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statement for June 30, 2021 of he Mid-Continent Casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 386,566,305 | .....coeverrireiireieeereineies | v 386,566,305 | .....ccrvvnene 361,662,132
2. Stocks:
2.1 PrEfErred SIOCKS. ...ttt ettt nsensenans | ssesssssessenenns 25,465,740 | oo | e 25,465,740 | ..oovvvne 23,799,710
2.2 COMMON SEOCKS......vourerrerrrreeisresseseseesssssssssesesssssssssessassssssessessnssessesssssessessensssssessassans | ssessssssessassens 56,658,964 | .......cocovvrrrrerne. 100,000 | ...ovvvrerrnee 56,558,964 | ....ccovrrennne 55,922,892
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....22,477,081), cash equivalents ($.....56,488,908)
and short-term investments (§.......... 0) ettt ettt ens | eresesrenienans 78,965,989 |..coooovecreeeceeeeeeeeeees | e 78,965,989 | ................ 160,073,953
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........cviiiiiiiiiei e | erbieseene e 43,931 || e 43931 | s 43,931
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 174,449 | oo | s 174,449 | oo 367
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccciiieeninieesesieeeisseessiesiens | cvreeeesseennes 547,875,378 | .covvviereerreins 100,000 | ..ovvreinnee 547,775,378 | c.cvvrrnn 601,502,985
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 13,861,714 | oo 2,264,506 | ..coovvvrrirnnnn 11,597,208 | .coocvvvrvrine 10,388,963
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceervereniies | ovrrerrerniiennns 17,999,850 | ..vooveeiriereieirrieeereineins | cevrenieeeinnens 17,999,850 | .oovvvviinens 14,004,669
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts reCoverable fTOM MBINSUTETS.............cuvririerierieriesieesisssise e sieseeseenies | cressnessnesssessessesssesssesssnes | seresiessessesssessesssessessns | oeessesssesssesssnsesnessessens (0
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccceevveveens | covreerversieieinenns 106,958 | ..o | e 106,958 | ...oecvevereeeerceeeeeeeereens
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 12,384,581 | oo 2,346,592 | .cooovvvrinenn. 10,037,989 | ..o 9,781,011
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccueueurieieiiineieieeieeeie e | everessssesesens 12,472 | oot | e 2,472 | oo, 139,199
21, Furniture and equipment, including health care delivery assets ($.......... 0)erereriereesrenes | e 640,864 | ..cocoovrvrierend 640,864 | ...coooreriiereinnd 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 T
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieieciieeieeese s | erererissssienees 8,705,896 | ..coovrrerernnas 8,705,896 | ..ovvvviereeiesieieinnad [ PN 131,238
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseieesssississessssssesssssssessssssssssssssssesss | esessesessesens 604,075,379 | ..oovvvernen. 14,064,586 | ...c.cccnnne. 590,010,793 | ..ovvvenen 638,251,213
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....cruriererireirecineiseessieesesssesssssssssssssssessesssssessessssssssessssssessessasssssns | sesssesssessans 604,075,379 | ..oovvvreireneen. 14,064,586 | ..coovverenns 590,010,793 | .ceevvvrereneen. 638,251,213
DETAILS OF WRITE-INS
1101, CDW Prepaid MAINTENANCE. ........ccuruuereirieeieieeieiesieesse ettt st ssesssssssssestanes | stessssssessessssssssessasssssnssns | sressesssssessesssssnsssasssssnssns | sessssssssesssssssssessssnnssnnes 0 |
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Reinsurance CommISSION RECEIVADIE.............c..cevivceeeeeeeeieeccie ettt eaeses s sessesesnes | eeesssessesesessesesessesesssesenss | svessesesssesesssssessssesessesesss | sesesesessssssessesesnsessssnan [0 I I 131,238
2502. TOMIC ASSEE PUICRESE........covurverceenrisesisessesisecsssssisessse s ssest s sssse st sssssssssssses | evssesssnsesssesens 8,705,896 | ...oovvvernrrnne 8,705,896 | ..coouvvrrrrirerireirieninns (O
2503, oottt | et seee R ettt ennte | senessee ettt nene | eeest et O
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucwerereriimenisesssrisersesssmsssesessenes | coeenesnsenesseens 8,705,896 | ....oovoveicrinnas 8,705,896 | ....oovvvrirriniriiniriininns O I 131,238
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statement for June 30, 2021 of he Mid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (CUIrent aCCIAENE YA $.....24,277 827 ).......cvveeeeerreereerieeieeeiesessess s sssssssssssssesssssssssssssssssssssssssssssssssssssssnssnssnssss | sosessssssmsssossssssens 232,021,189 | o 227,932,546
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LOSS AUJUSIMENT EXPENSES.......vuiveiveieictiieie ettt bttt et bbbt b st sae bt sae st sbes s snnns || evsesisbessessesensinaaneas 75,865,107 | covoevererereierenine 82,363,591
4. Commissions payable, contingent commissions and other SIMIlar ChATGES...........ccuiecieirieieeiscesse e sesisssesas | cerissiesesss st ssesssesessenes | coiessesssssssses s ses st s ssesseses
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes 14,546,986 | .....ccoovvereriinns 11,795,779
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cccueverreeieierneieiesseiee et sessssssssesses | resesiesssssesesssssessenes 813,239 | oo 934,029
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccruurrrrrrrerrerrrrrreeernrineinnees | cevreieeseeensieessesssesssessssssesssssnses | seesessessssssssesssssnsss 1,175,018
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....5,829,607 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueiueieiereiieeseseeieee e | cvereeiessse e 69,130,892 | oo 63,825,455
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........covvrveievireieie e eses s sses e ssssesseses | srevesssssessesessessessesesanes 542,904 | oo 664,646
13.  Funds held by company Under reiNSUFANCE trEALES...........cceveviviieiieiieieiese et ss st esse s bnes | ssbesssssesssssssestesessstesses s sessessesss | sessesssastessesissesses e ssnsensessssnse
14.  Amounts withheld or retained by company for account of others.... 372,270
15.  Remittances and itemMs NOt AIIOCAIET............c.cuiiiriieicreiee bbb bbbt ssbensens | entessessssessessesssssnsensessssntensesenes | ebsessssessesesentesesnsenes 786,593
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....vecvreeereeeee ettt et benaesees | evessesseses et saees 2,262,973 | oo 2,468,101
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccvicieiiisieciseee st | eetesiesa et ssentns | sebiesi sttt baes
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. .......cvuevriierisciiesiesiseics sttt ettt bbbt s st s s nb s stnsnnans | sessestessessessessnseesens 5,000,000 | .oovorerererrrreeseisseieeees
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate Write-inS fOr lIADIIES. ..........ccervrrveierieriice st sessssessssessesssssssssesssssessessssssessassenss | ssvesssssessssesseessens (00,296,988) | civiviirisiieiiesssiniaas 2,000,000
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees 394,318,028
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 28 GNA 27)........ccuieiirrineieeiise ettt ss sttt ss bbbt ns st ssnsnnes | sbsssssessssssssssssseas 334,313,689 | .o 394,318,028
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,506,250 | oovereireieeaes 3,506,250
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 187,031,501 | ovcvevrereireiirnnns 186,956,261
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 65,159,353 | .oovvrverrrrrreieieens 53,470,674
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrurrurrerrirsenesnseseeessssesssssssessssssesssssssssssssssessssssssessssssessessns | sssesssssssssesssssssesns 255,697,104 [ .o, 243,933,185
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 590,010,793 | ..ovvvvrereerirerrenene 638,251,213
2501, ROUNGING.. ..ttt 8 £t s bbbt es
2502, OthEE LIGDIIHIES. ......vvovveeescveesecisciesicteis sttt bbbttt bbbt
2503. Retroactive Reinsurance Ceded
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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statement for June 30, 2021 of he Mid-Continent Casualty Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 62,787,834 58,438,194 | ...c.cc...... 120,025,571
1.2 Assumed......... (written $ ...10,805,283 |... .11,622,667 |. ...22,703,073
1.3 Ceded.. o (WIIEEN §.....8,118,185)....o.voeereeeitcec sttt nnnns | ensssessseneseas 5,660,669 |... ....5,635,231 |. ..11,151,613
14 Net......coorenne. (written $ 67,932,448 64,425,630 | ..o 131,577,031
DEDUCTIONS:
2. Losses incurred (current accident year $.....27,537,927):
2.1 DIFBCL.... vttt sttt | sessessns s 25,149,901 [..coovoevrenne. 18,257,015
2.2 Assumed. 1,976,986 |... ...4,368,476 |.
2.3 U, ..ottt 1,582,246 |..ooovvnn 1,077,296
2 NBL oot R bbbttt | sbienrsenseenneas 25,544,641 |........c........ 21,548,195
3. Loss adjustment expenses incurred.. 8,870,279 |... ..16,259,222 |.
4. Other underwriting €XPENSES INCUITEA..........coruueierurieeieeeeeeeere e ssessssssessssssssessssessssssssssssssssssnssessessssssessesssnsns | onssnnnseesenenc2 (13,106 | covriivieiinns 26,647,263
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....c.vuurerienreeeniineireiecneiseeeeineiseesssessessessssssssessssssssssssessnnes | eneeeesneenneensss0, 044,362 | ovoiiiinniiniieinns
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............ccoiuiieiciiieiee ettt bbb se s sse s snans | evessensesnsansand 6,444,036 |....ocooererrnne 7,837,226 |..covvrernee 20,160,176
10. Net realized capital gains (losses) less capital gains tax of $.....(12,952).........cocuervrereeerieeriesieeieeseessesiesssesssesssesssens [ eossiessiesssssannes 468,700 | .ooovvrenne (2,613,054)] oo (2,035,516)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cvuiiiiiiieieieieieie ettt s sttt ssessebas | sressssesesaesanes 6,912,736 | ..cccererernnn 5224172 | oo 18,124,660
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....195,804 amount charged off §.....162,697).. ..33,107 |... 97,498 ...9,318
13. Finance and service charges not included in PrEMIUMS...........cccvevriiviieerieieeeese ettt st ssssssssssesnsaes | evsesssssssessesinsas 171,730 | oo 56,357 |. ....206,485
14. Aggregate write-ins for MISCElANEOUS INCOME..........ruirerrriricirrisiseeseissssesssee st ssesssssssssessessssssssssssessenssnsss | sssssssssssssssesas (470,556)| .ovovrsrrninnns (470,55 oo (940,404)
15. Total other income (LINES 12 thrOUGN 14).......veeeiieeieereteee ettt ses et se st s s sesss s ssssssses | ossssssssssssssssaes (265,719)] oo (316,696)f ..o (724,601)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt ettt stesaens | evsesasssnsinees 12,691,379 .o 4,878,426 |....cocvvveen. 4,065,908
17. DivIdends t0 PONICYNOIABTS..........ccveevcveeieee ettt ettt st s b s s sas s sess s s sstenss | ssssessssnsansesansas 151,189 | ., 118,861 | .o, 252,840
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17)........coieicurireiieieieie ettt seste s besss s s s sesns | evsessssssssns 12,540,190 |..ooviverernen 4,759,565 | ...ccevvereerne. 3,813,068
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,791,628 [ ..o 1,336,650 |...cooovvirirnnen. 341,493
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)..........ccoeuiuireireieieieieieeiisse st sssse s sssessssessssseses | everesrensenanns 10,748,562 |................... 3,422,915 | .o 3,471,575
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 243,933,185 | .. ....169,226,482 | . .169,226,482
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ...10,748,562 |... 0 3,422915 [ 3,471,575
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) .
26. Change in net deferred iNCOME taX.........cccviveiciciesieceee et sssssssssesessssessesssssssesensens | svereeseneseneeses(049,9668) | coiviiciiriiiinn, 139,000
27. Change in NONAAMILIEA ASSELS..........cuivueieieieieie ettt st bt s st saenes | svsbessesssaesans 1,301,864 |....ccovevneee 3,732,423
28. Change in provision for reinsurance.. (199,351)] .
29. ChaNGe iN SUIPIUS NOTES.......uvuueeuiereirieeie it ssees st es et ee s bbbt s s bbbt senb st st ensastnns | abnessessastssssessantsssessantanes | estestsssssstesssnssnssessanssnenas
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PAI Nttt bbbttt s st be st aes bt saents | cbiestentnsestensneas 75,240 | .covrrernnnn 30,084,778 |...coovvreee. 70,132,981
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c.cvveveieeiieieieeie et nbnsas
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccceueeeicieiseieieissee s esssssesens | sssesisssssnas 11,763,920 [ ..o 36,010,272 | ..ovorennn 74,706,703
39. Surplus as regards policyholders, as of statement date (Lines 21 plUS 38).........ccceeuererreerveieeseireieeseeesseseesesesesns | cvevvesienns 255,697,104 | .............. 205,236,754 | ...cveuuen. 243,933,185
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. MisCellan€ous INCOME (EXPENSE)......c.cvurueireiiiieiseisssie e sissss et ss bbb sttt s st
1402. Rounding.......cccovvvevireiriennerennns
1403, ...
1498. Summary of remaining write-ins for Line 14 from overflow page...

1499.

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

3701.
3702.
3703.
3798.
3799.

Miscellaneous Sources..
Rounding........c.ccoevue.
Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 67,856,458 63,765,696 | ......ecenv.. 132,968,380
2. Netinvestment income... 6,211,460 ...7,827,083 ....20,033,020
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (265,719) [ oo, (316,696) | ...ovovvrrerines (724,601)
4. Total (LINES T HIOUGN 3)..euieiecieiei ettt sttt ensnssentenen | sesessesssssnen 73,802,199 | .ooovvrenee 71,276,083 | ....covonnee. 152,276,799
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 21,455,998 | ....cccvvvrien. 23,664,334 | oo 44,449,572
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns 40,136,272 | covovrrerrennns 40,473,063 | ..cocovvrrne. 82,543,153
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et 151,189 | o 118,861 | e 252,840
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 3,060,652 (2,750,672)
10. Total (Lines 5 through 9) 64,804,111 | .ooevrvne 64,256,257 | .....oovene.. 124,494,893
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccoeuiiiiuiiniieiiicieecee et be e sessssesens | evesssaesesssenns 8,998,088 | .....cccoevvernne 7,019,826 | ..o 27,781,906
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eriereeceseieie sttt enns | enieninnians 63,240,395 | ...ocvvrne 52,833,024 | ............... 105,269,911
1202 SHOCKS . .ottt | Srnesnss s 1,427,107 | oo 3,891,036 | ..oovcvrcrrnnnes 9,701,386
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES..........ccccvvveiriiiieieiceeeeee e | et ssesens | covessesissssses s sesesssenes | oevesssssessesessessesessenes 284
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveveiiiiiecieteieie ettt ss sttt s bbbt ssntensesnbens | ansessnssssessesssssnsessessnsensans | osessessssaseas 10,192,698 | ....coocvvnenes 10,192,698
12.8  Total investment proceeds (LINES 12.1 10 12.7)......v ettt sss s ssssessessesssaes | eveesssssssesen 64,667,502 | ......cooce.n 66,916,757 | ...ccvvevnne 125,164,278
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 83,110,887 | .ovovevrenenne 54,287,711 | covoverereenns 89,434,695
1312 SHOCKS .ottt | Senesess e eees 3,335,115 | oo 2,000,000 | ..ooovvrririnnes 2,000,000
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..86,446,002 56,287,711 91,434,695
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoeiuriiierirrireieiieeeeee et essssenes | evveseesininnnns (21,778,500 | ......cocvnve. 10,629,046 | .......co....... 33,729,583
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY SLOCK...........cccceiiiiiiiicreiiceiee sttt sessnsens | stesebesessesessssssesessesessness | srevessesessnanns 30,000,000 | .ovovvereecrnnne 70,000,000
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (68,327,552) | ...cvovvennene (11,391,582) | ...cvovvennens (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).......... | cccccovruneees (68,327,552) | ..ocvcverennes 18,608,418 | ....cccvevenes 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).......ccovvevvrrns | vovvvirerinninns (81,107,964) | ....ovvvvvernee 36,257,290 | .....convee. 121,327,899
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YN ... vuurerrereireririe ittt sesssessessas st st sttt et ens st en s ans et ssentenssessessnssnsss | sesessessossane 160,073,953 | ...ccoovvvrene 38,746,054 | ....coeovvenenne 38,746,054
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccu ittt sttt sb bbb snssenes | oessesiesiaes 78,965,989 | ...coovvvvnce. 75,003,343 | ...cooovvenee 160,073,953
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange oOf EQUIY SECUMEIES........overerrirerrrreeieinsereeseseeeseeessessssesesssssseessesssssssssessessssssessessssssessessensssssessansesss | snessessnesssssnssnsss 089y 11D | titiisiinsirsiississinsinssssinns | seeessesssssssssessssesssssssssesnns
20.0002  Stock Based COMPENSALION...........c.cceverveerriierireieiieresese st sessessssssssssssessessssessessssssssssessessnsssseses | seeseessnssssessesenrens (240 | ovviiveierierireins 84,778 | oo 132,981
20.0003  Transfer from Short Term Debt Securities to Long Term Debt SECUMHES.........cccviverieiiereeeeseee s | verereesierinenes 1,999,998 |..ooovoviieiecisesieeeiies | eeterteresesieses s
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Statement for June 30, 2021 of e 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 - - - $ 10,748,562 $ 3,471,575
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Net income, NAIC SAP - - - $ 10,748,562 $ 3,471,575
Statutory surplus, state basis - - - $255,697,104 $ 243,933,185
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $255,697,104 §$ 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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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
$ 30,662,232 $(90,681) $ 21,862,365 $ (285,235)

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 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 1 -8 159,353 -|$ 160,946 -
(2) Bonds - FV 1 -| § 160,095 -| $ 160,095
(3) LB&SS - AC - - - - - -
(4) LB&SS - FV - - - - - -
(5) Preferred Stock - AC - - - - - -
(6) Preferred Stock - FV B - - - - -
(7) Total 1 118 159353 | § 160,095 | § 160,946 | § 160,095
AC - Amortized Cost  FV - Fair Value

P.  Short Sales — Not Applicable
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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.
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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 $ - -9 -3 -
States, municipalities, and political subdivisions
Foreign government - - - -
Residential MBS 300,716 300,716
Commercial MBS - -
Collateralized Loan Obligations - -
Asset Backed Securities - 751,208 - 751,208
All other bonds - -
Total bonds $ 1,051,924  § $ 1,051,924
Preferred stock 12,458,740 1,013,530 1,400,000 14,872,270
Non-affiliated common stock 2,753,365 - - 2,753,365
Derivatives -
Total assets accounted for at fair value $ 15,212,105 2,065454 $ 1,400,000 $ 18,677,559
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 govemment $ -3 -3 -9 $ $ -8 - 8 -8 -8
agencies
States, municipalities, and political
subdivisions
Residential MBS
Commercial MBS
Collateralized Loan Obligations
Asset Backed Securities
All Other Bonds - - -
Preferred stock 1,360,000 40,000 1,400,000
Non-affiliated common stock - - - - -
Total $1,360,000 §$ -3 -8 $ 40,000 $ $ $ $ $ 1,400,000
3. Fair Value Recognition of Transfers Between Levels

4.

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 $ 1045727  $ 997,793 § 1,045,727  $ -3 -
States, municipalities and political subdivisions 106,187,111 101,532,229 - 103,991,058 2,196,053
Foreign government - - - - -
Residential MBS 40,473,509 36,492,983 - 38,280,140 2,193,369
Commercial MBS 1,000,000 1,000,000 - 1,000,000 -
Collateralized loan obligations 81,848,206 81,579,163 - 80,320,670 1,527,536
Asset backed securities 91,098,718 90,345,322 - 91,098,718 -
All other bonds 76,924,090 74,618,815 1,995,000 69,396,290 5,532,800
Total bonds $ 398577,361 $ 386,566,305 § 3,040,727 § 384,086,876 § 11,449,758
Preferred stock 27,094,120 25,465,740 23,008,090 2,686,030 1,400,000
Non-affiliated common stock 2,753,365 2,753,365 2,753,365 - -
Cash and short term 78,965,989 78,965,989 78,965,989 -
Total financial assets $ 507,390,835 § 493,751,399 $§ 107,768,171 § 386,772,906 § 12,849,758

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

21.) OTHER ITEMS

A. No Significant Changes

B. No Significant Changes

C. Organizational Chart Changes
Great American Financial Resources, Inc. sold AAG Insurance Agency, Inc., Great American Advisors, Inc. and Great American
Life Insurance Company and its subsidiaries, Annuity Investors Life Insurance Company, Manhattan National Holding Corporation

and Manhattan National Life Insurance Company.

In addition, several real estate holding companies owned by Great American Life Insurance Company were transferred to a newly
formed entity, AFG Real Estate Holding Company, LLC.

The following companies were dissolved in the second quarter: American Empire Underwriters, Inc., Great American Specialty &
Affinity Limited and Pioneer Carpet Mills, Inc.

FCIA Management Company, Inc. was merged out of existence.

D-G. No Significant Changes

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to June 30, 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 June 30, 2021 the
retroactive reinsurance ceded reserve was $66.3 million, the Company collected $4.4 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 June 30, 2021, $33.3 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 $280.5 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 $3.4 million in unfavorable prior-year development since December 31, 2020 to June 30, 2021.
The increase is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased as additional information becomes known regarding individual claims.

INTERCOMPANY POOLING ARRANGEMENTS

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

NAIC Company Code Participation
Company Number Percentage
Mid-Continent Casualty Company 23418 100.0%
Oklahoma Surety Company 23426 0.0%
Mid-Continent Assurance Company 15380 0.0%
Mid-Continent Excess and Surplus Insurance Company 13794 0.0%
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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 June 30, 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.
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|[ ]

Yes|[ ]

No[X]

If yes, has the report been filed with the domiciliary state? No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes[ ] No[X]

If yes, date of change:

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

Yes[X] NoJ[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
See Note 21C - Other Items

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X]

0001042046

No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

Yes[ ] No[X]

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

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation. Yes[ ] No[X] NAJ]

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the

reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments? Yes|[ ]

Yes| ]

No[ ]
No[ ]

NA[X]

Have all of the recommendations within the latest financial examination report been complied with? N/ATX]

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] No[ ]

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] No[ ]
a

b

) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
)

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

o

(
(
(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

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

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

Qo7



statement for June 30, 2021 of he Mid-Continent Casualty Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 Ifyes, 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] Nol[ ]
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 53,805,597
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 $ 53,805,597
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 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

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

of Crit
171

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

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 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
0ld 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.., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

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

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
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

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
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[ ] NoJ[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | s 205,664 | ..coovvriririnns 207,619 | oo | erertnsieeseniesisesenssinenees | sseinesessiei 189,403 | oovviicie 113,443
2. AlasKa.......coooee AK|....... Nuve [ errrirrrrirersneesinsenes | verrereeeessieseessisssseseene | seeseesssessesssssssesesssessesne | rssessesessstesesetessesesnes | sresnssestesessssessesennsnssens | srestesesnssestesessenssesiesas
3. ANiZONA.... AZ|.... Lo | v 210,365 | ..o 186,215 | oo 271,436 | oo (L) I 1,899,434 | ..o 394,221
4, Arkansas.........coomrrerninnenns AR |...... IS T 1,402,371 | oo 1,122,453 | oo 231,087 | oo 367,767 | oovvrrererenns 1,069,993 | .oovvvvirrrnns 1,141,836
5. California.......cccoerernieneirenen CA|.. Lt e [ e | e | st | et
6. Colorado........coeurrerrerenrennenes CO ... Lo | e 582,988 | ..o 412,987 | oo QATT | e 7,700 | v 415,802
7. Connecticut.......oovevreererneeneen e CT |l | 289,145 | 182,239 | e [ e | e 214,116 |....
8. Delaware.......ccccovrnrnrnereen DE [l | e 21771 | e, 79T | s | cvrirnienseineisesstsnieniens | cevsesssstesesssesse e ssesseeens
9. District of Columbia................ DC|...... Lt [ e [ e | e | stineree et | ettt nsiens | seben et
10, Florida......cocoeeererreenerereeene FL |l | 04,536,216 | oo 4,747,963 | 8,722,291 | 8,777,028 89,138,760 | e 83,233,630
11.  Georgia ..564,920 ...73,340 ...819,046 1,259,179
12, HaWali..cocececnrecseeee HE L | s [ errercneirisesnrsinnnns | seeestssissisesssssssesssntnnens | steesessessssssssssestsnesnssans | sessessasssssessessssssessessanens
13. 491,920 307,851 13,155 496,718
14. ..292,274 .232,830 |.. ...175,519
15. 431,700
16.
17, Kansas.......ooovevevnenereeneen K8 il | i 2,431,183 | e 2,469,594
18.  Kentucky. 147,883
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 729,291
20. 113,064
21.  Maryland
22. Massachusets........c..ccceneenee. MA|...... Lo | e 72,405 | ..o
23, Michigan........cccooerervnieininns M
24, Minnesota........ccc.ueereureneencs
25, MiSSISSIPPI....vererrerrrrnrerernns MS | e I T 158,224 | ..o 129,618
26.  MiSSOUM.....cocverererrrnerreeeenMO | e L. 682,825 627,943
27. Montana..........cceceerevvereeeen. MT | L. 561,687
28.  Nebraska........cccooeverrvineeen NE | i Lo | v 167,836
29. Nevada......cooonvvvrereinienens
30. New Hampshire.........ccc......NH| ... L. ..37,684
31, New Jersey....ceovvrvreeeeen. N [ i L. ....848,749
32, New Mexico.......c.cocorervennen. NM | e Lo | v 604,584
33.  New York..... WNY [ N [ errrirrerrereenreees | e eisneneine | eeterssess et enstnasenns | retesiee ettt ettt nees | sreeetsstes st es s e nnaens | chretet ettt
34.  North Carolina...........ccccoeeee.. NC | .o Lo | v 684,203 | ...coovvvireeen495,362 | i 164,766 | 8,400 3,092,916 | ..ocvvvrirenne 1,711,097
35.  North Dakota........cccocvvereunnenne 1,274,720 133,614 ...6,266,049 | ..o 1,886,557
36. ...247,803 | ... ..202,193 ..519,817
37. 15,089,361 | ..ocvvveene 14,160,384 32,598,755
38, 0regon.......cocvevernenerneerenen s OR il | 0. 364,445 | e 260,951 | oo 323,548 | 37,500 | 2,501,181
39. Pennsylvania 580,929 | .ok AT A2 [ e | e 578,090
40. Rhode Island.........ccccocvvonene R el | 10,394 | i 6,840
41.  South Carolina.........coceevevenee. SC| ... Lo | v 2,185,402 | ..covveeienee 1,877,009
42.  South Dakota........cccrerrrnrenee SD|...... L. 60,407 31,786
43, Tennessee.......ccommeurereeens TN|....... L.... ....253,807 228,619 | .o | ereeeeeseieenes 113,200 996,379 | oo 792,384
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 26,962,557 | ....coovvrnenee 24,092,040 | ..o 4485414 | ....ccoovvne 3,317,265 | ..coovvvvnne. 58,848,803 | .....cocoenne 55,250,209
45, Utah..ccee UT . Lo | v 1,500,140 | ..coocvvvrennee 1,488,255 | ..o 341,380 | e 402,490 | ..o 2,647,018 | oo 4,093,462
46. Vermont
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns WAI....... L.... 58,377
49.  West Virginia......c..cccorvveneenee. WV |....... L.... ....240,752 175,076 | oo 83,965 | ..o | e 803,160 | ..ovocvrerrerrenes 447,738
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... I T 149329 | ..o 1,403,796 | .ooveoreeeecrereiecneiseiees | ceeneresesesssseessesessessnnsns | essnesnessessanenes 340,457 | oo 46,694
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 736,126 | cocoeverieerenas 805,957 | .o 83,317 | v 10,394 | oo 192,712 | oo 436,236
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 08,805,573 | 63,131,604 | ...............20,153,112 | ................18,465,283 | ..............225,001,995 | .............. 202,118,333
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 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. 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




statement for June 30, 2021 of e Mid-Continent Casualty Company

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

chTcI;tI:;ar:y FEIN NAIC Co. Code

American Financial Group, Inc. OH 31-1544320

AFG Real Estate Holding Company, LLC OH 86-3438529

Bay Bridge Holding Company, LLC » MD 84-4395026

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

GALIC - Bay Bridge Marina, LLC MD 20-4604276

Charleston Harbor Holding Company, LLC ~ SC 84-3355051

Charleston Harbor Fishing, LLC SC 81-3737639

Mountain View Grand Holding Company, LLC NH 84-4574243

Sailfish Holding Company, LLC FL 86-3225970

Skipjack Holding Company, LLC MD 84-2654660

Skipjack Marina Corp. MD 52-2179330

American Financial Enterprises, Inc. CT 31-0996797

American Money Management Corporation OH 31-0828578

American Real Estate Capital Company, LLC OH 27-1577326

Mid-Market Capital Partners, LLC DE 27-2829629

APU Holding Company OH 41-2112001

American Premier Underwriters, Inc. PA 23-6000765

Lehigh Valley Railroad Company PA 13-6400464

Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396

Magnolia Alabama Holdings, Inc. DE 20-1548213

Magnolia Alabama Holdings LLC AL 20-1574094

Michigan Oil & Gas Holdings, LLC M 46-1852532

Ohio Oil & Gas Holdings, LLC OH 46-1480078

The Owasco River Railway, Inc. NY 13-6021353

PCC Technical Industries, Inc. DE 76-0080537

Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684

Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766

GAl Insurance Company, Ltd. * BMU 98-1073776

Hangar Acquisition Corp. OH 31-1446308

Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743

Premier Lease & Loan Services of Canada, Inc. WA 91-1508644

Dixie Terminal Corporation OH 31-0823725

Great American Financial Resources, Inc. DE 06-1356481

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Brothers Management, LLC FL 20-1246122

GALIC Brothers, Inc. OH 31-1391777
Helium Holdings Limited BMU
GAI Australia Pty Ltd AUS

One East Fourth, Inc. OH 31-0686194

TEJ Holdings, Inc. OH 31-1119320

Three East Fourth, Inc. OH 31-0728327

* 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



statement for June 30, 2021 of e Mid-Continent Casualty Company

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

American Financial Group, Inc.
Great American Holding, Inc.
ABA Insurance Services, Inc.
Agricultural Services, LLC
Great American Contemporary Insurance Company *
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Great American Holding (Europe) Limited
Great American Europe Limited

o

-

Mid-Continent Casualty Company *

Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

-

National Interstate Insurance Company *

T

TransProtection Service Company

Triumphe Casualty Company *

Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC

Summit Consulting, LLC

Heritage Summit Healthcare, LLC

|

* 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.

Q11.1

Domiciliary

Great American International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited*

Commercial For Hire Transportation Purchasing Group @

National Interstate Insurance Company of Hawaii, Inc. *

Location FEIN NAIC Co. Code
OH 31-1544320
OH 42-1575938
OH 80-0333563
OH 27-3062314
OH 36-4079497 10646
FL 59-1835212 10701
FL 59-3269531 10335
CA 95-2801326 22179
CA 31-1054123 43753
GBR
GBR
IRL
GBR
OH 73-0556513 23418
OH 73-1406844 15380
OH 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
FL 59-1683711
FL 59-3385208
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *

American Signature Underwriters, Inc.

Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation

Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAIl Warranty Company

GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
Professional Risk Brokers, Inc.
Shelter Rock Holdings, LLC
Westline Industrial, LLC

* 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.

American Empire Surplus Lines Insurance Company *

Human and Social Services Risk Purchasing Group, LLC

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 83-1767590
OH 31-0589001
OH 84-2358400
CA 31-1341668
MEX
KS 39-1404033
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814
IL 31-1293064
OH
OH




statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) | *
....................................................................... 31-1544320 | .......... |0001042046 | NYSE......... | American Financial Group, INC.........cccccveuiuriieieirereseie s st ssssssessessssesesessesseseses | OWNEISNID . cviies [ ovveieiieienies [ e eessssesesssnes | ceeneeNasini
....................................................................... 86-3438529 | .....ccov. [ eererveieiinnes [ eovsiinnnnnene. | AFG Real Estate Holding Company, LLC.........cvviiiirninrnneecssesieienenns American Financial Group, InC.........cccccccveererrnvenneneee. | OWnership....... |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 84-4395026 |.......c.. | cerverrerreisriens | cerrerernneenn | BaY Bridge Holding Company, LLC.........covuvivieinieiecese s AFG Real Estate Holding Company, LLC.................. | Ownership........ |....65.000 | American Financial Group, Inc..|.....N......|1
....................................................................... 84-4395026 Bay Bridge Holding Company, LLC..........cocorrirrnrerreneneieeseeseeseeseeseeseeeees Great American Insurance Company..............c......... |Ownership........ |.....35.000 | American Financial Group, Inc.. | .....N...... |1
....................................................................... 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC Bay Bridge Holding Company, LLC............................ |Ownership........ | .....85.000 | American Financial Group, Inc.. |.....N......
....................................................................... 27-0513333 Bay Bridge Marina Management, LLC............cccoovvivieieiinisccseesee Bay Bridge Holding Company, LLC............................ | Ownership........ |.....85.000 | American Financial Group, Inc.. |......N......
....................................................................... 20-4604276 GALIC - Bay Bridge Maring, LLC..........ccccorrmrmrnrirninrneensseessresessesessssssesseeens Bay Bridge Holding Company, LLC................cc.ere.u... | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 84-3355051 Charleston Harbor Holding Company, LLC..........ccccoivinenineennsieeiniiennns AFG Real Estate Holding Company, LLC.................. | Ownership........ |....50.000 |American Financial Group, Inc..|.....N......|1
........ 84-3355051 Charleston Harbor Holding Company, LLC..........c.covininmiinineireiecneiieeeeees Great American Insurance Company..............ccce....... |Ownership........ |.....50.000 | American Financial Group, Inc.. | .....N...... |1
.......... . 181-3737639 |... . | Charleston Harbor Fishing, LLC............c........ . | Charleston Harbor Holding Company, LLC.... Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......]| ..
........ 84-4574243 Mountain View Grand Holding Company, LLC...........ccccoueiivieinieieiesieens AFG Real Estate Holding Company, LLC.................. | Ownership........ |.....65.000 |American Financial Group, Inc..|.....N......|1
........ 84-4574243 Mountain View Grand Holding Company, LLC..........ccccoeuermerrurmeneireeneeneeneeens Great American Insurance Company..............cc........ |Ownership........ |.....35.000 | American Financial Group, Inc.. |.....N...... |1
.......... . 186-3225970 |... . | Sailfish Holding Company, LLC............cc........ . | AFG Real Estate Holding Company, LLC.. .... |Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......| ..
........ 84-2654660 Skipjack Holding Company, LLC AFG Real Estate Holding Company, LLC.................. | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......
....................................................................... 52-2179330 SKipjack Marina Corp.........eueueirererrirnrissessiseisessssssessssessssssesssssessssssessessesssens Skipjack Holding Company, LLC...............cc.ceernuenee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-0996797 American Financial ENterprises, INC..........covcvvieieiinieesiesesesse e siennns American Financial Group, Inc.............ccceccvvvevrenenene. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-0828578 | ...coveve [ woveereereirennees | eeveeereeneennnee. | American Money Management COrporation.............c.ceeeeeeeeeeeneeneesesneeneeneenees American Financial Group, Inc.........ccccccceceeevvvveneeneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 271577326 | .......... American Real Estate Capital Company, LLC............ccccoeevieiveeericeieeienns American Money Management Corporation............... | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 27-2829629 | .......... Mid-Market Capital Partners, LLC............cccocoeveveriveriesisnievessieseseissseniessiens | DEnvnenes | NIAL......... | American Money Management Corporation............... | Ownership........ | ...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 41-2112001 [ oovvovve | cerrrerrernnnnens | wreereeerenreneee |APU HOIDING COMPANY.....oviiiiiririinrireireieriseissisessessessesesssnssesessssssssssssssenes | OHuviveinns American Financial Group, InC.........ccccocovevrerrsvennennene. | OWnership....... |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 23-6000765 |.......... American Premier Underwriters, INC..........ccovevevreenisnienennieessensessenseees | PRuiiiine, APU Holding Company..........cccoevviererrrerrersseensennennns | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
....................................................................... 13-6400464 |.......... Lehigh Valley Railroad Company..........cccoeeeeerrerrenseneeneeneiineeneeeeseesesseessnsnnens | PR, American Premier Underwriters, Inc...............cc.......... | Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
....................................................................... 46-1665396 | .......... | ceeveveeeiriens | eeereennennn. | Pennsylvania Lehigh Oil & Gas Holdings LLC..........coceevvcevivceeceienivieenen | PAG i, Lehigh Valley Railroad Company...............ccceceeeee.. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......] ..
....................................................................... 20-1548213 Magnolia Alabama Holdings, INC..........ccceevievevirerieiesieiesesieeessesessisneenes | DE i, American Premier Underwriters, Inc........................... | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
....................................................................... 20-1574094 Magnolia Alabama Holdings LLC..........ccccovererreminennernersenneneensesneneensesesnnnens | Aluvinris Magnolia Alabama Holdings, Inc............c..ccccosuenveneene. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
........ 46-1852532 Michigan Oil & Gas Holdings, LLC........c.ccccoccvveneviereneisierenseenssssenennees | Ml American Premier Underwriters, Inc.................cc........ | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......|..
........ . |46-1480078 | ... . | Ohio Oil & Gas Holdings, LLC.... . | American Premier Underwriters, Inc.. Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
........ 13-6021353 The Owasco River RailWay, INC..........cocruriernririninsiseseeessessees s American Premier Underwriters, Inc................cc......... |Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
........ 76-0080537 PCC Technical INUSEAES, INC........cvueiiieiieieiesie e American Premier Underwriters, Inc........................... | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
........ . |46-3246684 | ... . | Pennsylvania Oil & Gas Holdings, LLC.. . | American Premier Underwriters, Inc.. Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
........ 23-6000766 Pennsylvania-Reading Seashore LiNes............cccoeeeeeniceeiveenieeeeeeenenns American Premier Underwriters, Inc........................... | Ownership........ | .....66.670 | American Financial Group, Inc.. | ......N......
....................................................................... 98-1073776 GAl Insurance Company, Ltd..........cocurinririnineinesenenese s APU Holding Company..........cccccveereerseneercererneneenen. | OWNErship........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 31-1446308 | .......... Hangar ACQUISItION COMP........ccucviueiiiecreieee e APU Holding Company..........c..ccceeeveeveereereriseeenennnen. | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 91-1242743 | .......... | cevoeveeecerienes | eerveverennnn. | Premier Lease & Loan Services Insurance Agency, InC........ccoocevvevecveeveneees | WAL, [NIA........... |APU Holding Company............cccccoeueiverrersiereirnnnnen. | OWnership........ ...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 91-1508644 |.......... Premier Lease & Loan Services of Canada, INC.........cccocevvvvnererninecnncnennnn | WAoo, [NIAL......... |APU Holding Company..........ccccccrsuvenereirnernceneennennn. | OWNErship........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 31-0823725 | .......... Dixie Terminal Corporation............ccceeeeevvevesvveereeereeveieeseseiessessessssesesnennes | OHoeeeee. | NIALL.......... | American Financial Group, IncC............ccccecevevreneenenen. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) | *
.......... . 106-1356481 |... . | Great American Financial Resources, Inc.. ..|DE. . | American Financial Group, Inc............... ... |Ownership........ |...100.000 | American Financial Group, Inc.. |.....N......| ..
........ 34-1017531 Ceres Group, INCe....cvevevvieeieiieisiessisseeissessesss e ssssssssssessssssessesssssssessesenss | DE Great American Financial Resources, Inc.................. | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 470717079 Continental General Corporation.............cccecvreeeneeneereereenenseneesneeseeseessessneneenes | NE Ceres Group, INC........cocvvereveeneereerseneeneeseessseennenees | OWNEIShip........ |...100.000 | American Financial Group, Inc.. | .....N......
.......... . 134-1947042 | ... . | QQAgency of Texas, Inc.... . | Ceres Group, INC.....ovvvveeiirreciieeienes . | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......|..
........ 20-1246122 Brothers Management, LLC... Great American Financial Resources, Inc.................. | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-1391777 GALIC Brothers, INC........ccveueviiiicieiiiesecte st Great American Financial Resources, Inc.................. | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......| ..
....................................................................... 84-2654660 Helium Holdings Limited...........cccoveiererreeieiesieessissesessiesseseessesesssssnenes | BMU American Financial Group, Inc.............cccccceueveuneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 52-2179330 GAl Australia Pty Ltd Helium Holdings Limited..........cc.cccsvrvrierneneernirnnnne. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-0686194 One East Fourth, Inc. American Financial Group, Inc............ccceceveevevrvnnen.. | OWNErship........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 31-1119320 TEJ Holdings, Inc American Financial Group, Inc.........cccccccoceevrneeneeneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 31-0728327 Three East FOUMh, INC.......cocvevieiecreeiceceese e eessesssssssessesssssssesensenss | OH American Financial Group, InC..........c..cccecvveveuennee. | OWnership....... |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 42-1575938 Great American Holding, INC..........cceieviveieieriseesese st American Financial Group, Inc.............cccccceueveunene. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 80-0333563 ABA INSUrance SErViCeS, INC..........overurerirrereieieiissereie s ssessseens Great American Holding, InC........c..ccccoeovevrvineereennnen. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 27-3062314 | ..coovove [ ceverrerernens | erierereeiennes | AGHCUIUFAL SEIVICES, LLC ... Great American Holding, InC.........cccccoeevevvieirerneennn. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
0084 | American Financial Group, Inc.. | 10646... | 36-4079497 Great American Contemporary Insurance Company.............cccceoveveeververeesnieees | OHeevecins [Aciiienne. Great American Holding, INC..........ccceevvveveiercreiinnans Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 10701... |59-1835212 Bridgefield Employers Insurance Company. Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 10335... |59-3269531 Bridgefield Casualty Insurance Company Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
0084 | American Financial Group, Inc.. |22179... |95-2801326 |... . | Republic Indemnity Company of America.. . | Great American Contemporary Insurance Company. | Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. |43753... | 31-1054123 Republic Indemnity Company of California.... Republic Indemnity Company of America.................. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N |
........ 59-3269531 Great American Holding (Europe) Limited...........ccceveveevereroersierescveeseseiaes Great American Holding, Inc..........cccccoeveveeevercnnenn. | Ownership....... |...100.000 | American Financial Group, Inc.. | ......N......
........ . 195-2801326 |... . | Great American Europe Limited . | Great Amerian Holding (Europe) Limted.... . | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
........ AA-1784136 Great American International Insurance (EU) Designated Activity Company.... Great American Europe Limited............ccccccorevveveenn. | Ownership....... |...100.000 | American Financial Group, Inc.. |......N......
....................................................................... AA-1120817 Great American International Insurance (UK) Limited............ccoooveniunrirniniennenns Great American Europe Limited...........c.cccccoeeeveneeneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. |23418... | 73-0556513 | .......... Mid-Continent Casualty CoOmMPanY...........cccouoeeirievernireesiieieeeee e Great American Holding, INC..........cccccoeviicveeecrennen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 15380... [ 73-1406844 | .......... | cecoecerveieivices | veerreireirinne Mid-Continent Assurance COMPANY............ccevueireverrieerseisiessessesesiesessssssesseees Mid-Continent Casualty Company............ccccceueveene. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 |.......... Mid-Continent Excess and Surplus Insurance Company............cccveereeneenrernenns Mid-Continent Casualty Company .. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 30-0571535 |.......... Mid-Continent Specialty Insurance Services, INC.........ccccovverereirinreienienenns Mid-Continent Casualty Company ... |Ownership........ |...100.000 | American Financial Group, Inc.. |......N...... | ..
0084 | American Financial Group, Inc.. [23426... | 73-0773259 | ......c... | ceveeerverceivices | vereeeirerrinns Oklahoma Surety COMPANY...........cccceveviveieieiisieeisete st Mid-Continent Casualty Company............cccc.ceevnnee. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
....................................................................... 34-16073% |.......... National Interstate COrPOration............cceueeevereresrinrerriniressrisseese s Great American Holding, INC........c..cccoeovevrvinrenninnnn. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 34-1899058 |.......... American Highways Insurance AgeNnCy, INC.........c.coeverierierneeieesseieneienns National Interstate Corporation..............ccccccceervvevenne. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
....................................................................... 311548235 | ...oooovve [ v [ evrineenenene. | EXplorer RV Insurance AGeNnCY, INC......cceeeiercenrineeneneeesese e National Interstate Corporation..............ccccccesveeeneee. | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 98-0191335 Hudson Indemnity, Ltd..........cccceiieiriicreice e National Interstate Corporation..................c.ccevenenenen. | Ownership....... |...100.000 | American Financial Group, Inc.. |.....N...... | ..
....................................................................... 66-0660039 Hudson Management Group, Ltd..........cccccocueieieienieciesee s National Interstate Corporation.............cc.cccceeueveeeene. | OWnership........ |...100.000 | American Financial Group, Inc.. |......N......
........ 34-1607396 National Interstate Insurance AGeNCY, INC.........ocvvrreerereinineeeineseeseeseeeenns National Interstate Corporation.........c..c..ccceverrrenrenene. | OWNEIShip........ |...100.000 | American Financial Group, Inc.. |.....N......|..
........ 36-4670968 |... . | Commercial For Hire Transportation Purchasing Group.... . | National Interstate Insurance Agency, Inc.. Management.....|................. | American Financial Group, Inc.. |......N...... |2
0084 | American Financial Group, Inc.. | 32620... | 34-1607395 |.......... National Interstate Insurance COMPaNY...........coveeerrerrerserneereeneiresneeseeseeseeeeeens National Interstate Corporation..............cccecoeeeeerrureenae Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....




statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) | *
0084 | American Financial Group, Inc.. | 11051... [99-0345306 |... . | National Interstate Insurance Company of Hawaii, Inc... . |OH.... . | National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... [\
....................................................................... 43-1254631 TransProtection Service COMPaNY..........cccocvvereirererieirereseriesessenessesenenseenss | MO National Interstate Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
0084 | American Financial Group, Inc.. [41106... |95-3623282 Triumphe Casualty COMPEANY..........ovrrerrereenrerreeirereneeeesesesessesessessesesessessesenees OH National Interstate Insurance Company. Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. |21172... [86-0114294 | ... . | Vanliner Insurance Company................. .[MO.... . | National Interstate Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
....................................................................... 20-5546054 Safety Claims & Litigation Services, LLC.........ccccovveneeneernernenenernerncneenennnnes |MT National Interstate Corporation...............ccccccovveeeeeee. | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 46-4570914 | .......... Safety, Claims and Litigation Services, LLC...........ccccccoeveviveevereevircesieeenn. | OH National Interstate Corporation..................c.ccccvueeeee.. | Ownership....... |...100.000 | American Financial Group, Inc.. |.....N...... | ..
....................................................................... 59-1683711 |.......... Summit Consulting, LLC........c.ccoveieiiieieseeieseeseiseesesesessssesessssessessesenss | Flusiiies Great American Holding, Inc..........cccceeveveeevencnnenn. | Ownership....... |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 59-3385208 | ...cevvs [ werrererrernnnnes [ eernernrennnnnnne | Heritage Summit Healthcare, LLC.......c.vvvvveevieensnrrsesnsneiesssssesesssssssnnes | Flovssiininns Summit Consulting, LLC.......ccccccrvvevrnererrnrrneernirennne. | OWNEIShip........ |...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. | 16691... |31-0501234 | .......... Great American Insurance COMPaNY........c.ccccvvcverevererieensiee e eseeens OH.......... UIP........... American Financial Group, INC..........cccccovvvveeiiivenennn, Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. |37990... |31-0973761 |.......... American Empire InSurance COMPaNY...........cevereerererrneeneeeenessseneesesessseenesnees Great American Insurance Company...........ccccoveueenne Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [ 35351... [31-0912199 | ......c... | ceevevverieieees | cevevrerrerierne American Empire Surplus Lines Insurance COmpany..........cooeevvveerierecrererenns Great American Insurance Company............c.e.evne. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
....................................................................... 31-1463075 |.......... American Signature Underwriters, INC..........cccoueveevereieieseieesseessesienenns Great American Insurance Company......................... | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 59-2840291 |.......... Brothers Property COrporation.............oc.eeeeeeerresineensenseeenssnseseessssessssesseseenns Great American Insurance Company.............c..c........ |Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 25-1754638 | ......cce. [ cevvvrreveiviienes | cevrerernnenn | Brothers Pennsylvanian Corporation...........ceeueeenisenssseessesennns Brothers Property Corporation.............cccccceevvvvveennene. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
....................................................................... 59-2840294 Brothers Property Management Corporation..............ccooccveveveieiierscvereecisinns Brothers Property Corporation..................cccccuveee.e. | OWnership....... |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-1277904 Crop Managers InSurance AgeNCY, INC..........ocvevrrereninieneeeiessssessiessesesneees Great American Insurance Company.............cc.c........ |Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
........ 83-1767590 CropSurance AGENCY, LLC.........ciiireeeee s Great American Insurance Company......................... | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
........ . 131-0589001 | ... . | Dempsey & Siders Agency, INC..........cocvrervnrerrerrernenns . | Great American Insurance Company. ... | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
........ 84-2358400 Human and Social Services Risk Purchasing Group, LLC Dempsey & Siders Agency, Inc..............ccccevcveneee.. | Ownership....... |...100.000 | American Financial Group, Inc.. |.....N......|..
........ 31-1341668 Eden Park Insurance Brokers, INC............cccceieiiunisiciisieeseesie s Great American Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
........ . 131-1277904 | ... . | El Aguila, Compafiia de Seguros, S.A. de C.V... . | Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. | ......Y......
........ 39-1404033 Farmers Crop Insurance AllIaNCe, INC.........ccceueveiviereiniisieesseeseese s Great American Insurance Company. Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......| ..
....................................................................... 31-0589001 Foreign Credit Insurance Association Great American Insurance Company......................... |Management..... | ................. | American Financial Group, Inc.. |.....N...... |2
....................................................................... 81-0814136 GAIl Mexico Holdings, LLC Great American Insurance Company......................... | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 31-1753938 GAI Warranty COMPANY.........c.ceuriueieieieieieissesssessssssessessssesse s ssessssenees Great American Insurance Company........................ | Ownership........ |...100.000 | American Financial Group, Inc.. | ......Y......
....................................................................... 31-1765544 GAl Warranty Company of Florida GAl Warranty Company...........ccccceveeerrerneeneneeneennenee | OWNEIship........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 61-1329718 Global Premier Finance Company Great American Insurance Company......................... | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......]| ..
0084 | American Financial Group, Inc.. |26832... |95-1542353 Great American Alliance Insurance COmpany...........ccccevrveveereeererrevesesienens Great American Insurance Company...........c.cc.evuee. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
0084 | American Financial Group, Inc.. | 26344... | 15-6020948 Great American ASSUrance COMPANY..........c.rerurrerrrrreeernsseresssessesssessessessnes Great American Insurance Company............cccveueenn. Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 39896... |61-0983091 Great American Casualty Insurance Company..........cccceviereereereererenennes Great American Insurance Company...........cc.eeene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
0084 | American Financial Group, Inc.. | 37532... | 31-0954439 Great American E & S Insurance Company...........ccoeeueeeeeereersesneeneeneenesneenees Great American Insurance Company...........ccccoveueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. |41858... | 31-1036473 Great American Fidelity Insurance Company............cccccvveereeereeeennenereenenns Great American Insurance Company.........c.cccccevnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N |
....................................................................... 31-1652643 Great American Insurance AgENCY, INC.........c.cccveiverereveieieseeeseessesiese s Great American Insurance Company....................... | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
0084 | American Financial Group, Inc.. |22136... | 13-5539046 Great American Insurance Company 0f NEW YOrK.........couvrurenmerrrersrensennenninns Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 31-0856644 |... . | 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 Great American Protection Insurance COmMpany............cooeeeeereereeeneereunesneenees Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
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statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) | *
....................................................................... 31-0918893 | ... . | Great American Re INC..........cccovvvevevevircveninns ..|DE. ..|NIA. . | Great American Insurance Company. . | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......|..
0084 | American Financial Group, Inc.. |31135... | 31-1209419 Great American Security Insurance COMPaNY..........ccceeveveueeereiseeseiesieseeenns OH.......... A Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 33723... | 31-1237970 Great American Spirit Insurance ComMPaNY............ccvvreerrererereneereeeesneesseseeenes OH A Great American Insurance Company Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 16618... [83-1694393 |... . | Great American Underwriters Insurance Company.... ..|OH.......... [IA.... . | Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
....................................................................... 59-1263251 Key Largo Group, INC.......ccocueeeneenrennincneineineseeneessessssesenssssssessssssssssssesseesnnes | Flonrennen [NIA Great American Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
....................................................................... 87-1850814 | .......... PLLS Canada Insurance Brokers InC............ccccocoeeeecevivceeeiccesnseeenseeeennnes | CANLLLL... [NIALL......... | Great American Insurance Company......................... | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N...... | ..
....................................................................... 31-1293064 |.......... Professional Risk Brokers, INC...........ccccccoeveerrerreerieriesicsniesessesessiesssssssnsens. | lliveieenes | NIAL......... | Great American Insurance Company......................... | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
......................................................................................................................................... Shelter Rock Holdings, LLC........cccoervinvinrnrrninrnesnirninsenessisnsssssssesssssnsseens | OHeveveee [NIALL......... | Great American Insurance Company..............cce........ | OWnership........ ...100.000 | American Financial Group, Inc.. | ......N......
......................................................................................................................................... Westline Industrial, LLC...........cccoovuveeeveieviveeececesveceeseeesseseessveesssnsenenes. | OHuveee | NIAL......... | Great American Insurance Company......................... |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.




statement for June 30, 2021 of he Mid-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

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

..26,387,762
.10,397,443

..2,664,673

................................. 0.000
...... 0.000

30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOAIS....ceevce e
BA0T. e es
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccoucsrerirrsrinrierisisnanans
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty
8. OCEAN MAMNE.......oucvieieeisceieeiseie sttt s bbb s s s a bbb st s e bntes | Hiebsssssessss s b st es e bs s s s ss s s st sses et
9. Inland marine........ ...3,566,541

. Financial guaranty..........c.cccccuvevvevnnnn.

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

Other liability-0CCUITENCE. .......cvivireieieteiee e

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property............ccceeeevereersrvererenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS............cccoeveeiveeviiciciicieienns
1 TOMAIS. .ot

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

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

19.2 Private passenger auto liability...........cocoveerrierereirenieeeseeeeie

19.4 Commercial auto liability..........

. Auto physical damage......

...1,977,638

28,056,119
.................. 11,622,917

e 26,552,969

.................................. 10,677,572

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34).......ccoerremsemsersessessessee
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statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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.....co. | covvrerererinians 115,372 | oo, 94,004 | oo, 209,376 | oo 17,882 | oo 6,360 | oo, 24,242 | o, 93,847 | oo, 7,193 [ e, 98,004 | ..coovrerae. 199,044 | ..o (3,643) | cooeveereririnaas 17,553 | oo, 13,910
2. 2019 s [ 13,231 | e, 27,253 | oo 40,484 | oo 1,814 | e, L 2,558 | e, 12,282 | oo, 3,830 [ oo, 20,503 | .o 36,615 | oo 865 | oo (PR IS (1,311)

3. Subtotals
2019 + Prior........

5. Subtotals

2020 + Prior........
6. 2021 ..oiierins [, D00, SO I 20,0, SO .0, SO I D0 O IR 3,561 | oo 3,561 | D0, R IR 6,039 | oo 21,388 | .o 21427 | .o 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 141,975 | oo 168,321 | oo 310,296 | .coovereeririenee 22,625 | oo 14,200 | .o, 36,825 | oo, 7429 | oo, 20,661 | oo 169,796 | ..ovvvveeernne 307,886 |..cccooevrrrrcrnnn. (1,921) | oo 5,348 | oo 3,427
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 | .oocovvvveicnnee 243,933
| P (1.4 %] 2. oo 32%| 3. e 11%

Col. 13, Line 7

Line 8

4 1.4 %




statement for June 30, 2021 of he Mid-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

> w N

Bar Code:

* 2 3418 202149000002
* 2 3418 202145540000 2 =*
* 2 3418 2021362500002
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statement for June 30, 2021 of he Mid-Continent Casualty Company
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Equities and DEPOSILS iN POOIS & ASSOC.........c.cuuiviiiieiieieiiesis st sbsssestes s sses s bbb bbb s ses s ssessssbss s ssssbasssestenss | sessesssssessesssssssssssssasssessans 654 | oo
2597.  Summary of remaining WHtE-INS fOT LINE 25... ... ittt ettt sns sttt sms sttt s eessns st entsnssnssenes | sestessssssesssnssssseesanssnsnssassans 654 | i 0

Q16




statement for June 30, 2021 of he  Mlid-Continent Casualty Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

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

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

441,484,734
91,446,001
521,726

...65,037,184

....195,600

469,732,387
91,434,695
..................................... 1,435,529
(3,132,045)

518,034
115,009,429
........................................ 874,320

468,691,009
....100,000

..... 468,591,009




statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

SCHEDULE D - PART 1B

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

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

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 325,726,545 | ..o 31,968,781 | cooooveeeeeris 27,399,163 | ..o (1,051,008) | ..o 325,726,545 | ....ovvoriririns 329,245,154 | ... | e 327,540,590
NAIC 2 (B)- vttt | eebeesnesess s 42,364,492 | ..o 12,985,014 | .oooveeinne 2,956,465 | ....oovririiieiiiieiinas (12,529) | covoeereieincireis 42,364,492 | ..o 52,380,512 | ..oveeeieineirnenenenensnsiens | ceineieieese s 33,914,848
NAIC 3 (B)-1ruereereereireiseesees et | esbiesbiseb s nsseeeees 2,986,529 | ..o | e 176,321 | s 1,154,101 | oo 2,986,529 | ..o 3,964,309 | ..o | e 1,284,764
NAIC 4 ()-euervrrereeieiieeiseeeeeess sttt essss st ss st ss s ssessnes | sessessesssssssssessasssssnssns TAB,012 | oot isenes | eesessesssse st ess s st ntens | fenesssess sttt est s seees E I T43,012 | oo 751,208 | oooeeeeeeiecesiseiessiesieiesnenes | sereeessessesens s 719,245
NAIC 5 (B)- vttt sttt | reesseessees e 225,940 | oooiieeieeieieeieeieeeeeeeeesseeses | ettt | ettt (818) | ovvveeeeeeers 225,940 | oo 225,122 | oo | et 202,683
INAIC B (B)-+--vveeveereeseise st ese s s ese s et es st ss bt bt ss e ss st est s | £28eEE ettt E et o288 es et et ens | 4ohfseetseetsees et seesneessenssenssenssentns | £oeEieeEseeEseeEseeEseeEseeE e et seEssetseets e | 1eeEeEE oLt eeE oLttt eeE ettt | HEeEE e REeEE e RE e EE Rt nE ettt | Shfeeet et ettt 0 | i | s
TOtAl BONGS. ...ttt | cseessns e 372,046,518 | ..o 44,953,795 | ..o 30,531,949 | .o 97,941 | oo 372,046,518 | ..ovoviiciiriniis 386,566,305 | ....ovuieiininninni s (O I 363,662,129

20IsO

NAIC 2.t | ebne s 23,234,277 | oo | et 667,000 | ..oovoriiriiinieiei 162,723 | .o 23,234,277 | oo 22,730,000 [ ..o | e 21,895,528
10, NAIC 3ec s | e 2,648,035 | ... | s | s 87,705 | ..o 2,648,035 | ..o 2,735,740 | ..o | s 1,904,183
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 25,882,312 | ..o 0 i 667,000 | ..o 250,428 | ....oocooiiiiiicia 25,882,312 | ..o 25,465,740 | ..o (0 PR 23,799,710
15.  Total Bonds and Preferred StocK..........ciririniiniiniinisisisicsisnisnins | oniisssisssissiessiesees 397,928,829 | ... 44,953,795 | ..o 31,198,949 | .o 348,370 | ..o 397,928,829 | ..o 412,032,045 | ..o [0 T 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:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for June 30, 2021 of he Mid-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

QsI03




statement for June 30, 2021 of he Mid-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

QsSI04, QSI105, QSI06, QSI07



statement for June 30, 2021 of he Mid-Continent Casualty Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

.......................................... 141,246,447

............................................ 51,165,685

............................................ 25,329,516

.......................................... 191,696,225

.......................................... 135,923,224 | ...oovvvvvriiriniinnininnnn. 19,779,678
............................................ 56,488,908 | .....cocovvviinriinrieniinninnnn 141,246,447
.......................................... 141,246,447

QsI08




statement for June 30, 2021 of he Mid-Continent Casualty Company

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



statement for June 30, 2021 ofthe Mlid-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

030

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 Miscell:
000844 AC 4 |ABPCI8A1B-CDO. 04/27/2021........ Natixis............. 1,502,578 | oo 1,500,000 | ...oovverirerinriniee 920 |1.AFE

00086A  AS 3 |ABPCIDIRECT LENDING FUND CLO | LTD - CD . | 04/2972021........ Natixis 1,000,000 | ..ovoviiiniieeieis 1,000,000 |........
023135 BX 3 | AMAZON.COM INC.......covmiiiriiiriiiciienissessssss s .| 05/10/2021........ JP MOMGaN........oriirircss 2,987,040 | cooovvris 3,000,000 |........
03290A  AA 8 [ANCHF 13 A= CDO....civiuiiiiiicisissisis s sssines (ORI 05/25/2021........ GREENSLEDGE CAPITAL MARKETS LLC. 2,000,000 | oo 2,000,000 |........
038923 AU 2 |ARBOR REALTY TRUST, INC......ooiirriiiriiinriisnsiisseinssssississsssssssssssnsseons .. | 04/30/2021........ AFG Private Placement 1,000,000 | cooooovivrireni 1,000,000 |........
09581J  AA 4 |BLUE OWL FINANCE LLC... .. | 06/03/2021........ GOLDMAN........oooiriniirinissesissseas 987,300 | oo 1,000,000 |........
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS.......... .. | 05/01/2021........ Direct............. 2
15186P 6 | CENTERBRIDGE CREDIT FUNDING 1, LTD. - CD 04/08/2021. GREENSLEDGE CAPITAL MARKETS LLC. 1,000,000 ..1,000,000 .
15674P  AA 5 |CERB33A-CDO......ccccooovvvvrrinnes 06/23/2021........ WELLS FARGO SECURITIES LLC 2,000,000 | oo 2,000,000 |........
20454P  AA 1 | COMPEER FINANCIAL, FLCA........ .. | 05/12/2021........ PIPR.....oooririscesre s 1,000,000 ..1,000,000 |........
25402J 7 | DIGITALBRIDGE ISSUER LLC - ABS .. | 06/30/2021. BARCLAYS CAPITAL INC FIXED INC 1,000,000 ..1,000,000
25755T AN 0 [DPABS 211 Al-RMBS.........cccccocvvnnce. .| 04/08/2021........ GUGGENHEIM 2,000,000 | ovooocrenenes 2,000,000
36166V  AE 5 | GCI FUNDING | LLC, SERIES 2021-1 - ABS .| 06/04/2021........ CREDIT SUISSE SECURITIES 999,743 1,000,000
50209T AA 8 |LMREC 2019-CRE3 A - CMBS, .. | 04/16/2021. WELLS FARGO SECURITIES LLC 2,000,000 .......2,000,000 .2,261
55281F AN 0 [MCFCL7RAR-CDO................. .| 05/26/2021........ Natixis............. 1,500,000 | oo 1,500,000
55283T AA 6 |MF12021-FL6 A-CDO............ .| 06/10/2021........ JP MOMGaN.......coiiiieis 2,500,000 | oo 2,500,000 |........
56577J  AC 7 | MARANON LOAN FUNDING 2021-2 LTD. - CDO .| 05/28/2021........ WELLS FARGO SECURITIES LLC 5,000,000 | ..ovvorirrinres 5,000,000 |.......
62955W  AA 2 |[NRZFNT EXCESS LLC - ABS.......oiiiiiriccininsisissssssssssssssssssssnssnnss | ossssesssnsens 05/18/2021........ CITIGROUP.........ccccuuvunee 999,994 | . 1,000,000 |........
649604  AE 5 |NEW YORK MORTGAGE TRUST INC. .. | 04/15/2021........ PIPER SANDLER & CO......... 1,000,000 ..1,000,000 |........
680277  AC 4 |OLD SECOND BANCORP INC .. | 04/06/2021........ STIFEL, NICOLAUS & CO., INC 1,000,000 ..1,000,000 |........
69506Y  SC 4 |PACIFIC WESTERN BANK.........coiiiiiriiiiciicississisissssissssssssssssssssssssinss | consiinisnnns 04/27/2021........ PIPR ..o 2,000,000 | oo 2,000,000 |........
79588T  AD 2 | SAMMONS FINANCIAL GROUP INC........cviriiiiiiriiiisiissicsiesiseinsisssiesienes .. | 04/13/2021........ Bank of America Merrill Lynch............c.ccoccvvieninnnes 997,720 | ..coovvvivvrrriseiinninenn. 1,000,000 e
863579 UL 0 | SARM 2005-15 1A1 - CMO/RMBS... .. | 04/01/2021........ LT O O OO OO OSSOSO o | B IO
87267C  AA 6 | TRP 2021 LLC - ABS......cooiiiiiiiiiiceiec s ssssies | essisesissinas 05/04/2021........ CREDIT SUISSE SECURITIES (USA).......cooiiiiinriniiiiciissississsissiiesinens 1,999,586 | ...oovvuririeiinieis 2,000,000 |........
92259T  AA 9 |VCC 211 A1-RMBS ..| 05/10/2021........ CITIGROUP.........cccceeeee. 999,913 | oo 1,000,000 [ .ooovorrerriiiienieiieniriiniins 1,672 [1.AFE....ccoovirn.
957638  AD 1 |WESTERN ALLIANCE BANCORP. .| 06/03/2021........ PIPR ..o 1,000,000 | ..oovoverinieiinies 1,000,000
97064G  AA 1 |WESTF 2021-AA-ABS.......ccoovvvves 05/07/2021........ Bank of America Merrill Lynch............c.ccocvvicnninnee 1,499,922 | ..o 1,500,000
98878F  AE 9 |Z CAPITAL CREDIT PARTNERS CLO 2021-1 LIM .| 05/28/2021........ Amherst Securities Group LLC 3,980,000 | ..ooooeeeiens 4,000,000
98920M  AA 0 |ZAXBY 211 A2-ABS................... .| 05/27/2021........ BARCLAYS CAPITAL INC FIXED INC 1,000,000 | .o 1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous. s OO PO PO OO OO PO OO OO PO PP PO PO POS PP PPP PP PPPPRPTO . 44,953,796 | ..o 45,000,062 XXX

8399997. Total - Bonds - Part 3......... 44,953,796 ....45,000,062 XXX

8399999. Total - BONdS.......ocouiirieinriiisriiississsni s 44,953,796 ....45,000,062 XXX

9999999. Total - Bonds, Preferred and COMMON SIOCKS............vuuiuiiireiieiieieierieiiseiesieri st seises | eeressessstesesssesseseee s ees st es e eesees et ee e a8 e e ee R e ee R e e et e R bt n et en e eesenireres .. 44,953,796 XXX XXX
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statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

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
Total Forei
Forei gn NAIC
gn Exch Designation,
F Current Exch ange Bond NAIC
9} Year's ange Gain Interest / Designation
r Unrealized Current | Other-Than- Chan (Los Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | gein| Book/Adjusted |s)on| Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | B./A.| Carrying Value at | Disp | 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) | C.V.| Disposal Date | osal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Political Subdivisions of States
68609T DM 7 |OREGON ST.....coiriiiiriireiieseiiecesiesesiesesisssseesesines .. 106/01/2021. | Call @ 100.00...........mmvererreerriiens | e | cevioeneees 30,000 | ...oooueee 30,000 (91) (L) 12/01/2048.|1.BFE.........
68609T  HV 3 |OREGON ST......ooiimiiiimiiismriisssissssisssssssssssssssssessisaans .. [ 06/01/2021. | DirCt.......covoriieicrissiissiissiies 90,000 90,000 (202) (202)] ........ 06/01/2049. | 1.BFE.........
2499999. Total - Bonds - U.S. Political SUbdIVISIONS Of STALES............riueiiiiiiriiiriiiiiiss i | nnnienai 120,000 | .......... 120,000 (294) 0 (294)] ....0 XXX XXX
Bonds - U.S. Special Revenue and Special A ment
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .. | 06/01/2021. | Paydown 37,356 37,356 07/01/2043.
196479 2D 0 |COLORADO HSG & FIN AUTH o[+ 05/03/2021. | DIFECL.......eoueveerreerceiereiiereiireies | eereevieniisensienees | oo 35,000 05/01/2049.
19647P BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. | 06/01/2021. | Various 233,142 1 02/01/2044.
20775C RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... .. [ 06/16/2021. [ DIfEC.........oooveerceeereiereiiereiies 25,000 (O] 11/15/2032.
246395 WY 9 |DELAWARE ST HSG AUTH REV......ccooviverviirirviiirinnnne + | 06/01/2021. [ DIFECL. ....vuervrririririeirerieirensenines | rerseiserenssensnsssees | vveresines 10,000 (22) ] cooverne 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE F .. | 06/01/2021. | Paydown 8,706 0 08/01/2044.
3133N3 U9 3 [FHREBOO8 - RMBS..........coooiviiiiiciiniesiecisniniis . [ 06/01/2021. [ PaydOwN...........ccvvveriiiniinninciies | e | e 68,718 (8B7) | covves | e 68,718 |....... 11/01/2049.
3133N3 VG 6 [FHREBO15-RMBS........ccoooovirviiriiriereieceeciieneees .1 06/01/2021. | PaYdOWN.........ooomriiriiiciiieriiins | covevieniissneiinsiis | cevvins 135,065 | ..........135,085 | ........ 137,027 | ...ccc.... 136,574 | oo | veeeed(1,510) | s [ (1,510) | ovvvee | o 135,065 | ....... 09/01/2049.
31350A AU 2 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.... | .. | 04/15/2021. | Call @ 100.00. 5,000 0 [ 5,000 |....... 05/15/2027.
31350A BR 8 |FEDMFH 15M034 A - CMBS .. | 04/15/2021. | Call @ 100.00 5,000 0 [eoovee [ errerernnn.5,000 | 04/15/2025.
31397P PP 9 |FHM MO012 AA3 - CMBS.. .. [ 06/01/2021. | PaYdOWN...........oveevrricniieriiiinns | e | e ...62,221 0 [rvee | 62,221 | 08/15/2051.
31397P PV 6 |FHM MO012 A31-CMBS.. .. | 06/01/2021. | Paydown ...46,666 27 | | v 46,666 | e 08/15/2051.
3140QB N5 3 |FN CA4011-RMBS .. | 06/01/2021. | Paydown 299,219 | .........299,219 | .........303,894 | ...........302,749 | ..o | cerreenne(3,530) | o [ (3,530) | ovvvee | v 299,219 | 08/01/2049.
373539 4H 5 |GEORGIA ST HSG & FIN AUTH REV. oo [ 08/01/2021. | DIFECL........ooocveeceeeereeeereiiereiienes | cevieesiiseseiieseiiens | ceienees 135,000 (0) | v | eervvrennnn 135,000 | .. 12/01/2034.
45201Y M8 7 [ILLINOIS HSG DEV AUTH REV .. [ 05/03/2021. [ DFEC.........ooorvierrirriereieriiis 90,000 90,000 (282) (282) | oo | cereennn90,000 e 08/01/2046.
45201Y S5 7 [ILLINOIS HSG DEV AUTH REV <. [05/03/2021. [ DIFECE.........oooveerceeereieeceeieneiirnes | e | ceveeens 135,000 | .......... 135,000 (229) (229) | covvoes | e 135,000 e 08/01/2048.
45201Y YK 7 [ILLINOIS HSG DEV AUTH REV - MBS........ccccooormmrrinnnnes o+ [ 06/01/2021. | PAYAOWN. ..o [ ceviineiieniineniinens | eeveeeneens 96,609 | ............ 96,609 3,151 3,151 [ | 96,609 | oo 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE........ .. | 06/01/2021. | Paydown 2,034 ....2,034 2 2 [ 2,034 | 07/01/2032.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV....... .. | 06/01/2021. | Paydown 0 | eooerne | v 56,868 | e 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG PUR... .. | 05/20/2021. | Call @ 100.00 (211) (211) [ cvcoveee | e 85,000 | oo 11/15/2045.
56052F GP 4 |MAINE ST HSG AUTH MTG PUR... .. 105/20/2021. | Call @ 100.00.........corrverrrrerrreernnne | eevrrereeinneesnneeienns | ceveneees 100,000 | .......... 100,000 (289) (289) ..o ..100,000 |....... 11/15/2047.
57419R GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... .| 06/01/2021. [ PAYAOWN.......ouvrririrerriersniiiiens | rerirersernsiensnsseees | veeesiees 59,893 | .covvinne 59,893 0 0 [eove [ e 59,893 |....... 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... .. | 06/01/2021. | Call @ 100.00 2,544 ...2,544 0 [ 2,544 | ... 11/01/2058.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ oo [ 08/01/2021. | DIFECE. ..o | cevireseineniiseneieens | eevieeees 155,000 155,000 (381) (381) ] e 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2021. | Paydown 57,963 57,963 0 0 | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2021. | PaydOWN........c..oovvviiriiiiniiieniiins | covevieeeeiseeeieneiins | coveiiens 163,365 | .......... 163,365 (0) ()] 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. | 06/01/2021. [ PAYOWN......c.ovvrivirnriiererisrinsiiens | errversnsssiensninnies | covereneees 87,011 | o 87,011 (0) 04/01/2045.
60416S BU 3 |MINNESOTA ST HSG FIN AGY.. .| 06/01/2021. | Call @ 100.00 30,000 30,000 (110) 07/01/2031.
604165 WD 8 |MINNESOTA ST HSG FIN AGY .1 06/01/2021. | Call @ 100.00..........coovveririiriiinns e | e 40,000 | .....oouue. 40,000 (205) 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... .. | 06/01/2021. | Paydown 25,047 25,047 (0) 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... .. | 06/01/2021. | Paydown 24,250 24,250 (105) (105) | ........ 12/01/2034.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 05/03/2021. | Direct 55,000 55,000 (288) (288) [ ........ 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.. .| 06/01/2021. | Direct 30,000 30,000 (93) 11/01/2045.
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ o+ [ 06/01/2021. | DIFECE. ..o | cevieneiessisseiienns | eevenniens 35,000 | .ooveonnee 35,000 (159) (159) | .vooveee 05/01/2049.
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61212R X7 6 |MONTANA ST BRD HSG .. [ 06/01/2021. [ DIFECE.........oooveerceeireeiceieneiis 30,000 30,000 (61) 61)] ... ....30,000 12/01/2038.

61212W EL 5 |MONTANA ST BRD HSG SINGLE FAMILY MTG.. .. 106/01/2021. | Call @ 100.00...........omweerrerremrirens | cevieerrineeisesiiieens | e 120,000 | ..........120,000 (0) 0)]. ..120,003 12/01/2037.

63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .. | 06/01/2021. | Call @ 100.00 85,000 85,000 (353) A(353) | e 09/01/2048.

641272 FX 2 |NEVADAHSGDIV. .. | 04/01/2021. | Direct. 25,000 25,000 0 | . 04/01/2039.

64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY RE! ... |.. | 04/01/2021. | Direct. o e | 125,000 | ..cooeee 125,000 (157) (157) [ e . . 10/01/2048.

647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS........ccccoovvvimirrins .. | 06/01/2021. | Paydown 22,386 22,386 | \oovir22,386 | sivoiie22,386 | e | e (1 T I (00 T IO 22,386 12/01/2035.

647200 3H 5 |NEW MEXICO MTG FIN AUTH.. .. | 06/01/2021. | Call @ 100.00, 25,000 (56) (56) | ........ . ...25,000 03/01/2045.

647200 3M 4 |NEW MEXICO MTG FIN AUTH.. ver | o | 0B/01/2021. | VAIIOUS.......vvoovcveveereoeerieseseesesiens | covevienesissssiissnsiins | coneviianes 40,000 2 2 [ . ....40,000 09/01/2041.

647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS........ccccoovvimeriinnns .+ [ 06/01/2021. | PAYAOWN. ... [ ceviireiiieniiieniieens | eeviienensd 69,189 (U OO IO 69,189 02/01/2037.

647200 P5 7 |NEW MEXICO MTG FIN AUTH 1| 06/01/2021. [ DIFECL. ....vvuvvrvrrerirerrrieirsnrereisnes | sevverensserissssseennns | evvvernnns 405,000 (501) A501) [ o | v 405,000 03/01/2028.

647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS... <. | .| 06/01/2021. | Paydown 5736 | ... 5,736 | ....cc.....5,592 | ... . 123 123 | 5,736 02/01/2043.

647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS......cccocommrvimmrrinnns .. [ 06/01/2021. | PAYAOWN. ... | cevieeniineniiieniiiens | cvvieeees 145701 | .......... 145701 | .......... 144517 | oo 145,105 | ..oooovvvveerienne 596 596 | .oovrn | e 145,701 07/01/2043.

647201 DM 1 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2021. | Direct. 30,000 30,000 | oo 31,724 | 30,09 [ e | e (9T) e | e (91) | 07/01/2049.

647201 HC 9 |NEW MEXICO MTG FIN AUTH.. ... | .. | 04/01/2021. | Direct. 25,000 25,000 | .coorvreenn. . e (102) e | e (102) | e 01/01/2050.

647201  JJ 2 |NEW MEXICOMTG FIN AUTH.....ooovivvriiirnnieirerieis o | 04101/2021. [ DIFECL. ....vuervrrieirsrieierisirenrenines | rersnisesensensnsseees | veeesiens 60,000 | ...ccoucen 60,000 | ...........64,626 | .......c.......060,211 | i (211) ] e 07/01/2050.

649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... .. | 04/01/2021. | Direct. 25,000 25,000 | vooierrrni 26,467 | oo 25,017 | s | v (17) [ | v (17) 10/01/2034.

649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... .. | 04/01/2021. | Direct. coe | e | 75,000 | ..oovvveenn. 75,000 | ..ovvreenne . e (19 | i | e (191) | e 10/01/2035.

649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... .. | 04/01/2021. | Call @ 100.00 35,000 35,000 | .0 36,188 | oiirirn35,309 | s | e (33) e | i (33) [ 10/01/2043.

64988R  GY 2 [NEW YORKSTMTGAGY REV......ccooomirimiriiinreririniins oo [ 04/01/2021. | DIFECE.........ooorveecreeereireneirereiienes | cevreerernnniinenirinns | eeviereneen 10,0000 | 1iii000010,000 | 10,610 | 10,030 | e | evvveeeereenn(80) i | eeviierieeennn(30) | o 10/01/2030.

64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... .. | 04/01/2021. | Direct. e N R e N e T2) | i | e (72) | . 10/01/2032.

658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 06/01/2021. | DIf€Ct.........ooerreereiearerirererireneiis | covevieseiiesciiseniins | cveeeennn89,000 | ....e....85,000 | ............85,000 | ................85,000 | .cooorirrirrnnenae (0 [(0) 1 SN 85,000 07/01/2037.

658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 04/01/2021. | Direct. (32 (32) | e ....10,000 07/01/2047.

677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV............. .. | 05/03/2021. | Direct. 11/01/2025.

67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. | 06/01/2021. | Paydown 03/01/2036.

67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2021. | Paydown 03/01/2046.

67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... | .. | 06/01/2021. | Paydown s I 03/01/2046.

67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. | 06/01/2021. | Direct. 75,000 | ..oovvveenn. 75,000 09/01/2037.

686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 04/01/2021. | Direct. 50,000 50,000 07/01/2034.

686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 04/01/2021. | Direct. 30,000 | .covooneee 30,000 07/01/2036.

686087 WW 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 04/01/2021. | Direct. ..60,000 ..60,000 01/01/2040.

83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG, .. | 04/01/2021. | Direct. .45,000 | ............45,000 01/01/2050.

83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 04/01/2021. | Direct. 20,000 20,000 07/01/2037.

83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. [ 04/01/2021. [ DIFECE........oooorveerreereiereieneis 5,000 | ..............5,000 07/01/2043.

88045R B7 6 | TENNESSEE HSG DEV AGY .. | 06/01/2021. | Call @ 100.00, ..40,000 40,000 07/01/2045.

880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIALFIN PR....... .. [ 06/01/2021. [ DIFECE.........oooveeicriireiereieneiiens [ e corren40,000 | ...........40,000 01/01/2050.

880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. 106/01/2021. | Call @ 100.00...........omveerreirrrirens | e | ceviieneees 40,000 | ............ 40,000 07/01/2042.

880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .1 05/03/2021. [ DIrECL. .....cvuvrrrrveirrieieriseierinies 35,000 35,000 01/01/2042.

880461 PS 1 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 06/01/2021. | DIFECE.........oooveerreeireeieceiieneiins 55,000 55,000 07/01/2036.
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880461 Q3 5 | TENNESSEE HSG DEV AGY RESIDENTIALFIN PR....... .. [ 05/03/2021. [ DIFECE.........oooveerreeireeeeceiiereiis (33) [(CK) 1 I 07/01/2050.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 06/01/2021. | Call @ 100.00, 0 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE...... .| 06/01/2021. | Paydown 0 [ 09/01/2047.
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .1 06/01/2021. | DIF€Ct......oooveervreeceereeceienas (22) (22) ] ...n. 03/01/2050.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... . | 06/26/2021. | Call @ 100.00 (V1 07/01/2037.
88275L AD 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... . | 06/26/2021. | Call @ 100.00 0 [ 07/01/2037.
91743 AK 1 |UTAH HSG CORP - MBS. .. | 04/01/2021. | Paydown (30) [ ..o 08/21/2044.
91743P AK 1 |UTAHHSG CORP - MBS .. | 06/01/2021. | Paydown (522) | ........ 08/21/2044.
924190 EL 1 |VERMONT HSG FIN AGY .. [ 05/03/2021. [ DIfECE.........ooorveerceeireiereiieneis (48) ] ........ 11/01/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS.... woo | . | 06/01/2021. | Paydown 56,854 56,854 13 [ 11/25/2039.
93978T XF 1 |WASHINGTON ST HSG FIN COMMN..... ... |- 106/01/2021. | Call @ 100.00......cocorreerarreemsmesnnne | ervrnmmessssmessssmesnnne | eeeaneees 140,000 | .......... 140,000 (329)] ........ oo 2,896 | 12/01/2047.
3199999. Total - Bonds - U.S. Special Revenue and SpPecial ASSESSMENES...........cociiriiiis  coeieiirisisereissiesieserssesssessssessssensessessssessessesssssssessessssenses | sonees 5,051,881 | ....... 5,051,880 | ......5,194,652 | ..........5,060,416 | ................0 | ..........(8,256) | ... (V) . (8,256) | ..... 0.......5,052,160 | .0 |....c.....(279) | oo (279) | ... 91,920 XXX
Bonds - Industrial and Miscellaneous
00443P AA 7 |ACE 2007-HE2 A1 - RMBS .. | 06/25/2021. | Paydown 24,377 24377 | 18,602 | oo 19,156 | 5,221 5,221 | | o8 37T | i | cverereniennn0 | s 26 | 12/25/2036.
02315Q  AA 6 |AMBAC LSNILLC.....cocovviiiiereierieieiesisissieienssiensnes 10373172021, | PQYAOWN.......ovvvirririrrieinnincieins [ rverisinsiessnssienes | rersssissesiennnses | s | seemnssesiessesnnns | seesmssssssssessnes | oo (V1 02/12/2023.
038413 AA 8 |AQFIT 2020-A A - ABS.. .. | 06/17/2021. | Paydown 95,648 95,648 17 | 07/17/2046.
04544N  AD 6 |ABSHE 2006-HE6 Ad - RMBS........coooosvvvirrierrirnneiienns . [ 06/25/2021. | PAYAOWN. ... | eevinneiinesiineniinens | evveinneens 92,851 | oovveenne 92,851 3,957 |..cce. 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1-RMBS........ccoooovrviiiriiirriiiriiiinenns .. | 06/25/2021. | Paydown 57,862 54,664 | ... 41,842 | 56,454 | | 1408 | | 1,408 |....... 01/25/2037.
05568Y AA 6 |BNSF 2007-1 PTC - ABS......ccoooriiiirriireiiceiieceeienenens .. | 04/01/2021. | Paydown 193,621 (124) ] oo 04/01/2024.
059522 AA 0 |BAFC 2007-C 6A1- RMBS .. | 06/21/2021. | Paydown coerennn 13,405 13,405 | ........11,529 | ... 2212 [ | e 1193 i [ 1,193 | ... 05/20/2047.
07386Y AE 4 |BSARM 2007-5 3A1- CMO/RMBS..........ccooovmvviirrrrnnnens .. [ 06/01/2021. | PaydOWN...........ocvverrricriieriiienes [ ceviieeiiseneiseeiieens | e 153,008 | ..........153,085 | .......... 147,727 | o 152,996 12 | 08/25/2047.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-....... C| 06/20/2021. | PAYAOWN.......ouvermrrirriireniireniins | eeenrieneirnsneinenies | cereeeeenns 30,769 ..30,769 (G 12/20/2025.
12510H AC 4 |CAUTO 2020-1 A3 - ABS .. | 06/15/2021. | Paydown 3,295 rerreeennnn 3,292 2 | 3,295 | ... 02/15/2050.
12529F  AA 1 |CFMT 20HB3 A - RMBS........coooviiiriiireieceiieceieceieeens .. [ 06/25/2021. | PaydOWN..........crveerrvieniirriiienes [ e | v 883,420 | .........883,420 | .......... 883,419 6] [OSTOn 883,420 | .coov. [ e 05/25/2030.
12529K AA 0 |CFMT 21GRN1A-RMBS... .. [ 06/20/2021. | PaydOWN............cvvvorreiricinniiinnns [ e | v 106,179 ....106,178 1] 106,179 |....... 03/20/2041.
12529 AA 8 |CFMT 2020-HB4 A - RMBS. .. | 06/25/2021. | Paydown 389,945 ....389,945 0 | ..389,945 | ...... 12/26/2030.
12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS .. | 06/01/2021. | Paydown 887 I IO IR 887 | oo | s 09/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS. .. | 06/01/2021. | Paydown 15 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS .. | 06/01/2021. | Paydown 9,121 107 | oo 9,121 | ... 05/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS .. | 06/01/2021. | Paydown 2,841 9 [ 2,841 | ... 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS. .. | 06/01/2021. | Paydown 0 01/26/2036.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS o+ [ 06/01/2021. | PAYAOWN........oooorierrrirrrirenririnnns | ceviesnniesiinenninens | evvernneens 12,352 (90) | covvevee 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .. | 06/01/2021. | Paydown ()] 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS. .. | 06/01/2021. | Paydown 259 04/26/2037.
126670 NY 0 |CWL 2005-16 2A3 - RMBS .. [ 06/01/2021. | PaydOwn............cocomurvennriinniiinnns [ e | e 116,823 | 10 116,823 | 05,062 | 109,937 | | 8,885 | [ 6,885 |...... 07/25/2034.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS.... .. | 06/01/2021. | Paydown (V2] - 1,098 |...... 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.... wor | . | 06/01/2021. | Paydown (615 . 33,821 |....... . 08/25/2035.
14576A  AA 0 [CARM 201 AT-RMBS.......ccoooiiriireiiereseneseceieneies .. | 06/15/2021. | Paydown 1] 2,500 | coovos | s | e (U I 20 | 12/15/2050.
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15672A  AA 0 [CERBXVIII A= CDO.......cooorririieneieceiereienesieneiins . | 04/15/2021. | Paydown 42 42 | ... 04/15/2027.

15673Q AA 4 |CERBXXIII A-CDO C| 04/15/2021. | Paydown 2,282 2,282 04/15/2028.

17307G  4H 8 |CMLTI 2006-WF1 A2C - RMBS <...| .. | 06/01/2021. | Paydown 81 81 | . 03/25/2036.

17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS.......ccccoomvvmrviranrrireniins .. | 06/01/2021. | Paydown 98 98 |........ 08/25/2035.

21872F AA 5 |CAFL2019-1 A-CMBS .. | 06/01/2021. | Paydown 71 71| 03/15/2052.

233046 AJ 0 |DNKN 2019-1 A2l - RMBS........ocoomvimmriiriirerereneinenes .. | 05/20/2021. | Paydown 0 [ 05/20/2049.

25755T AG 5 |DPABS 2017-1A22 - RMBS. .. | 04/26/2021. | Paydown (86) (86) | ........ 07/25/2047.

26829C AZ 0 |GLGU 2015-7 AX-CDO .. | 04/20/2021. | Paydown 93 93 | . 04/22/2030.

26857E  AA 6 |ELFIT19AA-ABS. ..o .. | 06/25/2021. | Paydown 12 12 | 03/25/2044.

28852L AE 3 |ECLO I A2-CDO...oovieiriiiieriieisnieierinins . | 04/06/2021. | Paydown 99 99 | ..769,259 07/22/2030.

28852L AN 3 |ECLO 2018-3A A2R - CDO. .. | 04/20/2021. | Paydown v 10,154 | L 0 | . ...10,154 07/22/2030.

30070R  AA 0 [XAN 20RSO8 A - CDO......covrveurrirrrriireiiereiiereiieseiiens C| 06/17/2021. | PaydOwN.........ccvemrvennrvireniiieneis | v | coneeenid72,051 | 10 472,051 | e 472,051 | oo 472,051 | e | e 0 | s [ e 0 [ [ e 472,051 03/16/2035.

31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A. .. | 05/01/2021. | Paydown ..57,905 446 446 | ........ ....58,351 07/25/2030.

31737V AA 4 |FAHB 20HB2 A - CMO/RMBS <o | | 06/25/2021. | Paydown ..15,860 122 122 ... . . 07/25/2030.

32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS.........ccccovevrvvirniinens .. | 06/01/2021. [ PAYOWN........vvrrirrrrerernrinsiinnnnes | vervvnrnvirenssnsseerennns | ververnnnes 17,708 | oo 17,706 | 15,050 | 115,000 | oo 2,706 2,706 | .coovee | cerveiriiienne 17,706 02/25/2035.

32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown 3 3 | 5,449 07/25/2036.

361856 DX 2 | GMACM 2004-HE5 A5 - RMBS .. | 06/01/2021. | Paydown 3,699 3,699 ... 09/25/2034.

362341 4F 3 |GSR 2006-AR13A1- CMO/RMBS...........cccovvvmmmriiiriannns .. [ 06/01/2021. | PaydOWN............coocvvrriiriinriinnns [ o | ceveeenn02,433 | 62,344 | 55,627 | 62,365 | 68 68 |... 01/25/2036.

362341 FN 4 |GSR 2005-AR4 3A5 - CMO/RMBS.. .. | 06/01/2021. | Paydown 242 |........ 07/25/2035.

362341 XC 8 |GSR 2005-AR7 4A1- CMO/RMBS.. ... | .| 06/01/2021. | Paydown 12 | 11/25/2035.

362341 XG 9 |GSR 2005-AR7 6A1- CMO/RMBS...........cocovvemmrrirarrianens .. [ 06/01/2021. | PaydOWN...........ccveerrieriieninenns | e | eeverenen23,526 | 23,626 | 22,364 | 22,264 | e [ e 1,262 | i [ 1,262 |....... 11/25/2035.

36655Y AB 3 |GARR 2018-1 A1T - CDO. .. | 06/21/2021. | Paydown (12) [ .ooven. 03/22/2027.

38522H AA 9 [GACM 2020-FL2 A - CDO.......ccoorvriirriinriereiineieieenenns C| 04/16/2021. | Paydown 0 [ 03/16/2035.

39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR.|.. | 06/01/2021. | Paydown (P2 ) — 09/01/2034.

41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS.... .. | 06/21/2021. | Paydown 830 | ..ot 11/19/2035.

41161P UK 7 [HVMLT 2005-11 2A - CMO/RMBS .. | 06/21/2021. | Paydown 2,481 | ... 08/19/2045.

42806D AH 2 |HERTZ2015-3A-ABS .. | 06/25/2021. | Paydown (O] e .143,478 09/27/2021.

42806D CH 0 |HERTZ192A-ABS.... .. | 06/25/2021. | Paydown 34 ..157,801 05/25/2025.

43283A AA 3 [HGVT 2017-AA-RMBS. .. [ 06/25/2021. | PaydOWN...........cvvecrrrienrinenirienes | eevvenriieeniinnniieens | evverereen3,680 | 153,650 | 153,643 | 53,846 | oo [ e D i [ 5 [ . ....53,650 12/26/2028.

44932B AN 6 [ICG 183 A2-CDO .. | 04/07/2021. | Various (15) (15) | covvees | e 2,000,000 01/26/2032.

46185) AA 6 |IHSFR2018-SFR1A-RMBS.. .| 06/17/2021. | Paydown 9,756 0 03/19/2037.

46187X AA 3 |IHSFR 2018-SFR4 A - RMBS.. .|.. | 06/17/2021. | Paydown 7,987 53 | 01/19/2038.

46617Y AT 0 |JFIN 2015R B2R - CDO .| C| 06/15/2021. | PaydOown..........coooerieirriinniiiiniis [ e | oo 1,500,000 333 | 03/16/2026.

46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS. .. | 06/01/2021. | Paydown 26,735 26,946 500 03/25/2036.

46637U AA 5 |JPTEP 2012-3 A - CMO/RMBS .. | 06/01/2021. | Paydown 51,724 51,724 | i 9,913 | 50,13 | | 1810 | | 1,610 |....... 10/27/2042.

46637V AA 3 |JPTEP A-CMO/RMBS... - [ 06/01/2021. | PAYAOWN. ... [ e | ceviienenes 42,603 | ............ 42,603 172 | 09/17/2042.

46639A AA 7 |[JPTEPA-CMO/RMBS... .. | 06/01/2021. | Paydown 54,666 54,666 | ...........52,479 | oo 52,707 | s | e 1,959 | [ 1,959 |....... 12/27/2042.

47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 05/01/2021. | PAYAOWN.........vvoorvicieriiieniiies | o | oerenienes 13,291 | o 13,291 (15) | .ooveee 01/01/2036.
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47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown (13) (13) [ oo 6,581 01/01/2036.

47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/01/2021. | Paydown 974 974 ...53,778 07/01/2037.

47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown (20) (V20) ] 07/01/2037.

47232Q  AA 1 |JMAC 2009-R2 1A - CMO/RMBS............coooierirriiinniis .. | 06/01/2021. | Paydown 2,981 2,981 | .. ....63,268 11/26/2037.

47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ |.. | 04/27/2021.| Call @ 100.00 147 147 |........ . ....10,520 07/01/2037.

47232V AM 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. [ 06/01/2021. [ PaydOWN............cveerrieneiinniienns [ e | eevereeen22,892 | 122,592 | 118,097 | 22,369 | ..o 223 223 | | s 22,592 | .cooes | e 07/01/2037.

47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown 07/01/2037.

47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown 02/01/2036.

47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown 02/01/2036.

525221 EM 5 |LXS 2005-7N A1A - RMBS.. .. | 06/25/2021. | Paydown . . 12/25/2035.

543190 AA 0 |LTRANIIIA1-RMBS ... |.. | 06/15/2021. | Paydown coevennnn95,554 coerennn95,548 01/17/2045.

55281F  AA 8 |MCFCL 7 A-CDO.....oooiriiiriiicriieeeiieeeeieeeeiesesieseninns .. 106/24/2021. | Call @ 100.00..........mrverrrrereriieens [ o | e 1,500,000 | .......1,500,000 | ....... 1,500,000 10/22/2029.

59020U ZE 8 |MLMI2005-A6 1A1-RMBS .. [ 06/25/2021. | PaydOWN............cvverrreiriiriiienns [ e | v 166,102 ....154,838 08/25/2035.

59319W  AA 9 [MF12020-FL3 A - CDO......coovvviririrrrieceiereiiecceieeeninns .. | 06/15/2021. | Paydown 320,517 . cirn320,517 07/16/2035.

61751D AE 4 [ MSM 2006-17XS A3A - RMBS......ccccormrivrimnrneiernrienrnes .. | 06/01/2021. | Paydown 39,739 39,739 | oo 15,817 10/25/2046.

62955W AA 2 |[NRZFNTEXCESS LLC - ABS .. | 06/25/2021. | Paydown 4117 A7 05/25/2026.

64352V MN 8 |NCHET 2005-A A4W - RMBS.......ccooommmvirmrriirnnriinnriines .. | 06/01/2021. | Paydown . v 81,364 | ......81,364 08/25/2035.

64829T AA 9 |NZES 18FNT1 A-CMO/RMBS..........cccoovvmviirrriiiriiinnes .. | 06/25/2021. | Paydown 224,829 | ... 224,829 | ... 224,783 05/25/2023.

64829T AB 7 |NZES 18FNT1 B - CMO/RMBS. .. [ 06/25/2021. | PaydOWN..........oocvieorvieriiereiienes [ e | v 449,658 ....449,658 ....449,622 13 13 | LA49,658 | oo | e | a0 | s 7,323 | 05/25/2023.

64829T AH 4 |NZES 18FNT2A-ABS woo | [ 06/25/2021. | PaydOWN. ... [ e | v 193,007 | ..........193,007 | .........192,953 69 69 |...co.. 2193007 [ | | 0 | s 3,048 |07/25/2054.

64830Y AC 1 |NZES21FNT1A-CMO/RMBS.........ccocoomrvrrirrriirriiinnnes .. [ 06/25/2021. | PAYAOWN..........oovoercricciieniiienes [ o | cevvienenes 79,132 | oo 79,132 | oo 79131 | e | e 1 1] 03/25/2026.

65130P AW 0 |NEWFL 2016-1 A2R - CDO C | 04/20/2021. | PAYAOWN.......oouverrrverrrireriireniins | eoreneisensinesiinnnees | veeeeens 185,673 185,673 M 04/20/2028.

65252D AC 3 [NWSTRIRBR-CDO.......cccoovvimriiirriiireiiscieseiiseninns .. | 04/20/2021. | Paydown 98,999 98,999 28 |........ 01/20/2027.

65535A  AA 2 |NHELI2006-AF1 A1 - RMBS........ccooooommriimmiiianeireneiins .. | 06/01/2021. | Paydown 6,321 51 | 10/25/2036.

67573C  AC 3 [OCT3232A2-CDO0......coommrrimriinriiinnisnnissniesnniinns .. | 04/15/2021. | Paydown .1,000,000 | .......1,000,000 | ..........978,600 | ............985,030 | ....cccoooivmmrcc | wrrene 14,970 | oo | e 14,970 | ........ 07/16/2029.

682678 AA 8 |OMFIT 2018-1 A- ABS .. [ 06/14/2021. | PaydOWN...........cvverrinniiieniienes [ coviieniiseeiisniiens | v 762,942 8 | 03/14/2029.

68268L AA 5 |OMFIT 2015-3 A- ABS .. | 06/18/2021. [ PAYOWN.......oocvrrieirieiiicierinies | vevveresiserssssseennns | evvverins 597,170 11/18/2028.

69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 214,424 10/25/2049.

693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS.. .| 06/01/2021. | PAYAOWN........cvoomrrirriiieriiieriiies | cevevienieseneineniis | ceveiiens 797,988 11/26/2049.

69547) AA 1 |PAID 211 A- ABS, | [ 06/15/2021. | PaYdOWN........vvoorieiriiirinriiins | v | e 46,262 0 | 11/15/2027.

72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.. C| 06/15/2021. | Paydown 4,640 0 06/15/2044.

743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS .. | 06/01/2021. | Paydown 02/25/2050.

749357 AA 7 |RCKT 191 A1- CMO/RMBS .. | 06/01/2021. | Paydown 09/27/2049.

74968Q AA 5 |RBIT 2020-1 A-ABS... .. | 06/25/2021. | Paydown 02/25/2030.

75156W AD 5 |RAMP 2006-RS4 A4 - RMBS .. | 06/25/2021. | Paydown 07/25/2036.

75575) AA 3 |RCMT 2020-FL4 A - CMBS .. | 06/25/2021. | Paydown . 0 | 02/26/2035.

76110V QL 5 |RFMS22004-HS2 Al6 - RMBS.........cocovvvvirnrierricieirnns .. | 06/01/2021. | Paydown 1 T | s [ e 1 (V1 06/25/2034.

761118 FM 5 |RALI2005-QA9 N41 - CMO/RMBS...........cccoovvrvvarrrinnnes .. | 06/01/2021. | Paydown 29,822 26,768 | ............ 22,625 | ..coovvon 29,646 | ....ooocvvrvi 176 176 |........ 08/25/2035.




6'6030

statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

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
Total Forei
Forei gn NAIC
gn Exch Designation,
F Current Exch ange Bond NAIC
9} Year's ange Gain Interest / Designation
r Unrealized Current | Other-Than- Chan (Los Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | gein| Book/Adjusted |s)on| Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | B./A.| Carrying Value at | Disp | 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) | C.V.| Disposal Date | osal | on Disposal | Disposal | During Year Date Symbol
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS...........ccoovvverirrirarri .. | 06/01/2021. | Paydown ...7,537 107 107 | 6,495 02/25/2036.
78397A AB 0 |SCFET 2019-1 A2 - ABS .. | 06/20/2021. | Paydown 109,896 18 18 10/21/2024.
784054 AB 4 |SCFET 201 A2-ABS.......ccoomiiiirriiirniisnnienniisssinniins .. | 06/21/2021. | Paydown ....176,052 6 6 | 10/20/2025.
78448Q AB 4 |SMB2015-BA2A-ABS........cooooiiiiireeeeeeeens .. | 06/15/2021. | Paydown 24,528 24,528 . . 29 29 | ... 07/15/2027.
78471D AA 5 |SCLP 161 A-ABS .. | 06/25/2021. | Paydown 26,758 26,758 | ... 26,755 | ... ..26,757 1 L ....26,758 08/25/2025.
81748) AA 3 |SEMT 2019-4 A1- CMO/RMBS..........covvvvrrirnrrririnni .. [ 06/01/2021. | PaydOWN...........ccveercreeriieniiienes [ e | e 124623 | ......... 124623 | ......... 127,232 | oo 125,445 | ...covvviienne (822) (822) | v | e 124,623 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS.........coovoorviriirnriiiereiienees .. [ 06/25/2021. | PaYAOWN. ... [ eevieeniiseniineniieens | e 358,306 360,022 | ..oovvverrirenne [ e (1,T15) s [ (1,715) | ..occ.. ..358,306 03/25/2050.
82652K AA 2 |SRFC171A-RMBS .. | 06/20/2021. | Paydown 28,122 1 I ...28,122 03/20/2034.
85022W AP 9 |SCFT 2020-AA-ABS .. [ 06/25/2021. | PaYAOWN. ... [ e | eevvienenes 78,239 | .o 78,239 | 178,235 | 78,235 | 4 4| | s 78,239 09/26/2037.
863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS.. o+ [ 06/01/2021. | PAYAOWN. ......ooovvierrrerrrirenririnnns | eevinesriessiensinnens | eeveeeneens 36,931 . 330 330 | oo | s 36,931 07/25/2035.
863579 VH 8 |SARM 2005-17 1A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 2,668 ..2,349 51 51 [ 2,668 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 - RMBS .. | 06/25/2021. | Paydown 25,931 | 25,931 | 22,366 | ..cooorerennn23,828 | oo 2,103 2,103 | coooes | e 25,931 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS .. | 06/01/2021. | Paydown 7,481 2 (V2] - 7,481 08/25/2031.
86363B AA 3 | SASC 2007-RM1 A1 - CMO/RMBS. ... | .. | 06/25/2021. | Paydown 271,224 14,650 | oo | e 14,650 | .cooooes | coveereienns 271,224 05/25/2047.
872225 AD 9 |TBW 2006-5 A3 - RMBS........ccoovirmeriereiereriseeninnines .. | 06/01/2021. [ PAYOWN.......oocvrriirrierirnieirerinnes | veveverenisersssssiennns | evvvernns 172,313 | e 172,313 | e 148,146 | ..ccovvene 147,603 | .o | v 24,709 | oo | v 24,709 | covvove | e 172,313 11/25/2036.
872227 AK 9 |TBW 2007-2 AGA - RMBS .. | 06/01/2021. | Paydown 95,483 95,483 72,567 ..94,905 577 LY A S 95,483 07/25/2037.
87342R  AB 0 [BELL 2016-1 A22 - RMBS .. | 05/25/2021. | Paydown 2,500 | ..oovrrirnne 2,500 | .............2,500 ....2,500 0 | 2,500 05/25/2046.
88156E AB 2 | TMTS 2006-17HE AB1- RMBS.........cccoovvvimiiiiniiianiis .. [ 06/25/2021. | PaydOWN............cvverrriiriiiniinnns [ o | v 166,833 | .......... 166,833 | .......... 142,405 | ...cccooveeeee 162,814 | oo | s 4,019 | s [ 4,019 [ | i 166,833 01/25/2038.
89656C AA 1 [TRL2010-1 NTS - RMBS. .. | 06/16/2021. | Paydown 26,555 26,555 | .ooirrccin 27,966 | oo 27,742 | s | eeeeenen(1187) [ | e (1,187) [ ....26,555 10/16/2040.
89656F AA 4 |TRL2012-1 A1- ABS. .. [ 06/15/2021. | PaydOWN.............coocimrieinriinniiiines [ o | e 1,078,828 | ....... 1,078,828 | .......1,055,734 | ...........1,066,857 | .....ccoooriiunns | w1197 s [l 11,971 | ,078,828 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS. .. [ 06/15/2021. | PaydOWN............cveercreieriieniiienes [ e | e 1,500,879 | ....... 1,500,879 | ....... 1497127 | oo 1,490,120 | ..o | e 10,759 | oo | e 10,759 | oo | o 1,500,879 07/15/2043.
89690E AF 4 |TRMF 2017-1 A1-ABS . [ 06/15/2021. | PAYAOWN. ... | eeviensineniiseniiens | evvveeees 118,378 118,378 (1) ()] [T 118,378 08/15/2047.
89821J  AA 6 |TFINS 2019-1 AT - CDO.....ccoooorriirriiereeceiieceisenii C| 05/03/2021. | Paydown 2,054 0 [ 2,054 02/02/2039.
92257L  AB 6 |VCC 171 AFX - CMBS.......coooiiiiereiiereiieseeieeeeeeeeieees .. | 04/26/2021. | Paydown 4,801 | oo 4,801 | 4,800 | i 4788 | 13 13 | s | e 4,801 05/25/2047.
92259T AA 9 |VCC 211 A1-RMBS .. | 06/25/2021. | Paydown 5,286 0 [ 5,286 05/25/2051.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS. .. | 06/01/2021. | Paydown 23,406 (BN | o | e 23,406 06/25/2033.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS. .| 06/01/2021. [ PAYAOWN.......oovvririrernrieisniiiiens | rerieisernsiensnsneees | veeeniees 97,815 | . 104121 | 180,653 | 096,686 | s | e 1129 | | 1129 | | e 97,815 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS .. | 05/01/2021. | Paydown 9,488 9,488 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS.... .. | 06/01/2021. | Paydown 3,422 3,422 09/25/2036.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 06/25/2021. | Paydown 257,357 12/27/2049.
95058X AG 3 |WEN 2019-1 A21 - RMBS .. | 06/15/2021. | Paydown .12,500 .12,500 .12,500 0 06/15/2049.
96033D AA 8 |[WESTR 171 A-RMBS.... .. | 06/01/2021. | Paydown ..41,706 .41,706 60 |........ 12/20/2030.
97064G AA 1 |WESTF 2021-AA-ABS .. | 06/15/2021. | Paydown 3416 | oo 3416 | oo 3416 | 0 [ 05/15/2046.
98886Y AS 7 |ZAIS22A2R-CDO . | 04/26/2021. | Paydown 2,209,924 2,209,924 2,209,924 2,209,295 629 2,209,924 07/27/2026.
3899999. Total - Bonds - Industrial and MisCEllaNEOUS.............c.ccurverirrieissieiissiissriisssiiciss e 25,359,976 | .....25,381,516 | ..... 24,836,471 | ......... 24,935,737 | ...c....... 180 | ... 132,328 | .o | 132,508 | ..... [ 25,359,790 XXX
Bonds - Hybrid Securities
[ D o P P P P e I T e ] T
4899999. Total - Bonds - Hybrid SECUMHIES. ...........couriueriiierissi s e 0 0 [ (O 0 0 0 0 0]... 0 0]..0 0 | (O 0 XXX XXX
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8399997. TOtAl = BONAS = PAM 4.t 48t e | e 30,531,857 | .....30,553,396 | ..... 30,158,509 ..30,116,447 | ..........180 | ....... 123,778 123,958 | ..... 0 .30,531,949 | ...0 ..(92)] .....439,326 XXX XXX
8399999. Total - Bond 30,531,857 0,553,396 | ... 30,158,509 0,116,447 123,778 123,958 | ..... 0 .30,531,949 | ...0 (92)] .....439,326 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
59156R  BP 2 |METLIFE INC....cccciiiiiiiniiissniisnississsnsssss s | . | 06/15/2021. | Call @ 100.00.......ccivvenirrnriseiiinnes | el 667,000.000 667,000 | .o [ s 667,000 | ...ccovnnnes e (1,668) | .ovvvee | cernrernerenncBB7,000 | s | evvivrineinins |0 | s 12,730 XXX 2.BFE.......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ . (SRR [ 667,000 XXX | 667,000 | ...cooeennnnd e . 0 0 (1,668) ] ..... 0] 667,000 |0 [0 | 0 | i 12,730 XXX XXX
8999997. Total - Preferred Stocks - Part 4 e 667,000 XXX ] 667,000 | ..cocoonnnn 668,668 0 0 (1,668)| ..... 0 | ieeenen867,000 | .0 [0 | o0 [ 12,730 XXX XXX
8999999. Total - Preferred Stocks.........ccc...e.. b | eentenens 667,000 XXX ] 667,000 | ...ccoovnnc 668,668 0 0 (1,668) | ..... 0| .erenenn867,000 | .0 [0 | iiiiiiinn0 [ 12,730 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
75574U 10 1 |READY CAPITAL ORD | | 03/22/2021. | Adjustment 0.800 12 XXX 0 | M [ | 1 s XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... e 12 XXX 0 0 0]... 0 1 0 XXX XXX
9799997. Total - Common Stocks - Part 4..........cccooevniinniiniinnnnns 12 XXX 0 0 0]... 0 1.0 XXX XXX
9799999. Total - Common Stocks 12 XXX 0 0 0]... 0 1.0 XXX XXX
9899999. Total - Preferred and Common Stocks........ 667,012 XXX . 0 0 (1,668) | ..... 0 667,011 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks OO OSSOSO [POO 31,198,869 XXX ]...30,825,520 | .........30,785,114 | .......(1,487) | ...... 123778 | oo 0 | e 122,291 | ..... 0 .31,198,960 0 [ieeen(92) | o (92) | oo 452,055 XXX XXX

9'G030
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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 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Mabrey Bank.. Tulsa, OKIANOMA.......vveveririeriseeseieens | e | e 0.250 | oo [ e | e 16,725,823 | ......... 17,392,727 | ......... 21,319,977 | XXX
PNC BanK........cvemermerireeriseierisessesieneseens Pittsburgh, PennSYIVania..............c.oeeveveeernneens | vervneenerineens | oveennd 0.200 | covorrereerenirnerneenns [ errerreenienieeenenines | eereene 3,343,295 | ........... 5,356,854 | ....cco..c. 1,106,822 | XXX
The Bank of New York Mellon............................ New York, NeW YOrK...........cccccovevueveverveevrceeans | evereeenceceies | e 0.010 [ oo e 12,434 | .o 5535 | ooverrernnn 49,881 | XXX
0199999. Total Open Depositorie: XXX XXX [ 0 [... 0].....20,081,551 | .......22,755,116 | ........ 22,476,681 | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0f... 0f.....20,081551 | .......22,755116 | ......... 22,476,681 | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX |00 [ 400 | i 400 | XXX
0599999. Total Cash. XXX XXX .. 0. 0].....20,081,951 | ........22,755,516 | ......... 22,477,081 | XXX
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statement for June 30, 2021 ofthe Mlid-Continent Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
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

--------------------------------------------------------------------------------------------------------------- 56,488,908 | ..o s 4,886
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........c..cccoovviimviinrrinniienine, ....56,488,908 4,886
9999999. Total - Cash Equivalents ....56,488,908 4,886




supplement for June 30, 2021 of he Miid-Continent Casualty Company

* 2 34182 021500510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 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
....................... 571,252 | .o, 581,376 | eceeee.e...... 330,000

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] No[X]

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

2.31 AMOUNE QUANETIEA: ...vovevecviiieiciet ettt ettt st bbb bbbt s b b e e b8 s st seb et s s s be s b s R bbb s s bt ee s s b s e s s b s s b b s bbb e bt n s b et et ens ebsebietestneeseet et st en et tanes

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas
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