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Annual Statement for the year 2020 ofthe IMid=Continent Assurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

. Total Invested Assets

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03
1.04

U.S. GOVEIMMENLS.......ouiriiriiriireieriesie st sissss s sssssssssssaesens
All Other GOVEIMMENTS...........cvuieiieieeieeireeieeieeiss s
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0SSesSIioNs, GUAraNteed...........c.uereeeueernieneeeeseeneese e eeees
U.S. Special Revenue and Special Assessment Obligations,

etC., NON-GUAraNtEE..........courierircieiiee s
Industrial and MiSCElANEOUS............cvuurereerereerneircieieeieeseese e
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees

Mortgage Loans Schedule B):
4.01 Farm MOMGAGES. .....ovuvererrerererereieeseesneeseeseesssssesseesessesssessessssessseseees

1.05

1.06

4.02 Residential MOMGages.......ccvvuvrmrrrruremerneessesisesessessssessssessssesssssenenns
4.03 Commercial MOrGages........cccuverurrrnrereueeneeneiseeseseessseesessesssseesseesnes
4.04 Mezzanine Real Estate Loans.........cccocoevevevveeeeveeseeceeeesce e
4.05 Total Valuation AllOWANCE...........coveeveevivierereiseresee e
4.06 Total MOrgage LOoanS..........cervererenrcnrinniseesnsseeesssssssesssssssesssessees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY.......c.coeveevivsiereereeseeeeiese e
5.02 Properties Held for Production of INCOME..........cccocvvvvreverrereriernnnn.
5.03 Properties Held for Sale..........ourimrerrerninensreieessenseseesssssseseesesenes
5.04 Total Real EState.......cccovuriverrerrricieiceissssesese s ssessssseenes
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........cccouvveeveeieieeece s
6.02 Cash Equivalents (Schedule E, Part 2)........c..ccooeevveveevecereenerciiernnnns
6.03 Short-Term Investments (Schedule DA)..........ccccceevevveveereerrererennnns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
CONTACE LOBNS......covirircvicirisie sttt ensnes
Derivatives (SChedule DB).........cc.couveuerernrieisiesiesssssesesssses s

Other Invested Assets (Schedule BA)...........ccoeeeveeeiceeeeeesere e

. Receivables for SECUMLIES...........vrerieiiniireessessessesese s
. Securities Lending (Schedule DL, Part 1).......cccocveverveneverssssseresssnes
. Other Invested Assets (Page 2, Line 11).....ccccvveeerernereieisnsesenssieninns

cervn 7,410,206 | ..
cerin 7,195,700 | ..

.............. 7,410,206
.............. 7,195,700

.............. 7,410,206
.............. 7,195,700

............... 0.0
............... 0.0
............... 0.0
............... 0.0
............... 0.0

............... 0.0

s 23,075 |..
SRR 2,186,069 | ..

................... 23,075
.............. 2,186,069

19,866,761

19,866,761
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Annual Statement for the year 2020 ofthe IMid=Continent Assurance Company

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN. ...ttt ettt R bbbt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas
3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18..........coieiiriieciieesie ettt ettt bbbttt es s b b s s b ee s ettt s bt s s b s s st s st nais
Deduct amounts received on disposals, Part 3, Column 15....................] o W ' .

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt
6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12, ...ttt
7.2 Totals, Part 3, COIUMN 0. ..ottt s bbb bbb bbb ssen s

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11ttt bbbt en
8.2 Totals, Part 3, COIUMN 9.ttt bbbttt

Book/adjusted carrying value at end of current period (LINES 142+ 3+4-56-T-8).........ccc.erriurirersiiieiieesesiss sttt s st ssenss
Deduct total NONAAMILEA GMOUNLS..........c.iiiiieieiiirt bbbt

Statement value at end of current period (LiNe 9 MINUS LINE 10)........c.iuiuiieiieiieiieississieiss sttt bbbt bbb st s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI...........ccueveiueiereieieisete ettt bbb
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb bbb sttt bbb an
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbbt bbbt saes
5.2 Totals, Part 3, Column 8........c.coovevereeeeceseeeeese s
Total gain (loss) on disposals, Part 3, Column 18...........c.ccccevvvirririrnns

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........vu ittt
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et
10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccovrrrereerrrnrenrreirnenssese s sseesenens
TOtAl VAIUBHON GIOWENCE. ........ceuverrirrirrisetis ettt bbb+ 81888441888kt
SUDEOLAI (LINE 11 PIUS LINE 12)......oeveitieeictiteie ettt ss sttt e bbb bt s bbb s s s s st e bbb s s b b s e b st n st et n s s bt s ens
Deduct total NONAAMIEA BMOUNLS.........cc.uieriereerieseeieis ettt

Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........ccueiiieeieeereese ettt
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10.

1.
12.
13.

> wDn

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

ACCIUBL OF GISCOUNT. ...ttt E 81818+ E 1R b bbb bbb
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........cooovieeeeeeeeeceee e
5.2 Totals, Part 3, Column 9.........ccoevvueierereeeeieee e

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes
Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s
Deduct total NONAAMILEA GMOUNTS.........c..iuiieiriieiireiciei bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen
ACCTUBI OF GISCOUNT. ...t e8RS RS
Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t

4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s

44 Partd, COIUMN TR

19,640,984

1,756,719

16,865

0

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR

29,350

3,739,786

46,966

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

9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens

)

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10
Deduct total nonadmitted amounts......

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st

S103

452

17,657,617

17,657,617




Annual Statement for the year 2020 ofthe IMid=Continent Assurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..3,051,711 ..3,170,859 ..3,049,781 ..3,050,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. T0talS. .o | e 7,410,206 | .ocvovverirerne 7,613,972 | oo 7,458,805 | oo 7,225,874
Industrial and Miscellaneous, 8. United States..........cccovcuveicnes | covvivnriniiniis 5,213,492 | oo 5,472,930 | ..coovvrririiris 5,205,013 | oo 5,225,405
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10. Other COUNMES.....cccerrerrreres | croreeeserersrreaneens 1,982,208 | ...ooovvvrreiriniens 2,028,645 | ..ocovvrveriinciinnns 1,981,170 | oo 1,983,260
11, TOalS. e | e 7,195,700 | oo, 7,501,576 | oo 7,186,183 | oo 7,208,665
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals......covevveerarnnes

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

25. Total Common StoCKS.....cee. | oovivviviininiinisisieeinens (O P [0 R 0

26. Total StOCKS......cvurerrersrrerrenne | covriiiiiieiiiisisieseissiereians 0 | o [0 0

27. Total Bonds and Stocks...... | ....c..cccoevuvn. 17,657,617 | oovvovris 18,286,407 | covvvvvvrrrinns 17,694,770

S04



Annual Statement for the year 2020 of the Mid-Continent Assurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 3,051,711

............... 1,495,139

......................... 7.6
......................... 0.0

............... 3,051,711

2.1

2.2
2.3
24
25
2.6
2.7

GOIS

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2020 of the Mid-Continent Assurance Company
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC Tttt | ereesensenesenn 651,546 |....ccovurenne 5,949,325 | ..o 538,702 | wooeeverririenene B5,577 | oo 550 | .coveenee 99,9 OIS D 7,195,700 | .ovoevreeerieireenn 40.8 | .o 8,305,201 | .o 423 | 1,747,691 | .o 5,448,009

7.7 Totals

90IS

Parent, Subsidiaries and Affiliates
NAIC 1.

. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC4
10.5 NAIC5
10.6 NAIC6
10.7 Totals




Annual Statement for the year 2020 of the Mid-Continent Assurance Company
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

. Total Bonds Current Year
11.1 NAIC1
11.2 NAIC 2
11.3 NAIC3...
11.4 NAIC4
11.5 NAIC5
11.6 NAIC 6
117 TOaIS. ..o essssenessssens. | eeeinnieneenn 1,904,407 ..., 10,307,336 | ...............3,126,681 | ....c.cooeend 905,252 |...coocvee. 1,413,941
11.8 Line 11.785@ % Of COL 7.....ooovcverirceiceeceseceenceeenenees | cvvveieiireieeninnns 10.8 | oo L 177 | e I 8.0

12 Total Bonds Prior Year
12.1 NAIC 1
12.2 NAIC 2
12.3 NAIC 3
12.4 NAICA4...
12.5 NAIC 5

LOIS

12.6 NAIC6
12.7 Totals 1,206,188
12.8 Line 12.7.35@ % 0f COl. 9....cvuiviiiiiiiriricinississsensnissisensnsninis | ceenssnsssesenssesnes T | s I 19.8 | i 6.1
13. Total Publicly Traded Bonds
13,1 NAIC Tt | ensesineiees 1,252,861 |..ocvivennd 6,105,701 |..covvvinnee 2,587,980 | oo 849,675
13.2
13.3
134
135
13.6
137 OIS ..o | e 1,252,861 |..coovvvnennd 6,105,701 |..coovvrennee 2,587,980 | oo 849,675 |....coovvvnen. 1,413,391
13.8 Line 13.7asa % of Col. 7..... P 103 .. ..50.0 | ... 212 ..7.0 .11.6
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccocvvvcviris | overererirererirerennns TA | v 348 | i, 47 | o 4.8
14. Total Privately Placed Bonds
14.1
142
14.3
14.4
145
14.6
TA.7 TOAIS.c.oeec s | eerseninnieen 651,546 |......ocounun 4,201,635 | ..ocvviines 538,702 | .oooveriririnne 55,577 | vovvevevvrneenereenn 580 | 0 5,448,009 | 0309 | 5,808,873 | 0298 | XXX s [ 5,448,009
14.8 Line 14.7 as a % of Col. 7..... - 2120 | .. 7 .99 . 1.0 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernnnninnenas 37 | e 238 [ e 3 | 0.3 | 00 | 0.0 | 309 e XXX L e XXX s [ e XK e [ e XXX i [ e 30.9
(@) Includes $.....5,448,009 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC46§...... 0; NAIC5S.......... 0; NAIC6S......... 0.



Annual Statement for the year 2020 of the Mid-Continent Assurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 " 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

101

1.02
1.03
1.04

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

..3,051,711

LA73
.00 ..
.00 ...

3,051,711

301

3.02

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

80IS

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

1,252,861

..1,306,299 |...

1,306,299

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

...309,654 |.

.2,801,278 |...

...256,896 |.

651,546

5,949,325

538,702

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
orLess

2 3 4 5 6 7
Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total
Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9.
9.01
9.02
9.03

SVO Identified Funds
Exchange Traded Funds Identified by the SVO....
Bond Mutual Funds Identified by the SVO...

10.
10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - ISSUE............ccoeveverereiiecreicee s
Unaffiliated Bank Loans - Acquired..

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
ISSUET OblIGAtIoNS.........cvucveieciirie e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........cccovrierinenne

Affiliated Bank LOANS..........ccveireviierieieiriiciiesieseesss e ssessssnens

Line 11.08 as a % of Col. 7......

60IS

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
ISSUET OBlIGAtIONS........vececrieciiriresee s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
SVO Identified Funds.........ccocevrvvvrrnnnnes

Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 12.08 as a % of Col. 9

................. 200,490

328,793 |...

.............. 4,788,880
..1,154,208 |..

.............. 4,989,371
.1,810,101

.............. 3,991,467

................. 997,904
. 1,311,343

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBIIGAtioNS.......cvevieeeriiecieieieee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........cccovneerirnenne
Affiliated Bank Loans...

Line 13.08 as a % of Col. 7..
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
ISSUET OBlIGAtIONS.....vvveeiireieiie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds...........ccoevvviverenrnes

Affiliated Bank Loans...
Unaffiliated Bank LOANS............cccovvvieveiiieiiieeeeeesssvs e
Totals
Line 14.08 as a % of Col. 7..
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

................. 651,546
.12.0

................. 538,702
....... 9.9
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, Si11, SI12, SI13, Sl14



Annual Statement for the year 2020 of the Mid-Continent Assurance Company
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)
1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 1,806,030 | .vuivieiiieieieiie et | ettt es 1,806,030 | ..o e
2. Cost of cash equivalents acquired 4,323,038 4,323,038 | ..o s
3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........ceveiireiiiireieiieie sttt et bbbttt b et st b s bbb b s s b bt e bbb bt es s aebebanaes | shesessssebessseses s s sebes s s s e b e s e s et e s s e b s s b b s s s s aeee 200 [ 1oty | ebebes et e b b s s bt s bbbt s a s 20 [ i
6. Deduct consideration reCeIVEA ON QISPOSAIS..........c.cvcucveiiirireiiictetee sttt ses bbbt se bbbt s s b b s st ess e s besantes | bessesessssssesessssesessssebe s s se s e s s e b et s e st b anes 3,943,020 [ .ooecveiieeicetee et setes | eres et 3,943,020 [ .oveceeiiceeee s
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
2
c—’: 8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMItEEA @MOUNES..........c.cvevieiiiicieierre et es | ebneEetesen bbbt L0 OO [T OO PO O OO OO PO oSO P ST
12. Statement value at end of current period (LINe 10 MINUS LINE 11).....uvuiviuiieeiiciiiieseeieciee st esssssseessstsseesessssessssssssssessesses | essossesssssssssssssessssessessssassessnsassessssansesaens 2,186,009 | ..o 0 ] o 2,186,069 | ..ot 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns N/A
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, EO05, E06, E07, E08, E09
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SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 4S 6 |UNITED STATES TREASURY. .108.250 | oo 265,625 250,000 249,650 139 | i | e ..2.750 |...... 2.810 06/06/2018. | 05/31/2023.
912828 5K 2 |UNITED STATES TREASURY .....oviimiiimiiiiiieeineieiisesiesesssesssississssnnes | seven ...107.656 252,992 235,000 234,184 273 | e | e |0 2875 | 3.004 11/13/2018. | 10/31/2023.
912828 5K 2 |UNITED STATES TREASURY. ...107.656 815,000 812,172 945 | oo | e | 2002875 | 3.004 11/13/2018. | 10/31/2023.
912828  Z5 2 |UNITED STATES TREASURY......ccooomiriiriimrrinrninnssiseseiseseisessiesssienns | v 104500 | .oiieenn52,250 | i, 50,000 ....50,338 (99) [ oo [ [0 1375 [ 1.205 02/24/2020. | 01/31/2025.
912828  Z5 2 |UNITED STATES TREASURY. ...104.500 200,000 201,352 (242) | v [ e [0 1375 [ 1.205 02/24/2020. | 01/31/2025.
912828 ZF 0 |UNITED STATES TREASURY. ...100.906 A 513 594 | oo 1,500,000 1,504,015 (672) | vveeveseiasinnns s [20.0.500 | ... 0.436 04/13/2020. | 03/31/2025.
0199999. U.S. Government - Issuer Obligations XXX .3,170,859 ..3,050,000 3,051,711 0 343 XXX XXX XXX
0599999. Total - U.S. Government XXX .3,170,859 3,051,711 0 343 XXX XXX XXX
U.S. Special Revenue & Special A t Oblig and all Non-Guaranteed Obligati ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6 [CONN ST HSG FIN AUTH HSG MTG FIN PG......coovvvnerrerieirneeiseineiienes | cevens 2|1AFE...... 77,632 1..101.183 | e 75,887 | s 75,000 ....75,633 (1,168) | covvvereereerenis | eevrreerreeirsernernns | 2002750 | e 1.768 11/21/2012. | 11/15/2035.
31350A  BR 8 [FEDMFH 15M034 A - CMBS........ccooriieiirinirierienieseseessssssesienssesesssess | cviens ...100.341 450,000 450,000 (B0B) | ..vereverecrrerrees [ errerieerncriinrinens [ w150 [ 4.040 09/11/2015. | 04/15/2025.
31397P PP 9 [FHM MO12 AA3 - CMBS........ooocvecreeeieceeeeseseesessiessessesssssssessiessennes. | cvoeens ...102.885 716,456 716,456 B | oo [ e [ 20002.650 [ 2.578 11/06/2014. | 08/15/2051.
31397P PV 6 [FHM M012 A31- CMBS ...102.670 716,456 716,034 (182) | v [ everierinrieniinens [ 002,500 |, 2.473 05/11/2015. | 08/15/2051.
m 45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R....covvvvriiercirniiseieees [ s ...115.280 495,000 545,873 (3,728) | c.oocverevieiieiins | cevverrseirseisninns | 0004000 e 3.024 10/04/2019. | 01/01/2050.
o 49130T PR 1 [KENTUCKY HSG CORP HSG REV......cccootvimirieririreniiesinerienessesnneins | e 101307 | i 80,784 | 60,000 ....60,176 (B41) | v [ e [ 4250 |, 3.652 06/11/2012. | 07/01/2033.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV......ccovvvnerirnreneerineinss [ s ...101.947 491,519 491,519 (0) | covreeereererenein | eerreeiseerserisnnins | 0002875 | i 2.875 04/18/2017.| 11/01/2038.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.......cccovvvrevierinrines | cevvene ...108.503 995,000 1,060,326 (7,448) | ..o | e | 20023500 | oo 2.602 10/04/2019. | 03/01/2050.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.......cocoovemrviirineins | cevee ..101.271 319,773 319,773 0 | oevreeereeneninns [ e [ 20002.950 [ 2.950 08/13/2014. | 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.....cooovvvvvrvvrvivrirers | v ...103.831 378,112 378,112 T | v | 2003.000 | e 2.999 03/11/2015. | 04/01/2045.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG........ccommiumerierirneernsinnes | cevee ...102.879 243,156 243,156 (0) | covrrererrerinein | eerreeiseirseriinnins | 000e3.050 | e 3.050 06/24/2015. | 12/01/2034.
61212R 4G 8 |MONTANA ST BRD HSG......cccovvviiririeieineieienssieiesississsssssesnssssessnns | oensee 2 102.251 | 97,138 | 95,000 ....95,748 (524) [ ovvevvrvvrerinns | e [ 0003500 [ 3.159 08/29/2013. | 12/01/2044.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. ...110.333 925,000 981,781 (9,813) | covrevereeerveervris | eerrerireeirnernnrinns | 0003750 | e 2.901 10/03/2019. | 09/01/2049.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS, ...102.007 181,582 181,131 | s [ i 27 | e | e | 00002850 | i 2.865 |MON... | .o 31 | s 5,175 | 08/29/2014. | 07/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH = MBS.......oovoierrenrrerieeiesesseesesessssenes | seveee ...102.612 523,820 534,375 (6,822) | ..oovervireereris | eerrerireeirnerinins | 00500 | e 4.360 |MON... | ............1,964 | ......... 23,570 |08/08/2013. | 10/01/2043.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......ccovvvvermrivervennins | crres ...101.025 115,000 115,000 w020 2.9000 ] 2.500 [ oo | e 1,438 | 3,030 | 05/31/2013.| 07/01/2034.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........ccoivvisiissninniiinns | s ...107.530 445,000 445,113 (29) [ v Lo [0 30125 | 318 [MS. | 792 [ e 14,623 | 10/15/2015. | 03/01/20486.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o XXX ..7,225,874 7,410,206 0 ..(30,826) | .. XXX XXX | .ern51,068 | .o 228,076 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX 7,410,206 0 ..(30,826) | .. XXX XXX | .........51,068 | ........ 228,076 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
57629W CD 0 |MASSMUTUAL GLOBAL FUNDING Il......vvuureririerirrircrieeinerieneseseneenns ...102.858 998,809 905 2500 ... 2.595 |AO...... | oovrrrcnns 5417 | o 25,000 |04/10/2017. | 04/13/2022.
808513 AY 1 |CHARLES SCHWAB CORP. ...108.840 . 999,095 273 0003550 | 3.581 |FA....| v 14,792 | ...coo.ue 35,500 | 10/29/2018. | 02/01/2024.
822582 BZ 4 | SHELL INTERNATIONAL FINANCE BV. ...108.635 265,000 264,347 213 03500 ... 3591 [MN.cooo| v 1,237 | o 9,275 | 11/07/2018. | 11/13/2023.
822582 BZ 4 |SHELL INTERNATIONAL FINANCE BV. ...108.635 235,000 234,421 189 03500 ..o 3.591 |MN...... 11/07/2018. | 11/13/2023.
89236T GL 3 [TOYOTA MOTOR CREDIT CORP......ccvouirirtirinissimsssrisenssesesssesssssssssenssenes ...105.330 250,000 249,829 | ..o | s 43 ...2.000 |...... 2.019 |AO...... 10/02/2019. | 10/07/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX ..2,750,000 2,746,500 0 1,623 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
46637V AA 3 [JPTEP A- CMO/RMBS........coooiiiiiiiiininsisisisesiss s | s ...105.523 241,662 237,885 | ..o | s 56 003.000 | ... 3.330 [MON.. 12/02/2013. | 09/17/2042.
74968R  AA 3 |RPIT191 A -CMO/RMBS.........oooooveveieeereeeseeeeereeeeeeeeeeeseesnieseeeseeessees | conrees , ...100.508 , 849,015 843,488 798 o | 2750 oo 2.936 | MON... 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMES. ... v | eovrsnseenes 1 079 876 XXX ] s 1, 108 338 | s 1,090,677 1,081,373 0 854 | .o (] 0 XXX XXX XXX XXX XXX
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U AJ 0 |ABPCI4A1B-CDO ...100.100 | .oovvvnee 500,500 500,000 500,056 | ..o | e 12 | i e [ e 3.800 |...... 3.812 |JAJO.. | oo 3747 | e 19,000 | 12/20/2017. | 01/20/2030.
36656A AG 3 [SIX10 181 A3-CDO ...100.109 489,831 489,297 489,370 | ovoovevrecnrineiiens [ e 18 [ | | 200.3.890 | i 3.898 | JAJO.. | ... 3,912 19,034 | 05/18/2018. | 07/17/2028.
68269C AA 4 |OMFIT 2018-2A - ABS ...105.659 528,297 500,000 499,952 | oo | 28 | | | 2003570 | 3.600 | MON... 17,850 | 03/12/2018. | 03/14/2033.
78449P AB 5 |SMB2018-A A2A - ABS ...105.886 476,491 450,004 449,963 | ..o [ e 13 i | e [ 200 3.500 | i 3.528 [MON... | ... 15,750 | 03/14/2018. | 02/15/2036.
803169 AQ 4 |SRANC 3R AFR-CDO. ...100.238 ...495,138 493,963 494,015 | oo [ eerverriiennnn38 | s | [ 204088 | L 4.104 (MJSD. | .............505 | ......... 20,193 | 04/30/2018. | 06/24/2030.
83404R  AB 4 |SOFI2018-B A2F - ABS ...102.924 ...451,391 438,566 438,313 | oo [ errerriiennnnB0 | i | [0 3.340 | 3.383 [MON... | o244 | e 14,648 | 03/13/2018. | 08/25/2047.
89613T AA 6 |TAH 18SFR1A- RMBS ...106.439 ......528,104 496,158 496,158 | .o | e | | e | 003930 [ s 3.517 |[MON... | ...........1,460 | .......... 17,793 | 04/11/2018. | 05/19/2037.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. . 3,364,482 XXX .3,469,752 ..3,367,987 3,367,827 0 XXX XXX ........124,268 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccooruiiriiiiiiiiiiiiissississ s | i 7,186,183 XXX .7,501,576 ..7,208,665 7,195,700 0 XXX XXX | 36,113 | L 237,864 XXX XXX
Totals
7699999.  Total - ISSUEE OBlIGAtIONS. ........oveurieeiiricii s | nnniesnenes 5,791,606 XXX | e 6,094,345 | .............. 5,800,000 5,798,210 XXX XXX 125,531 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities ....1,079,876 XXX ..1,090,677 1,081,373 XXX XXX | o993 | 30,596 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECURLIES. ...........courrieinriiiiniiisriissi s . ..10,823,287 XXX 10,593,861 10,778,034 XXX XXX ..352,344 XXX XXX
b 8399999, GraNd TOAl = BONGS........ccvveeeereecrivisesareeessaaessessseessssssseseess s esssss s | ersnees 17,694,770 XXX 17,484,539 17,657,617 XXX XXX 508,471 XXX XXX
- Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 9,069,281 1B s 5,665,320 1C i 1,175,326 D 498767  1E ... 249,829 TF 999,095 16 s 0
2C . 0
3C ..
4C .
5C ..
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  Z5 2 |UNITED STATES TREASURY 02/24/2020. GOLDMAN . ...ttt | cerebses it s e s sttt | entene e enrees 252,031 250,000 236
912828  ZF 0 |UNITED STATES TREASURY 04/13/2020........ GOLDMAN...... 1,504,688 1,500,000 287
0599999. Total - BONS = U.S. GOVEIMIMENL. .....cuu.ieiirisris ittt 00500 4808888808t te 1,756,719 1,750,000 523
8399997. Total - Bonds - Part 3, 1,756,719 1,750,000 523
8399999. Total - Bonds 1,756,719 1,750,000 523
9999999. Total - Bonds, Preferred and Common Stocks 1,756,719 XXX 523
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Annual Statement for the year 2020 of the Mid-Continent Assurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
SUSIP Identificatiol Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 VZ 0 [UNITED STATES TREASURY [ - ] 09/3072020. [ Maturity @ 100.00-...cccvv 200,000 200,000 201,898 200,490 (490) (490) 200,000 0 4,000 | 09/30/2020.
0599999. Total - Bonds - U.S. Government 200,000 200,000 201,898 200,490 0 (490) 0 (490) 0 200,000 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
20775B D8 6 | CONN ST HSG FIN AUTHHSG MTG FIN PG.........ccccoooeevevvvvvvrrins .| 11/16/2020. | Call @ 100.00.........ccovvrrsesssvvvvvrreens | 45,000 | .ovvvvon 45,000 | .ovvvronn 46,579 45,358 (310) (310) 45,048 11/15/2035.
3133N3 VN 1 |FHRE6021- RMBS .. | 03/20/2020. | VaHOUS....cvvvveeeeeeeeeeeeeeeeeeeeeeeeeeesereeeene | 496,882 | .ooooo... 496,882 | ..oooo.. 498,823 498,758 (123) (123) 498,635 11/01/2049.
31350A BR 8 | FEDERAL HOME LN MTG CORP MULTIFAMILY VAR..........ccccecee .| 09/15/2020. | Call @ 100.00..........oovvvvvvvvrrvvviniinnnns 505,452 ....505,000 ..518,888 505,680 (670) (670) 505,010 04/15/2025.
31397P PP 9 | FHM M012 AA3 - CMBS [ 12/01/2020. | Paydown... A77,361 | .......... 177,355 | ..........177,355 177,361 0 0 177,361 08/15/2051.
31397P PV 6 |FHM M012 A31 - CMBS .| 12/01/2020. | Paydown.............ocovvvvvvvvvvsvsssssssisisnnns | | 177,361 | oo 177,355 | oo 177,355 177,304 58 58 177,361 08/15/2051.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.....covcvvrrveernnnnns .. | 07/01/2020. | Direct 5,000 5,000 5,552 5,016 (16) (16) 5,000 01/01/2050.
49130T PR 1 |KENTUCKY HSG CORP HSG REV .. | 08/26/2020. | Direct. 35.000 35.000 36,593 35104 (104) (104) 35,000 07/01/2033.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG RE! .| 12/01/2020. | Paydown...........coovvvvvsssssssvvvnnnessss | 117,995 | oo 117,995 | oo 117,995 117,995 (0) (0) 117,995 11/01/2038.
574197 DL 2 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. | 08/28/2020. | Direct 5000 5000 5371 5023 (23) (23) 5,000 0 66 | 03/01/2050.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .| 12/01/2020. | Paydown... 114215 114215 0 114,215 09/01/2044.
60416Q GD 0 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF... .| .| 12101/2020. | Paydown... 155425 155,424 1 1 155,425 04/01/2045.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......coococommvrerranne .. | 12/01/2020. 82,968 82.968 0 0 82,968 12/01/2034.
61212R 4G 8 | MONTANA ST BRD HSG .. | 12/01/2020. 55.000 55,373 (169) (169) 55,204 (204) 12/01/2044.
T 63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.........cccccoumrrucs .| 12/01/2020. | Call @ 100.00.........coovevrsesssivvvrrrnens | 75,000 | oo 75,000 80,178 76,353 (421) (421) 75,932 (932) 09/01/2049.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS .| 12/01/2020. | Paydown..........oovvvvvvvvvsvsssssssssssssssnnns | 47578 | v 47,578 47,453 125 125 47578 07/01/2043.
'h 647200 X6 6 | NEW MEXICO MTG FIN AUTH - MBS .. | 12/01/2020. | Paydown... 82435 82,435 85,170 (2,735) (2,735) 82,435 10/01/2043.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. .. | 10/01/2020. | Direct 35,000 35,000 35,000 0 35,000 07/01/2034.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE... . 12/01/2020. | Call @ 100.00......ocovsersrrsveiins | 180,000 ..180,000 180,057 ©) ©) 180,051 (51) 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 392,673 2,392,208 2,399,612 (VN (4,394) 0 (4,394) 0 2,395,218 0 (2,997) XXX
Bonds - Industrial and Miscellaneous
36656A AG 3 | SIX10 181 A3 - CDO C | 10/17/2020. | PAYAOWN....ooososonononssesoesene | 10,703 | oo 10,703 | oo 10,703 10,704 (1) (1) 10,703 0 0717/2028.
46637V AA 3 |JPTEP A - CMO/RMBS - | 12/01/2020. | Paydown... 92,286 92,286 90,671 CIVK: 72228 DO 1,464 1,464 92,286 0 09/17/2042.
74968R AA 3 |RPIT 191 A- CMO/RMBS . | 12125/2020. | Paydown... 140,002 | oveveeveerress | eereeee 1,051 1,051 141,053 0 10/25/2063.
78449P AB 5 |SMB 2018-A A2A - ABS .. | 12/15/2020. | Paydown... 49,990 6 6 49,996 0 02/15/2036.
803169 AQ 4 |SRANC 3RAFR-CDO C| 12/22/2020. | Paydown... 6,038 (0) (0) 6,037 0 06/24/2030.
83404R AB 4 | SOFI2018-B A2F - ABS .| 12/25/2020. | Paydown...........oc..oveeveesere 61,434 61,434 61,370 61,390 44 44 61,434 0 878 | 08/25/2047.
89236T GL 3 |TOYOTA MOTOR CREDIT CORP | 06/16/2020. | BNP Pafibas........c.ocoovsvvsvmsenc | 781,763 | ....... 750,000 | ........... 749,325 749,355 60 60 749,415 32,348 32,348 | ... 10,458 | 10/07/2024.
89613T AA 6 | TAH 18SFR1 A - RMBS . | 12/01/2020. | Paydown 3.842 3842 3820 3842 0 0 3,842 0 05/19/2037.
3899999.  Total - Bonds - Industrial and MISCEIlaNEOUS.......ucvvsvesvsesssessssssissssisssssssesssiess s | 1,147,114 | ... 1,115,351 | 1,111,874 [ 1,112,143 0 2,623 0 2,623 [ 1,114,766 0 32,348 XXX
8399997.  Total - Bonds - Part 4 3,707,559 | ........3,735,698 3,712,246 0 (2,262) 0 (2,262) 0 3,709,984 0 29,350 XXX
8399999. Total - Bonds. 3,707,559 | ........3,735,698 3,712,246 0 (2,262) 0 (2.262) 0 3,709,984 0 29,350 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............cocvessccciiivverrresesssscimssssssssssssssiiins sovsssssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssessssssss | 3,739,786 XXX ...3,735,698 3,712,246 0 (2.262) 0 (2.262) 0 3,709,984 0 29.350 XXX




Annual Statement for the year 2020 ofthe IMid=Continent Assurance Company

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

Sch. DB -Pt. B - Sn. 2
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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of New York Mellon New YOrk, NEW YOrK.........covvuriinriiriiiscinsisnissisnssssssssssssssssssins | eovnnes | seveend 0.01 5,258 | XXX
Mabrey Bank TUISA, OKIBNOMA........cvvviieiceciciee s | eraenins 0.25 17,817 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 23,075 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 23,075 | XXX
0599999. Total Cash XXX | XXX 0 0 23,075 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 42,240 | 4. April 53,673 | 7. July 76,681 | 10. October. 46,346
2. February 42,514 | 5. May. 40,556 | 8. August 78,577 | 11. November. 49,945
3. March 43,553 | 6. June 126,001 | 9. September. 51,377 [12. December. 23,075
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Annual Statement for the year 2020 of the Mid-Continent Assurance Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 | INVESCO TREASURY INST ...ttt sisess st 12/29/2020................ 0.010 | oo | 2,186,069 18 9,123

8599999. Total - Exempt Money Market Mutual Funds as 1dentified DY the SVO...............iie b Shds e bbb eeEL LR | 2,186,069 18 9,123
8899999. Total-Cash Equivalents L L s | 2,186,069 18 9,123
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 0 1B s 0 1C 0 1D e 0

1E 0 TF e 0 16 s 0

2A 0 28 .. .0 2C .. 0

3A 0 3B .. .0 3C .. 0

4A 0 4B .. .0 4C .. 0

5A 0 5B .. .0 5C .. 0

6 0




Annual Statement for the year 2020 ofthe IMid=Continent Assurance Company

SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA......
4. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10 Florida......cooeveeviniiercnenics FL | cotieiris | ettt
11, GEOMGia. e GA|..
12.  Hawaii HI|..
13.  Idaho........ ID [ oot | et
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts..........cccoceerrrnnee MA| ... B.... | PROPERTY AND CASUALTY ....coivumrirrermerimreserssenssesiessseeesessssesssessssessenssesens 99,653 ....107,656
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29. . | PROPERTY AND CASUALTY ....cooutiriiiieriniieriesisisesiesssss e ssssiessesssessssssssses 249,650 ....265,625
30, NeW Hampshire........coceeeeeneedNH [ oo | et
31 NBW UETSEY .t NU | s | s
32.  New Mexico...
33.  New York
34.  North Carolina...
35.  North Dakota.
36. . | PROPERTY AND CASUALTY .....cotiriirierinmirerieiisesesiserssssssiessssisessesssssessesessenes 2,517,539 2,599,992
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46. e | e
47.  Virginia... .| PROPERTY AND CASUALTY ....ouiiumrirriierirrimiesessiesieneesssssisssssesssessesssenens 234,421 ....255,293
48, WaShinGtoN. ..ot WA | s | ottt
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 2,517,539 2,599,992 583,723 ....628,574
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0
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