verreeirseissnnneiinns | wverereenid5,000 | oineir.45,000 | oo 47,907 45,425 0 (28) 0 07/01/2045.|1.C FE.........
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. 103/01/2021. | Call @ 100.00...........omrvrerirrrrrerirans [ overrerireriesniisniiens | wirernennnid0,000 | o.....40,000 | e 43,431 40,822 0 (39) 0 01/01/2050. | 1.B FE.........
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... ..| 03/01/2021. | Call @ 100.00 37,704 .35,221 0 (32) 0 07/01/2042. |1.B FE.........
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. 102/01/2021. | Call @ 100.00...........omrverrrrerrerirans [ overrerieeissnisniiens | wirernennnid0,000 | o.....40,000 | e 43,364 140,021 0 (21) 0 01/01/2042.|1.B FE.........
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. | 03/01/2021. | Call @ 100.00 95,000 .95,000 0 (0) 0 07/01/2036. | 1.B FE.........
880461 Q3 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. 102/01/2021. | DIFECL........veoeeeeeeerecereeeeeresneenns | eveeieeeesneensesnienns | eeierennn 15,000 | oo 15,000 | e 16,290 .15,009 0 (9) 0 07/01/2050. | 1.B FE.........
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .. | 01/04/2021. | Call @ 100.00 29,999 .30,000 0 0 0 03/01/2046.| 1.B FE.........
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .. 1 03/01/2021. | PaydOWN.........vvvrvririiniirireriienes [ everirerenneneniennnines | covevreee (4,245 | i 74,245 | 74,245 74,245 0 0 0 09/01/2047.|1.B FE.........
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .. 1 03/01/2021. | Call @ 100.00 33,353 .32,055 0 (53) 0 03/01/2050. | 1.B FE.........
88275L AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.. . |..|01/26/2021. | Call @ 100.00 ....59%4 594 0 0 0 07/01/2037. | 1.AFE.........
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF........... .. | 03/26/2021. | Call @ 100.00 1,330 1,330 0 0 0 07/01/2037.| 1.AFE.........
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.. .. | 01/26/2021. | Call @ 100.00 ....5%4 594 0 0 0 07/01/2037. | 1.AFE.........
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.. .. | 03/26/2021. | Call @ 100.00 1,330 1,330 0 0 0 07/01/2037.| 1.AFE.........
91743P  AK 1 |UTAH HSG CORP - MBS.. .. 1 03/01/2021. | Paydown.........cccovvvvevvnrinnineiiinns [ everrerineinnncsnines | oo 18,199 | 118,199 | e, 19,135 .19,382 (U I (1,183) | v 0 08/21/2044. |1.AFE.........
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .. | 03/01/2021. | Paydown .63, 63,980 .63,966 0 14 0 11/25/2039. [ 1.AFE.........
93978T XF 1 |WASHINGTON ST HSG FIN COMMN.......cocovvvirirriirerinnines .1 03/01/2021. [ Call @ 100.00........cvverrrrererinrirens | ervrrereniverisisnirerinns | s 140,000 | ..ccooeeee 140,000 150,303 145,147 0 (129) 0 12/01/2047.|1.AFE.........
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O . [ 03/01/2021. | Call @ 100.00 . .105,000 | .. 105,000 112,098 109,477 0 (165) 0 09/01/2045. | 1.C FE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........oiiiiiiiiis oo enssssssssssesssssenseness | sosenes 6,022,191 | ....... 6,022,191 6,229,642 6,052,867 0] s (6,925) | ..ovvvvvnnnnd 0 XXX XXX
Bonds - Industrial and Miscellaneous
000823 AA 2 |ABPCIII A1-CDO C| 03/18/2021. | Paydown.........cccvvvurieiiirciiinniinins | cerersriiensissiiveiienes | cvves 1,000,000 | ....... 1,000,000 | ....... 1,000,000 999,513 0 487 0 20 | (01 IO 0| e 8,280 | 07/20/2029.
00443P AA 7 |ACE 2007-HE2 A1 - RMBS .. | 03/25/2021. | Paydown 9,207 9,481 0 2,584 0 .0 0 0 6 | 12/25/2036.
02315Q AA 6 |AMBAC LSNILLC .. | 03/30/2021. | Paydown 1,551 1,539 8 0 0 .0 0 0 0 | 02/12/2023.
038413 AA 8 |AQFIT 2020-A A - ABS .. | 03/17/2021. | Paydown 84,254 .84,254 0 15 0 .0 0 0 232 | 07/17/2046.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS .. | 03/25/2021. | Paydown.........cccvvevnrinrineiieninnns [ roverinniiniisniieines | e 123,439 | 123,439 | e 103,688 118,178 0 5,260 0 .0 0 0 62 | 11/25/2036.
05530M AA 7 | BCAP 2006-AA2 A1 - RMBS .. [ 03/25/2021. | PAYAOWN.......courvrrereririrreireriieies [ evereererseeseeinsines | eoeverneens 28,654 .38,433 0 247 0 .0 0 0 13 | 01/25/2037.
059522 AA 0 |BAFC 2007-C 6A1 - RMBS .. [ 03/22/2021. | Paydown.........ccoovvveriniicnnineiiinis [ v | e 14,041 | 14,041 | 12,076 12,791 0| v 1,250 | oo 0 .0 0 0 9 | 05/20/2047.
07386Y AE 4 |BSARM 2007-5 3A1- CMO/RMBS...... .1 03/01/2021. | Paydown 6,696 6,772 0 (0) 0 .0 0 0 40 | 08/25/2047.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-. 03/20/2021. | PaydOwN.........ccvvmiviiirinrinsiiei [ v | e 30,417 . 30,417 .30,421 0 (4) 0 @) ] 0 | 30,417 | .0 0 0 352 | 12/20/2025.
12326R  AA 0 |BJETS 182 A-ABS......coooovmrerierisrinsieniiesiienns .. [ 03/15/2021. | PaYdOWN........ooovvirircrnciriniiinnis [ ey | oo 1,179,702 | ....... 1,179,702 | ....... 1,179,682 | ....cco.ue 1,179,720 0 (18) 0 (18) ] .0 | oo 1,179,702 [ .0 | oo [V 0. 21,748 | 06/15/2033.
12510H AC 4 |CAUTO 2020-1 A3 - ABS.....cooviirriricireiisiiieeiies e .. | 03/15/2021. | Paydown 3295 | s 3,295 3,292 3,293 0 2 (U T 21.0 .. 329 | .0 0 0 18 | 02/15/2050.
12529F AA 1 |CFMT 20HB3 A-RMBS.......ccocovirrerirircririrs . 103/25/2021. | PAYAOWN.......coouverercrierierineeinens | e | ceveveriens 21,076 | ..ocooneee. 21,076 21,076 21,076 0 (0) 0 (0 0 | e 21,076 | .0 | oo (V1 (U [ 102 | 05/25/2030.
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12529K AA 0 |CFMT 21GRN1 A -RMBS .. 1 03/01/2021. | PaydOwN.........cvveririiiirisrinciiei [ e | e 65,628 | ...........65,628 | ............ 65,627 0 0 1 0 .0 0 0 0 | 03/20/2041.
12529  AA 8 |CFMT 2020-HB4 A - RMBS. .. [ 03/25/2021. | PaYAOWN.......coomrvrrrerriririerieriinees [ eorerereeinnisenienies | coeena 403,533 | .........403,533 | ......... 403,533 403,533 0 0 0 .0 0 0 640 | 12/26/2030.
12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.........cooonvvmrieircrierirces .. | 03/01/2021. | Paydown . 2,767 1,151 2,765 0 2 0 .0 0 0 32 | 09/26/2037.
12641Q AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS .. | 03/01/2021. | Paydown 23,749 .30,659 0 188 0 .0 0 0 391 |07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.........coovvivrieircrieiinns .. | 01/01/2021. | Paydown 0 5 5 0 [0 T 5100 [ 0].0 0 0 0 | 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS. .. | 03/01/2021. | Paydown 0 7,812 0 20 [ — 20 1.0 .0 0 0 32 | 05/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS.. .. | 03/01/2021. | Paydown 5,497 5,494 0 3 [0 T 31..0 .0 0 0 51 1 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. | 03/01/2021. | Paydown 1 0 0 0 [0 T 01..0 .0 0 0 0 | 01/26/2036.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS.........ccosvevrrinericrirerireens .. [ 03/01/2021. | PAYAOWN.......couverrercrrrrineineriieies [ everieeiseerssninnninns | coverennen 13,644 | 13,644 | e, 13,644 13,676 0 (32) .0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .. | 02/01/2021. | Paydown 12 0 0 (0) .0 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS.. .. | 03/01/2021. | Paydown 25,927 40,476 0 86 .0 04/26/2037.
126670 NY 0 |CWL 2005-16 2A3 - RMBS .. | 03/01/2021. | Paydown 2,774 163,180 0 844 .0 07/25/2034.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS.... .. | 03/01/2021. | Paydown 1,773 2,671 0 1) .0 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.... .. [02/01/2021. | Paydown.........ccvvrveviiriirineiienes [ everirerennennnennnnes | woverenenn. 15,654 | 15,654 | e, 12,780 .15,660 0 (6) .0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.......ccoorvrmerireineirerireniins .. [ 03/01/2021. | PAYAOWN.......courverrvrerririneicriienes [ everieeeseersnninnennes | eovernnens 15,216 | 015,422 | e, 12,591 15,222 0 (6) .0 . 08/25/2035.
12673P AH 8 |CAINC....ccccouuuee .. 1 01/20/2021. | Tender Offer..........c.coovunrvvvrrverrens [ v | v 523,900 | .......... 500,000 | .......... 499,550 499,859 0 4 0 499,863 | .0 | .correneee 137 | e 137 | ... 31,650 | 08/15/2022.
14576A AA 0 |CARM 201 A1- RMBS, .. | 03/15/2021. | Paydown . 2,500 | covvrrrenne 2,500 2,499 2,499 0 1 L0 2,500 | .0 0 0 8 | 12/15/2050.
15137E  BL 6 |CECLO21ARB-CDO .. | 03/26/2021. | Call @ 100.00 v e | s 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ......c.... 1,000,042 0 12 07/29/2030.
15672A  AA 0 |CERBXVIIIA-CDO +. [ 01/15/2021. | PAYAOWN......ccoovvrerreicinerieninees [ eoeeinseeiissisesseninns | coeeins 319,593 | ..........319,593 | .......... 319,593 319,488 0 105 0 04/15/2027.
15673Q  AA 4 |CERBXXIIIA-CDO C| 01/15/2021. | PAydOWN........covvuieiierinniieriinis | ereiesiiesieniesienns | cvvvienes 459,932 | .........459,932 | ......... 453,033 453,668 0 | v 6,264 | ........cc.... 0 . 04/15/2028.
17307G  4H 8 |CMLTI 2006-WF1 A2C - RMBS... .. | 03/01/2021. | Paydown 4,381 0 17 0 L0 4,398 | .0 0 0 27 | 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .. | 03/01/2021. | Paydown 4,091 0 20 0 I 4111 (.0 0 0 30 | 08/25/2035.
21872F AA 5 |CAFL 2019-1 A- CMBS, .. | 03/01/2021. | Paydown 10,517 0 5 0 .0 0 0 03/15/2052.
233046 AJ 0 |DNKN 2019-1 A2 - RMBS .. | 02/20/2021. | Paydown 2,500 0 0 0 .0 0 0 05/20/2049.
26829C AZ 0 |GLGU 2015-7 AX = CDO....ovtrvmrvrrererieieisersessssesesssnens .. | 01/20/2021. | Paydown 87,407 0 93 0 .0 0 0 04/22/2030.
26857E AA 6 |ELFI19AA-ABS .. | 03/25/2021. | Paydown 65,238 0 12 0 .0 0 0 03/25/2044.
28852L  AE 3 |ECLO Il A2 = CDO...uvvurerirrireereeiseissesiesiesesseesseisssens .. | 01/20/2021. | Paydown 12,138 0 2 0 07/22/2030.
30070R  AA 0 | XAN 20RSO8 A - CDO/CMBS..........cccovtvvrriniiiiirciieririiens C| 03/16/2021. | Paydown 139,791 0 0 0 03/16/2035.
302637 AA 1 [ FSKMM 1 AT = CDO....ourirrircereeieieriesiesiseessessesseninens o | 0171412021, [ PaYOWN......coovirvcrrrieierneiriiiens | vererineirersnisnerennes | eevvrrerieninnnens0 | e 0 0 0 0 0 0 07/15/2030.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A. .. [ 01/01/2021. | Paydown.........cccovvurivinricnrinciinis [ rverieninniiniennines | e 36,227 | e, 56,227 55,779 55,797 0 430 0 07/25/2030.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A.. .. | 03/01/2021. | Paydown . 48,260 | ... 47,875 47,891 0 369 0 . 07/25/2030.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS oo | ] 03/01/2021. | PaydOWN........ovueiiciinnicinninnis | oo | e 12,198 | i, 12,198 | ... 10,334 (VI I 1,864 | oo (V1 I 1,864 | .0 12,198 45 | 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS........ccovevirerrerieinirenes .. 1 03/01/2021. | PaYdOWN.......coovvrcrrrrierrerirerinens [ eorereneeinnnisnrrenes | coveeeen 143,059 | e 146,236 | .......... 112,945 143,083 0 (25) 0 (25)] ...0 143,059 |0 [0 [ 0 [ 1,229 | 07/25/2036.
337930 AC 5 |FLAGSTAR BANCORP INC.. .. | 01/22/2021. | Call @ 100.00 v | | e 1,026,500 | ....... 1,000,000 | .......... 999,990 | ........... 1,000,008 0 (1) 0 ()] .0 21,000,007 | .0 | v D) | cevvereean(7) | s 58,316 | 07/15/2021.
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361856 DX 2 | GMACM 2004-HES A5 - RMBS........cccoovviiiniiniivciciis .| 03/01/2021. [ PAYOWN......oovvrvririicierieisiinnes | veveversereninensssneees | oveerinnes 15,873 | oo 15,873 0 1,317 (O I 4,556 | o 0 .0 09/25/2034.
362341 4F 3 | GSR 2006-AR1 3A1 - CMO/RMBS .. 1 03/01/2021. | PaYAOWN.......coomvrrrrrrirciirerierinens [ o | cenne 33,992 | oo 33,898 30,246 .33,992 0 (1) 0 .0 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS.........ccoomrvriemeiniinciins .. [ 03/01/2021. | PaYAOWN........oorvvrrireirnrineinciiieies | everireeiseeennnneinns | evereneen 16,940 | 116,453 | e, 13,984 .16,900 0 40 0 .0 07/25/2035.
362341 XC 8 | GSR 2005-AR7 4A1 - CMO/RMBS .. | 03/01/2021. | Paydown 9,858 11,762 0 14 0 .0 11/25/2035.
362341 XG 9 | GSR 2005-AR7 6A1 - CMO/RMBS.........cooomrvreereiseirciins .. [ 03/01/2021. | PaYdOWN........oorvvrrercirnrineinciienes [ everireeiseisnnnnniinns | eovereneenn 13,070 | 113,070 | e, 12,369 0 701 0 .0 11/25/2035.
36655Y AB 3 |GARR 2018-1A1T - CDO .. 1 03/22/2021. | Paydown.........covveverineineiverinnns [ erernersnniisernennns | ceeereen 319,315 | 100000.319,315 | e 319,329 0 (14) 0 .0 03/22/2027.
38522H 9 | GACM 2020-FL2 A - CDO......ovvvrmrireireirerisriseeseenissiseinns C| 01/19/2021. | PAydOWN........ccvvmrererrcrierirncirnnnins | eeeeeneisernerseinees | cerenenn 321,975 | 1001000 321,975 | e 321,975 0 0 [0 T 0]..0]. ...321,975 | .0 03/16/2035.
38522H AA 9 | GACM 2020-FL2 A - CDO/CMBS.........coouvieirierirnririernins C| 03/16/2021. | PAydOWN........ccvevrerrrierinreneriinis | erveesrrrerirenirecernnes | cerrerern 339,690 | .......339,690 | ... 339,690 0 0 [0 T 0.0 339,690 | .0 03/16/2035.
39678W 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR.... |.. | 03/01/2021. | Paydown 4,971 0 (2) 0 (2] 0 | 4,968 | .0 09/01/2034.
41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS........cccovvvirrerrierieniins .. | 03/19/2021. | Paydown .20,652 0 0 .0 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A - CMO/RMBS .. | 03/19/2021. | Paydown 12,068 0 0 .0 08/19/2045.
42806D AH 2 |HERTZ2015-3A-ABS . | .. | 03/25/2021. | Paydown 72,707 0 0 .0 09/27/2021.
42806D CH 0 |HERTZ192A-ABS .. | 03/25/2021. | Paydown .70,467 0 .0 05/25/2025.
43133W AA 7 |[HITRA-CDO C|01/04/2021. | Paydown 17,076 0 .0 02/01/2038.
43283A AA 3 |HGVT 2017-AA-RMBS .. | 03/25/2021. | Paydown 56,417 0 .0 12/26/2028.
46185) AA 6 |IHSFR2018-SFR1A - RMBS.. .. | 03/17/2021. | Paydown 14,456 0 .0 03/19/2037.
46187X AA 3 |IHSFR 2018-SFR4 A - RMBS.. .. | 03/17/2021. | Paydown .13,300 0 .0 01/19/2038.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 18,071 0 .0 03/25/2036.
46637U 5 | JPTEP 2012-3 A- CMO/RMBS .. |..103/01/2021. | Paydown .39,801 0 .0 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS .. | 03/01/2021. | Paydown 60,602 0 .0 09/17/2042.
46639A 7 |JPTEP A - CMO/RMBS .. | 03/01/2021. | Paydown 29,612 0 .0 12/27/2042.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5............ .. | 03/01/2021. | Paydown 113,902 0 .0 01/01/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 01/01/2021. | Paydown 69 0 .0 07/01/2037.
47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 71,330 0 .0 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 4 0 .0 07/01/2037.
47232Q AA 1 | JMAC 2009-R2 1A - CMO/RMBS.... .. | 03/01/2021. | Paydown 14,326 0 .0 11/26/2037.
47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 03/01/2021. | Paydown .26,900 0 .0 07/01/2037.
47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 0 0 .0 07/01/2037.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 2,342 0 .0 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 01/01/2021. | Paydown (31) 31 0 0 .0 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 03/01/2021. | Paydown (17) 15 2 0 .0 02/01/2036.
525221 EM 5 |LXS 2005-7N A1A - RMBS ..|.. | 03/25/2021. | Paydown 25,303 27,261 0| v 7,283 | v 0 . .0 12/25/2035.
543190 AA 0 |LTRANIIIA1-RMBS .. | 03/15/2021. | Paydown 38,919 .38,858 0 63 0 | 63 .0 | ... 38,922 | .0 01/17/2045.
590200 ZE 8 |MLMI2005-A6 1A1- RMBS........cccovvviniinriininircrieninnns .. | 03/25/2021. | Paydown 88,201 192,448 0 2,169 0 2,169 | .0 | oo 94,617 | .0 08/25/2035.
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61751D AE 4 [ MSM 2006-17XS A3A - RMBS........ccocovirivmiirerniieiniieiseins .. 1 03/01/2021. | PaydOwn.........cvverireiiirinrinciiei [ v | e 27,605 | ............ 27,605 | ... 10,987 27,561 0 45 0 .0 0 0 75 | 10/25/2046.
62947A  AA 1 |NPRL2019-2 A1 - ABS o]+ | 03/19/2021. | PQYAOWN. ..o | everierereseseessnnnes | vveens 2,359,908 2,359,908 2,359,867 2,359,888 0 19 0 20 | (U 0| 16,814 | 11/19/2049.
64352V MN 8 |NCHET 2005-A A4W - RMBS .. [ 03/01/2021. | PaYdOWN........oorvvrrircirnrineinciinnes | everireeiseisnnnnninns | wvereneens87,320 | 87,320 | e, 67,320 67,320 0 0 0 .0 0 0 507 |08/25/2035.
64829T AA 9 |NZES 18FNT1 A - CMO/RMBS.........ovvierirreririiiserienienes .. | 03/25/2021. | Paydown 29,666 .29,669 0 3 0 .0 0 (U I 178 | 05/25/2023.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS.........ccooivirrireirniisrieiiees .. | 03/25/2021. | Paydown 59,339 59,342 0 2 0 .0 0 0 385 |05/25/2023.
64829T AH 4 |NZES 18FNT2 A - ABS. .. | 03/25/2021. | Paydown 30,531 .30,529 0 11 0 L0 | (U R 0 [ i 192 | 07/25/2054.
65130P AW 0 |NEWFL 2016-1 A2R - CDO. C|01/20/2021. | Paydown 97,880 97,874 0 6 0 .0 0 0 947 | 04/20/2028.
65535A AA 2 |NHELI 2006-AF1 A1 - RMBS.......c.coocmrimmrimnrinenierisseinnnis .. | 03/01/2021. | Paydown ..573 1,930 0 5 0 .0 0 0 11 | 10/25/2036.
67590A BB 7 |OCT14 14R ABR - CDO. o+ [ 03/17/2021. | PAYAOWN......ccoorvverrieierieriinees [ eoveineeiississsienies | coeeen 890,000 | .......... 890,000 | .......... 890,000 890,139 0 (139) 0 20 | (V1 0| e 5,904 | 07/16/2029.
68267B  AA 8 |OMFIT 2018-1 A= ABS......coovierieiiriririeriereseesseeiesseeniens .. | 03/14/2021. | PaYAOWN.......coorvrrcverriirerieriinees [ eorreeneeiniisenienies | coveeris 104,904 | .......... 104,904 | .......... 104,875 104,903 0 1 0 .0 0 0 865 |03/14/2029.
68268L AA 5 |OMFIT 2015-3 A= ABS......oovriirrircireeiissiseriesiesiseessni .. [ 03/18/2021. | PAYAOWN......ccoorevrerrieiierieniinees [ eoeeineeiinsissrsenins | coeeind 623,821 | .......... 623,821 | .......... 613,128 622,328 0| v 1,493 | oo 0 .0 11/18/2028.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS .. 1 03/01/2021. | PaYdOWN........oovveveririiierieriinens [ e | ceveiies 344,999 | ... 344,999 | .......... 351,899 345,505 0 (506) 0 .0 10/25/2049.
69375B AA 5 |PSMC 2019-3 A1 - CMO/RMBS .+ [ 03/01/2021. | PAYAOWN......coourvvrircereeineinerieies [ ererseresseissnineines | vvenns 1,137,748 | ....... 1,137,748 | ....... 1,154,281 | cooocveenee 1,138,817 | v 0| e (1,069) | ..vvvverncns 0 .0 11/26/2049.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS... C| 03/15/2021. | PAyOWN.........ocvvrrerrieriierierineeie | vererneeissiserineniienes | oveineeiens 10,394 | ............ 10,394 | ..occooee. 10,394 .10,394 0 0 0 L0 .0 0 0 39 [06/15/2044.
74334A  AA 7 |PROG 2018-SFR1 A - RMBS.........cocomrivmerierineerieiseeieeis .. [ 03/18/2021. | PAYAOWN.......courvrercereriseirnerienes [ erveriesesseessssiseines | vvenne 1,997,569 | ....... 1,997,569 | ....... 1,997,559 | .coovvenne 1,996,316 | ...coovvvrnnennd 0 0| 1,997,569 | .0 | .o (V1 0. 16,255 | 03/19/2035.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS........coovivirririerieniriienes .. 1 03/01/2021. | Paydown.........covveveirineineireriinins [ | ceenen 130,228 | 1..130,228 | e 132,079 132,011 0 .0 ...130,228 | .0 0 0 637 |02/25/2050.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .. 1 03/01/2021. | PAYAOWN.......coovvrerrrineirerieriinees [ eoreeeneeisserissinennes | conerenn 133,085 | ... 133,085 | ... 135,144 133,186 0 .0 ..133,085 | .0 | (11 (U IO 756 | 09/27/2049.
74968Q AA 5 |RBIT 2020-1 A- ABS .. | 01/25/2021. | Paydown 21,752 21,752 0 .0 0 0 39 [02/25/2030.
74968Q AA 5 |RBIT 2020-1 A- ABS .. [ 03/25/2021. | PaYAOWN.......courvrrercrrrrineineriienes [ everineeseesneninnennes | voveeeneeni 87,082 | i 47,082 | o 47,082 47,082 0 .0 0 0 201 |02/25/2030.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS........ocovvvivriiieierinieierineinnnns .. | 03/25/2021. | Paydown 65,278 .74,096 0 .0 0 0 95 | 07/25/2036.
75574W  AC 1 |RCMT 18FL2B - CDO, .. | 01/25/2021. | Paydown v 289,408 | ........ 289,408 | .......... 289,408 289,408 0 .0 0 0 326 |06/25/2035.
75575 AA 3 |RCMT 2020-FL4 A - CMBS .| 01/25/2021. [ PAYAOWN......covvvrvirernrieiinrciens | eeveriesiersseienens | e LS I 5 5 5 0 .0 0 0 0 | 02/26/2035.
75575 AA 3 |RCMT 2020-FL4 A - CMBS .. | 03/25/2021. | Paydown 12 12 12 12 0 .0 0 0 0 | 02/26/2035.
76110V QL 5 |RFMS22004-HS2 Al6 - RMBS .. | 03/01/2021. | Paydown 0 3 0 .0 0 0 0 | 06/25/2034.
761118 FM 5 |RALI 2005-QA9 N41 - CMO/RMBS .. | 03/01/2021. | Paydown 28,190 .38,810 0 w0 | 38,883 | L0 | (V1 (U IO 226 |08/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS.. .. | 03/01/2021. | Paydown ... 136 7,831 0 (U 7,860 02/25/2036.
78397A  AB 0 |SCFET 2019-1 A2 - ABS.......ovorirrrierierireriseeneeisesseniens .. 1 03/20/2021. | PaYdOWN........oovvvrcrririeicrireniinens [ eoreeeneeinserissrneenes | coneeenn 176,883 | .ni0 176,883 | e 176,867 176,855 0 0 | 176,883 10/21/2024.
784054 AB 4 |SCFET 201 A2 - ABS .. | 03/22/2021. | Paydown 93,914 93,916 0 3 0 20 | 93,919 10/20/2025.
78448Q AB 4 |SMB2015-BA2A-ABS........ccocomvririennne .. | 03/15/2021. | Paydown 20,600 .20,671 0 24 0 0 e 20,696 07/15/2027.
784710 AA 5 [SCLP 161 A-ABS ...t .. | 03/25/2021. | Paydown 29,678 .29,680 0 1 [0 T 11..0 .. 29,682 08/25/2025.
80349B AP 2 |SARAT 2013-1 A2R - CDO. .. | 02/26/2021. | Paydown .......1,000,000 1,000,000 | .......1,000,000 ...1,000,068 0 (68) 0 (68)] ...0 01/22/2030.
81748 AA 3 | SEMT 2019-4 A1- CMO/RMBS.........ovvuomiicriieriiiniiiniin .. 1 03/01/2021. [ PaYAOWN.......oocvvreirernieiniiniirens | eeverereniseressssinennns | o 171,934 171,934 | .......... 175,533 172,110 0 (177) 0 (177) ..0 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS .. | 03/25/2021. | PaYAOWN.......coorvrrrerrirerierierinees [ eorerereeinsinerienies | coeera 491,690 | .......... 491,690 | .......... 503,829 492,645 0 (955) 0 (955)] ...0 03/25/2050.
82652K AA 2 [SRFC 171 A-RMBS .. 1 03/20/2021. | PaydOwN.........ccvvnriiiiirisrinciiei [ e | e 30,302 | oo 30,302 30,300 .30,301 0 1 (U T 11..0 03/20/2034.
83404 AA 4 |SCLP2017-3A-ABS .. 1 03/25/2021. | PaYAOWN.......courvrrvreririeineriieies | everierirseesssinsines | eoverereeens 65,561 | ...coovnven 65,561 65,561 165,561 0 (0) 0 (0] 0 | e 65,561 05/26/2026.
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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85022W AP 9 [SCFT 2020-A A -ABS.....ooiiiiiierieireeinssiesiie s .. [ 03/25/2021. | PaydOwn.........covviiieiirinrinciiei [ e | s 70,882 | ..coooeee. 70,882 | ..o 70,879 .70,879 0 4 0 .0 0 0 239 |09/26/2037.
85816B CQ 1 |STCR2015-1 BR-CDO....c.coeeerrvrrrrriricrirnes .. 103/19/2021. | Call @ 100.00.........cooerererererirrernes [ reriererneerserinernes | vveene 2,000,000 2,000,000 2,000,000 2,000,043 0 (27) 0 20 | ({1D)] = (16) | ... 13,250 | 05/21/2029.
863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS .. | 03/01/2021. | Paydown 3,885 4,801 0 11 0 .0 0 0 24 1 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 - CMO/RMBS .. | 03/01/2021. | Paydown , 1,436 1,625 0 7 0 .0 7 | 08/25/2035.
863587 AE 1 | SAIL 2006-3 A5 - RMBS........ccoomiiriririeneiienieeiseissesissins .. [ 03/25/2021. | PAYAOWN........ouivrrircirerineieiiinies [ eeerieriseissesinsines | eoeeineeens 40,966 | ............ 40,966 35,334 37,644 0 3,322 0 .0 19 | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS .. | 03/01/2021. | Paydown 8,279 | oo 8,279 7,755 8,280 0 (1) 0 .0 48 | 08/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS, .. | 03/25/2021. [ PAYOWN........ocvrreiviririiciininiieis | eevererenisersessirennns | e 141,924 | .......... 141,924 | ......... 134,118 134,258 (O I 7,666 | coooverennd (U I 7,666 | .0 | oo 141,924 | .0 78 | 05/25/2047.
872225 AD 9 | TBW 2006-5 A3 - RMBS .. 1 03/01/2021. | PaYAOWN.......coorvvrvirriiiicrieriinens. [ e | covveins 105,872 | .......... 105,872 91,024 .90,690 0| oo 15,182 | oo (V0 IO 15,182 | ..0 ....105,872 | .0 565 | 11/25/2036.
872227 AK 9 | TBW 2007-2 ABA - RMBS........ooviriierierieiseiseeiesienieees .. [ 03/01/2021. | PAYAOWN......ccoorvvrereieiierieniinees [ eoeeineeiinsisnssenies | coneeins 115,333 | v 115,333 87,653 115,205 0 128 0 128 | ..0 ..115333 | .0 383 | 07/25/2037.
87267J AA 1 | TFINS 2018-2 A1- CDO C| 03/30/2021. | Paydown ...228 228 0 0 [0 I 01..0 .0 1| 09/30/2039.
87342R  AB 0 |BELL 2016-1A22 - RMBS........cooomirreririeirserisieneeseeseeens .. | 02/25/2021. | Paydown 2,500 2,500 0 0 0 | oo 01..0 .0 27 | 05/25/2046.
88156E AB 2 |TMTS 2006-17HE AB1 - RMBS . .. [ 03/25/2021. | PaYAOWN.......courvrriririiriririneiiieis [ everienireesneinnines | covenireeens 69,893 ..69,893 59,659 169,304 0 589 0 589 | ..0 .0 38 [01/25/2038.
883556 BN 1 | THERMO FISHER SCIENTIFIC INC... .. 101/15/2021. | Call @ 100.00.........coomeverererrerrrrirnes [ errerrereseinserisseines | veenne 2,645,200 | ....... 2,500,000 | ........ 2,487,800 2,495,771 0 69 (1 69 | ..0 20 | 4,160 | 4,160 | e 163,950 | 04/15/2023.
89656C AA 1 |TRL 2010-1 NTS - RMBS .. | 03/16/2021. | Paydown 21,618 21,445 0 (918) 0 (918)]..0 | .. 20 0 | 0 [ 175 | 10/16/2040.
89656F AA 4 | TRL2012-1 AT =ABS......oiiirirrierierieeseessesissesesienseens .. [ 03/15/2021. | PaYdOWN.......coorvrerririneierieriinees [ eoreeerneeisserisernennns | eoeerenn 168,037 | ... 168,037 | v 164,440 166,172 0| v 1,865 | .ovvecrnnn (U I 1,865 | .0 | covvrerennne 168,037 | .0 | o (V1 (U IO 623 |01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS .| .. | 03/15/2021. | Paydown 5,142 5,118 0 37 (VI I 37 .0 5,155 | ..0 0 0 38 [07/15/2043.
89690E AF 4 |TRMF 2017-1 A1 - ABS . . | .. | 03/15/2021. | Paydown 81,562 .81,563 0 (0) 0 (0) ] 0 | e 81,563 | .0 0 0 372 | 08/15/2047.
89822P AA 1 |TFINS 201 A1-CDO .. | 01/15/2021. | Paydown 7,366 7,366 0 0 [0 T 01..0 7,366 | .0 0 0 [ 109 | 04/16/2040.
92257L AB 6 |VCC 171 AFX- CMBS .| 03/01/2021. | Paydown 48,764 0 130 0 130 | 0 [ o 48,894 | .0 0 0 229 | 05/25/2047.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 44,201 0 (59) 0 (59) | .0 | v 44142 | .0 | v (01 IO (U IR 415 | 06/25/2033.
92990G AG 8 | WAMU 2007-HY5 2A5 - CMO/RMBS.. .. | 03/01/2021. | Paydown 9,927 0 51 0 .0 9,978 | .0 0 0 86 | 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS.... .. | .. | 03/01/2021. | Paydown ...4,625 4,305 2,085 0 (1) 0 (11)|...0 2,074 | .0 0 0 47 |09/25/2036.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 03/25/2021. | Paydown 292,015 | .......... 295,483 292,377 0 (362) 0 (362) | ...0 | corerereenne 292,015 | .0 | 0 | oo (V1 I 1,532 | 12/27/2049.
95058X AG 3 |WEN 2019-1 A21 - RMBS .. | 03/15/2021. | Paydown 7,500 7,500 0 0 (V1 IO 01..0 7,500 | .0 0 0 71 | 06/15/2049.
95763P AJ 0 |WESTERN ALLIANCE BANK .. | 10/15/2020. | Call @ 100.00 0 0 0 0 0 0 |0 |20 0 | 0| 4,440 | 07/15/2025.
96033D AA 8 |WESTR 171 A-RMBS .. | 03/01/2021. | Paydown 39,380 .39,371 0 56 0 .0 201 | 12/20/2030.
97988Q AC 8 |WDMNT 2017-2 B = CDO....cvvvurerrrrerirrirceneriserienieninnens .. [ 03/10/2021. | PaYdOWN........cvvvrevreriiriserreriinees [ wverieeisneeissninsennes | eeeen 1,000,000 | .......1,000,000 | ....... 1,000,000 999,309 0 691 0 691 |..0 | .0 ,000,000 | .0 | o0 | eiiiiiien0 | 10,136 | 07/18/2028.
98886Y AR 9 |ZAIS22ABR-CDO .. | 01/26/2021. | PaydOwN.........ccvvnriiiirinrineiiei [ e | e 38,834 | ........... 38,834 38,834 .38,838 0 (4) 0 .(4)] .0 283 | 07/27/2026.
98886Y AS 7 |ZAIS2 2 A2R - CDO. .. [ 01/25/2021. | PaYdOWN. .....covovvinniniisinriinniinees | e | consnneas 364,867 | .......... 364,867 | .......... 364,867 364,763 0 0] 364,867 |0 [0 | 0 1,904 [07/27/2026.
3899999. Total - Bonds - Industrial and Miscellaneous. o 26,856,029 | ..... 26,680,679 | ..... 26,284,752 26,518,822 ..0].....26,656210 | .0 |.....4219 | .......4,219 | ... 427,048 XXX
8399997. TOtAl = BONAS = PAM 4.1 eeE 8ttt | s 33,078,220 | ..... 32,902,869 | ..... 32,726,403 32,780,874 0] .32,911,151 .0 | ......(28,530) | ........(28,530) | ..... 478,890 XXX
8399999. Total - Bonds N 33,078,220 | ..... 32,902,869 | ..... 32,726,403 32,780,874 .0]......32,911,151 | .0 |......(28,530) | ........(28,530) | ..... 478,890 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
037347 10 1 | ANWORTH MORTGAGE ASSET REIT ORD........c.coccrvrvnrenee | . | 03/22/2021. | EXChange........c.ovvvermrierveneirerinis | e 141,000.000 | .......... 421,125 XXX | 159,330 | vovvvrrrns 382,110 | 0. 159,330 | .0 | .....261,795 | .......261,795 | ....... 12,690 XXX XXX
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92556H 20 6 |VIACOMCBS CL B ORD .. [ 01/14/2021. | VaIOUS........cooovivniicciiienisiisniicnnns | v 8,308.000 | .......... 338,970 XXX | 116,395 ..309,556 | ..... (193,161) 0 | (193,161)| ...0 ..116,395 | .0 | ..... 222,575 | ... 222,575 | ......... 1,994 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccoviiiniiiniiinssisssssnens s | cosneenes 760,095 XXX 275,725 ..691,666 | ..... (415941 | o0 [0 [ (415,941)] ..0 L0 [ 484,370 | ....... 484,370 | ....... 14,684 XXX XXX
9799997. Total - Common Stocks - Part 4 N 760,095 XXX | 275,725 ..691,666 | ..... (415,941) | oo [0 [ (415,941)| ..0 L0 [ 484,370 | ... 484,370 | ....... 14,684 XXX XXX
9799999. Total - Common Stocks....... [ 760,095 XXX | 275,725 | . ..691,666 | ..... (415,941)| ... w00 (415,941)] ..0 L0 [ 484,370 | ....... 484,370 | ....... 14,684 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ... . vuuiuu ittt ettt ekseess s sttt | ennesnnes 760,095 XXX | 275,725 | ccooovvin 691,666 | ..... (415,941) | covovvrini, 0 | e 0 s (415,941) [ .0 | oo 275,725 | .0 | ..... 484,370 | ... 484,370 | ....... 14,684 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS. ...t evereresstessssisssssess st senssssessssssssesssssensenssnne | avees 33,838,315 XXX | 33,002,128 | ......... 33,472,540 | ... (415,882) | ......... 64,590 | ..o 0 | (351,291) .0 | ccoveuee 33,186,876 | .0 | ..... 455,840 | ....... 455,840 | ..... 493,574 XXX XXX
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Sch.DB-Pt. A-Sn. 1
NONE

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date Third Month
Open Depositories
Mabrey Bank............ccoeeeneereninienreeeeneeenns Tulsa, OKIahOMa...........ccceveiieieieeieieeceeeees | cveveneeeerinens | e 0.250 0. 0]....15526,977 | .......11,406,249 | ......... 15,598,315
PNC BanK.........ccovveveererririieieieesiese e Pittsburgh, Pennsylvania............ccccceennrvneces | vovereniencnes | v 0.200 0. 0]......1,824210 | ..........7,680,814 | ............ 3,249,616
The Bank of New York Mellon.......cccccovrvininnnns New York, NeW YOrK.......cocovinrieninioninnnsninnns | coernnnsnsnnnns | vevnnes 0.010 0 0 ..6,322
0199999. Total Open Depositorie XXX XXX 0 0 . 18,854,253
0399999. Total Cash on Deposit OO OO PO PO SO PSP PP PO PO RPPPPPOO XXX XXX 0] 0]...17,356,322 | ........21,095,062 | ......... 18,854,253
0499999. Cash in Company's Office s XXX XXX XXX XXX 400
0599999. Total Cash XXX XXX (I 0].....17,356,722 | ........21,095462 | ......... 18,854,653

QE13
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 8
Amount of Interest Due &
CUSIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |INVESCO TREASURY INST 621 3,133
8599999. Total - Exempt Money Market Mutual FUnds @s [dentified DY the SVO..........c.oviiiiieecies et bbb S41 b st bbb bbb 621 3,133
9999999. Total - Cash Equivalents 621 3,133




Supplement for March 31, 2021 of the Mid-Continent Casualty Company

* 2 34182 0215105200 10 1 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2021

NAIC Group Code.....84 NAIC Company Code.....23418
Company Name: Mid-Continent Casualty Company
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
....................... 341,678 | ..ooveevrrnnnn 203,695 | v 75,000
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:
B2 Y0 1oV Q0RO B 0
2.32 Amount estimated USING reasoNable @SSUMPHONS: .........c.ruuererurirrierrerereiseeessire e ess st esee et ss e ss s s s e ess e st ss e ses s s s s bbb n e en st snen B 0
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 PONICIES: .........vurerrererereirnrereesrissesssesesssssssssssesssssssssssssssssessessssssessessassssssessesssssssssessasssnssessessens B 0

Q505
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