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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVerNMENLS ......cocueuiiiiiiiiiiiciiiiiese e e 1,600,840 |............ 8.922 |........ 1,600,840 |......covvernne 0 fen 1,600,840 |............ 8.922
1.02 All OthEr GOVEIMMENLS ........c.vevvveeecececeieeteteeeieee e e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ccoeeioeeererieinncenne [V 0.000 [eeeevveiriinnes 0 feeeieeeens [OOSR (O 0.000
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeecereeeeieeenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANEEEM ...ttt 1,991,588 |........... 11.100 |......... 1,991,588 ..o 0 fen 1,991,588 |.......... 11.100
1.06 Industrial and MISCEIANEOUS ............ccoeeveverereieeeeeeeeeeeeieieeee e e 13,091,458 |............ 72.967 |........ 13,091,458 | [ — 13,091,458 |........... 72.967
1.07 HyDrid SECUMHES ....vcvivieiiiieieieieieete ettt [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeeeeeeeee oo oo (0] I 0.000 |.ooveeeeeieens [0 (1 T (1} 0.000
1.09 SVO identified fUNGAS .......coouvriieieiieiricceeeee e s [V 0.000 [.eeeevverrennes 0 feeeieeeens (L R [ 0.000
1.10 Unaffiliated DANK I08NS ............ccciiieiiiiieieieicececeeee et (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
1.11 Unaffiliated certificates of d@POSIt ............cccceveevirieeireieieeceeeeeeceee e e (O 0.000 [.ovvoveieieenene [OOSR [0 [0 I 0.000
1.12 Total [ong-term DONAS .........c.cveveveueeiiieieieieieeeeeeeeee e e 16,083,886 | 92.990 |........ 16,683,886 |.........cocveene. 0f....... 16,683,886 |........... 92.990
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiininnieniened
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoiuiiiiiiiiierieeeee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccocvvvriiininn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............ccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccooiiiiiiiiiiiicnd
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiiceeeeee e
3.09 Total commON STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeueeaieiiieieeiee ettt et saeeneeaeeneean
4.02 Residential MOortgages ..........cocveiiiiiiiiiiiiceesee e
4.03 Commercial MOMGAGES ........ooeiieeiieriieiieesie ettt
4.04 Mezzanine real estate loans ..
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiieee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceuerrriiririeieieieeeeseseseeeeeee e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueveueeeeerereereeceeee e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
5.03 Properties held for sale
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..ot 50,611 |............. 0.282 [ 50,611 [oooooeiee [N 50,611 |............. 0.282
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeeireninnneeeeeneneses frove 1,207,133 oo 6.728 |......... 1,207,133 [ [ o 1,207,133 |............. 6.728
6.03 Short-term investments (Schedule DA) ...........cccoooveveveveveeeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|ocevee 1,257,744 |............. 7.010 |......... 1,257,744 (... 0. 1,257,744 |............. 7.010
7. CONACLIOBNS ......oveeeeeeeeeteeeeeee ettt n s [eese e eneeenenens [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
8. Derivatives (SChedUIE DB) .........ccceiueuiiiirieieieieeeeesesieeteieee e oo [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
9. Other invested assets (SChedUIE BA) ............ccceuruiiieieieieieeeieieeeeeeeee e foeseeseseseeeeeeeenens [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
10.  Receivables for SECUMMES .........cccvururiiuciriririiceieiee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R 0 foerrnns 0.000
11.  Securities Lending (Schedule DL, Part 1)...........cccceueeiieieieieeeeciceeeeeeeesenes e [V 0.000 [reeeeeereeeeeeeenes Of........ D0, & S D,3, % SR RO XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviicirininineeeeeeeeeeieeeeena 0 0.000 0 0 0.000
13. Total invested assets 17,941,630 100.000 17,941,630 17,941,630 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEA ..........iiiitiiiitiiii ittt bbbt bbbt bbb E b b E £ E £ b b £ E e e E R bt e b e bt bbbt s Seemmeese e e ese e e e e e e e e eeeneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbbt bbbt b bt ar e e aeeresresreebesteaaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt e e e e e e e st e eaeeaae oeabeeabe e be et e et e et e e e e abeeas eeesseesseaseseseeseeaeeaeeaaean
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PORRPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt h et b b e b b e se e b e e b e e b e b e e e b st e b b e s b e b e saebe 2018 SRS AR SR Lo R oA L e b e R e e b e b e e b e b e ate ebesebese s sttt
P aXeTe (U= o e =TotoTU o | P
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ...........coeeiveeeeeend
5.2 Totals, Part 3, Column 9 .......c..cccovciiiiinnne,

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3,
[DI=Ye [0 =Toglo) g (V4= \iTo o le) f o 4=Taa 1IN g g I=Ta o Wo =T o] =Y or - o] o TP PSRRPRRRY
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 1o e A P PPRTPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb e b b e se b e e o b e e b e e e b e e e b e sd e b b e e b e b e saebe 2204 E SR e SRS E LA b e R e e b e R e e b e b e e b e b et eabesebese s eae s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e bt bbb e b b e b b e e e b e e b et b e e eb oA e S E e R e e s e b e b e bbb b b

0T e = R e Ty A o] [0 Ty W B O OO
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciriiiiiiiiiriiie ittt bbbttt ettt abe s Seeeeeesee e s eae e e e eeeneens
[DI=e [0 @ o) e=T Mo o E=Te (g g 11 C=To 1= a0 o 0L PR PERRPRRRRRY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt bbbt bbb bbbt bbbt bt bt bt e bt b 2nseeaeensene e e e e e e e e e e eaenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............ccccueueieeeeeceeteteeeeeesctetetesesessseetesesesessssetesesesesssaesesesesessssesesesesssseesesasssssssaesasesassnsesesasasans sestsesesesasanas 10,984,260
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiiiiiieiiieteiteteeeeteetetee st et et st st eae et ete et ete et e b e s et eas et easesesssaesessesees et e s et essebesssbenssaessssesessesessebensseseneesennsennane 8,533,287
AACCTUAI OF QISCOUNT .......cvvtiiecececte et eeececte et e e esceetetetesesscaeaesesesessssesetesesessssesesesasessssssesasesessssetesesessnsssetesasesensssetesasesensesetesesesessesnsesasasansssetesesasensssnsesasasans et et et satscsesetennas 21,533
Unrealized valuation increase (decrease):

4.1 P T, COIUMN T2 .ottt ettt ettt ettt ae et et et et et et et eaese s e s e s et et et et esese s eses et et et esessss s es e s e s e b e b et esesbaseses s et et et essasasas e e e eb bbb eb ettt e e b bt 0

4.2, Part 2, SECHON 1, COUMN 15 ...ttt ettt ettt ettt b b et s s bt et s s e b et et s e b b et ettt a b b et et et escheaes Sansnsetetasennssaesasesannsees 0

4.3. Part 2, SECHON 2, COIUMN T3 .....oiiiiiieiiiie ettt ettt et e ae s ae ettt et e s es e s s s st et et eseses e s s s s st seseseseseasssssas s esesesessssasasassesa Heesesebebebesest et st neseenenenis 0

4.4, Part 4, COIUMN T oottt ettt e bt e bbbt oS E b b £ ot E e E b £ £ £ oL EeE e b £ 1 £ oL EeE b e e ot E R b et b bt amsnsna et en s na et 0 0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieececte et eeeeeceete et e e ess e et s et ee s st eaetesesesssseaesesesesssssaesesesensssssesesesensssssesesassssssssesasasansssntesesasnns febesestasscsesetananas (7,569)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iioiiieieieieieeeee ettt ettt et e et ese et e s et esess et e s et ese et eseasesseeeeseseeseseeneaan 2,816,674
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeteieecceeee et ceaeaete s e sasaeaesese s s sssssese s s s sssseesesesesssssseses s sssasssseses s ssasssses s s sssnseses s s ssssssses s s sssnsnses s s asansnsasas 2ot tscsesesesastacas 30,951

Total foreign exchange change in book/adjusted carrying value:
8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4.Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, Part 1, COIUMN T4 L. b bbb b e b e bbbt bbb bbb
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt ea et et et et et et e s e s e se s et e s et e s et e s essessses e s e s et e s et e s esessesas e s et e b et esesesseses s e s et et eseseas s es s s e bbb ebee et et et e et bbb nenae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccociiiiiiiiiiiiiiiiesie s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......cceevevrereerereeeeeeceeteteseseseaetesesesesssaesesesessseaesesesesssetesesesananas setsesesesesanas 16,683,886
(DTt [N Tet i (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4T oT U SN 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ccuouiioiiececeeeeeeeeececte et es e ctete et esesssaeaetesesesssaesesesssessssetesesesensssesesesssenssassesesensnanan Seebesesesasacnas 16,683,886
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......ccccocevveereeerreeses e 1,600,840 |..ooceiieine 1,468,750 |..cocooveeneee 1,602,094 |....oovvvne 1,600,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 1,600,840 1,468,750 1,602,094 1,600,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,991,588 1,862,145 2,037,082 1,901,721
Industrial and Miscellaneous, SVO 8. UnNited States ..cooeoveeeeeeeeeeeeeeeeeeeee oo 9,803,628 |.....cocvevenee 8,869,035 |....cooveverene 9,794,978 |...cooeenn. 10,231,683
Identified FUUS’S' Unaffilia}ted Bank 9. CANAUA ..o 870,092 ..o 879,539 .o 866,930 |[...ccevevenne 1,000,000
Loans, Unaffiliated Certificates of 10._ Other Countries 2,417,737 2,281,889 2,416,861 2,445,837
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 13,091,458 12,030,462 13,078,769 13,677,520
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13.  Total Bonds 16,683,886 15,361,358 16,717,945 17,179,242
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeieeieeeee e
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20.  United States .......cccoevrererrirereeseese e 0 0 0
Industrial and Miscellaneous 21. Canada 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 16,683,886 15,361,358 16,717,945
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 200,023 | 1,350,818 [ O o O e O e XXX e e 1,600,840 G I I 1,601,267 LS I 1,600,840
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals , , , 250,360 1,659,021 1,991,588 2,920,811 1,991,588




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE 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
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,202,790 |....coeneee. 4,298,490 |...ocovenennne 3,858,583 |....covieene 839,591 10,427,966 |........occcveuenne ST 5,963,433 | JRC N I, 1,595,185 |.............. 8,832,780
6.2 NAIC 2 .. .106,277 |... 1,758,603 |.... ...798,612 .. . . 2,663,492 |.. ..16.0 |... ....498,750 |.... A5 .. 767,753 |.. ..1,895,739

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE 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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 1,461,235 |............... 5,697,568 |............... 3,884,108 |.............. 1,089,951 |............... 1,887,532 oo 0 e 14,020,394 | 840 [ X K e XXX e e 5,187,614 |.............. 8,832,780
12.2NAIC 2 ... N ..106,277 |... 1,758,603 |.... ...198,612 .. .. 2,663,492 |.. .. 767,753 |.. ..1,895,739
123 NAIC 3 e () e O e O e O e O [ O e O e 0
124 NAIC 4 e (D) el O e O e O e O [ O e O 0
125 NAIC S e (D) e O e O e O e O [ O 0 () 0

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

12.6 NAIC 6 ... 0

12.7 TotalS .eooeeeeeieeeeeeeeeeeeeeeeneseeese e 1,967,512 | 7,456,171 |..cocoe 4,682,721 |.............. 1,089,951 |............... 1,887,532 oo 0((b) ... 16,683,886 |.......ccoeeveeeees 10020 [ XK Lot XX oo 5,955,367 |............. 10,728,519

12.8 Line 12.7 as a % of Col. 7 9.4 4.7 28.1 6.5 11.3 0.0 100.0 35.7 64.3
13. Total Bonds Prior Year

13 ANAICT e 1,009,371 | 5,368,826 |............... 3,650,383 |....cocveve 394,133 | 2,798 [ O | XX e e XX v [ 10,485,510 | 955 [l 5,645,082 ... 4,840,429

13.2 NAIC 2 169,068

13.7 TotalS .o
13.8 Line 13.7 as a % of Col. 9

.......... 5,436,454
49.5

............... 3,734,916
34.0

.................. 163,413

1.5

10,984,260

100.0

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...

1,524,037 | 1,495,751

.............. 1,659,021

....... 0f.......5,187,

.. 167,

614
753 |..

.............. 5,645,082

............... 5,187,614

.. 767,753 |..

15.5NAICS ...
15.6 NAIC6 ...

T4.3NAIC 3 oiiieeeeneseneneeenese e O Jeieee O e O [ O [ O e O e w0
14.4 NAIC 4 ... 0. 0.
T45NAIC S i O o O e O [ O [ O e O 0 [ 000 o 0 e 020 o 0
14.6 NAIC 6 0 0
14.7 TOtalS ..o e 258,445 |..............1,524 037 |............... 2,263,504 |..coooeeenne 250,360 |.....coenvne 1,659,021 [ (VN I 5,955,367 |...covovcerneene 357 | 5,645,082 [ D14 | 5,955,367
148 Line 14.7asa % of Col. 7 ... o 4.3 [ 256 | 38.0 [ 4.2 | 27.9 [ 0.0 [ooirii 100.0 [ XX o XXX e XK oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.5 9.1 13.6 1.5 9.9 0.0 35.7 XXX XXX XXX 35.7 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,202,790 |...cveennee 4,173,531 | 2,388,357 |.oooinne 839,591 [ 228,511 | (VN I 8,832,780 |.oovvvie 52.9 | 4,840,429 |...ooriiinne 4.1 ... D9, ORI A, 8,832,780
15.2NAIC 2 ... 1,758,603 |.... . ....498,750 |.... ..1,895,739
153 NAIC 3 oo
154 NAIC 4 ..o

15.7 Totals
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 7.8 35.6 14.5 5.0 1.4 0.0 64.3 XXX XXX XXX XXX 64.3
(@) Includes $  orroeeenene 10,728,519 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 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.

(c)Includes $ oo 0 current year, $

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 prior year of bonds with 5G| designations and $

......................... 0;NAIC2$

0 current year, $

....... 0; NAIC3 $

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.
......................... 0; NAIC4 $.ovreicciee

0; NAIC5 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccccooioiiniiiiiiiiieies fovviiieennn 250,023 o, 1,350,818 | O [ 0 e 0 [ XK o 1,600,840 |...oovvvveieceeeeenn 9.6 [ 1,601,267 [ 1406 | 1,600,840

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............cccoveneiencinnicncineies feveeneeneneieneines 0 e 0 feoi O e O i 0 e XXX oo 0 [ 000 | 0

5.02 Residential Mortgage-Backed Securities ... ...101,421 |.. 141,501 |...

5.03 Commercial Mortgage-Backed Securities .......... [o.ccovenieinieics 0 fociiiiiiiiien 0 fen O e 0 e 0 e XXX o 0 0 e 0 .

5.04 Other Loan-Backed and Structured Securities ... 0 20,000 0 220,848 1,649,319 XXX 1,890, 167 11. 2,779,310 25.3 1,890, 167 0

5.05 Totals 8,422 48,261 25,525 250,360 1,659,021 XXX 1,991,588 1 2,920,811 26.6 1,991,588 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccveeireeinecincineieeeies [oeeeieeiieeeee e [V 874,959 |...ocoveee 3,136,649 | 0 [ [ S XXX ovvvivee oo 4,011,608 ..o 24.0 | 1,622,872 |oeoeecicn 14.8 | 2,362,938 [..cceveee 1,648,669

6.02 Residential Mortgage-Backed Securities ... R 621,085 |.............. 1,833,254 ..o 1,373,395 [ 839,591 | 228,511 | XXX ovvvivee oo 4,895,836 |.....oooovevereiinnne 29.3 | 726,635 |..coviieicieicne 6.6 | (U SRR 4,895,836

6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V [V (V1 D0, 0. CNN R [V 0.0 [ [V 0.0 [ [0 0

6.04 Other Loan-Backed and Structured Securities ... 687,982 3,348,880 147,152 0 0 XXX 4,184,014 25.1 4,112,675 37.4 0 4,184,014

6.05 Totals 1,309,067 6,057,093 4,657,196 839,591 228,511 XXX 13,091,458 78.5 6,462, 183 58.8 2,362,938 10,728,519
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
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
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ..........cccooevees foerieniiniiniiniccn0 0 et 0 o0 0 e XXX i o 0 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ............ccceeeneinccinciiniienes oo 250,023 |....coveunee 2,225,777 | 3,136,649 |0 o0 e XXX i . 5,612,448 3306 [ XXX [ XXX oo o 3,963,779 [.oceiciins 1,648,669

12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 629,507 |..ccoceeenee 1,861,514 [ 1,398,920 [.oooiveinernn 869,103 | 238,214 | XXX 4,997,258 e 300 o XXX o e XXX i [ 101,421 | 4,895,836

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

B R, 1,567,512

60I1S

12.09 Totals ..o e 1,567,512 |, 7,456,171 |ooeiiis 4,682,721 |.ooveinen. 1,089,951 [ 1,887,532 o0 e 16,683,886 |.......covevveeeenn. 100.0 o D.9.0 NI RUN XXX oo o 5,955,367 |.....ccceene 10,728,519

12.10 Line 12.09 as a % of Col. 7 9.4 4.7 28.1 6.5 11.3 100.0 XXX XXX 35.7 64.3
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccevririiiinnininiiins |oeeeeeiciceeens 499,868 1,726,203 |..ooviiieiei998,067 |-l 0 o0 e XXX [ XXX [ XXX [ 8,224 139 | 2004 | 2,724,270

13.02 Residential Mortgage-Backed Securities ..........
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

.239,835 |...

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B O 1,086,277 |.ocoececns 5,436,454 |......ccee 3,734,916 ..o 563,200 |.cveeeienen 163,413 |0 s D.9,0, CUNUNTI RUNVIID 0.0, SRR RUNN 10,984,260 |.......cocoveueens 100.0 fooiiine 5,645,082

13.10 Line 13.09 as a % of Col. 9 9.9 49.5 34.0 5.1 1.5 XXX 100.0 XXX 51.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoeereinccincinncienes oo 250,023 |....ccoeunee 1,475,777 | 2,237,979 o, 0 [0 o XXX o 3,983,779 [ 2828 |, 2,724,270 |.ooovviie 248 [l 3,963,779

14.02 Residential Mortgage-Backed Securities

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

28,261 |..

.. 25,525

Section 12 1.5 9.1 13.6 1.5 9.9 35.7 XXX XXX 35.7 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceevvvereniiniinieninnienienes foeeeeeneseieeeeeeeen 0 i 750,000 viiiii898,669 o0 o0 e XK i o 1,648,669 909 | 0409,868 |6 D,0, & CHRURURY 1,648,669
15.02 Residential Mortgage-Backed Securities .......... [...cccceee..... 621,085 |0 1,833,254 [ 1,373,395 839,501 [ 228,511 [ XXX e o 4,895,836 [ 2003 | 726,635 [ 6.6 s D,0. % G RN 4,895,836

15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveueveras |oeececueenenenens 6,587,895 |.eoveeireeeennnineeeen 0 [ 6,587,895 |.evieeeceeeeeeeeia
2. Cost of cash equivalents ACQUIFEM .............ccceuevevevececeeeeeeeeeeceeeee e eeeeeeseaeaeaa oo 3,295,238 ..o 0 s 3,295,238 [.ooveveiecieieee
3. ACCIUAI OF DISCOUNL ... [ronennse s O TP | TS [0 T
4. Unrealized valuation increase (dECrease) ..........ccuvvereereenieeiienieenieseeseeseens |oereeiieeieein e 0 oo 0 (1 O
5. Total gain (105S) 0N diSPOSAIS ........coveiiiiiiiiieieieieiee s |ore e O TP | TS [0
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeieieierereaens |reveeereieneens 8,676,000 |..cocvvvverceeererirnneeeen O [ 8,676,000 |.cveveviriiiiiieiine
7. Deduct amortization of Premilm ..........ccoiiiiiiiiiiieiiee e e 0 Joreeeeeeeeeeeeeeeeieeees 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foveiiiininiiniiciicns 0 oo 0 (1 O
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiniiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ 1,207,133 | 0 o 1,207,133 |
11.  Deduct total nonadmitted @MOUNES .............c.cooveveueueuiiiiieieeeeeecccee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 1,207,133 1,207,133

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: N/A

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 1

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

oL

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-4X-5 ..... UNITED STATES TREASURY ....ceevvvvenevrcviniiereeennnn [ 8D e | s e LA e 250,156 |...98.7188 |........cevunnnns 246,797 (U R (<73 AN | Y AR | N RO £+ 1 I RN 2.736 [FA e |oeeiiniiniieees 2,336 |oueeeniiiiinnnnnd 6,875 |....08/31/2018 ... |....08/31/2023 ...
912828-75-2 ..... UNITED STATES TREASURY .. 1.A .. ... 20,163 ]...93.9688 |... ...18,794 |.... O e (34 0 o0l 10375 | 1.205 ....02/24/2020 ...|....01/31/2025 ...
912828-75-2 ..... UNITED STATES TREASLRY .. 1.4 .. ...93.9688 |... ..216,128 |.... LU R (< V£ ) N PO | N RPN | I S <74 T8 AN 1.205 ....02/24/2020 ...|....01/31/2025 ...
91282C-AJ-0 ..... UNITED STATES TREASURY .. 1.A .. ...89.9688 |... ..449,844 |.... O 0 0 fel0 0022202250 |- 0.250 ...09/02/2020 ...|....08/31/2025 ...
912820-AZ-4 ..... UNITED STATES TREASLRY .. LA e ..24,996 |...89.5313 |... ...22,383 |.... . .. O e 0 000000000375 | 0.378 ....12/08/2020 ...|....11/30/2025 ...
91282C-AZ-4 ..... UNITED STATES TREASURY b LA s 574,910 [...89.5313 [......cccevunnnns 514,805 |.oevuunieennnnd 575,000 [...oieeeennnnnnns 574,947 |oeeveiiieeennd 0 fooeeieeeenee 8B 0 o0 00375 | 0.378 ...12/08/2020 ...|....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,602,094 | XXX 1,468,750 1,600,000 1,600,840 0 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 1,602,004 | XXX 1,468,750 1,600,000 1,600,840 0 XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds of XXX 0 0 0 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX XXX
31400C-DT-0 ..... FN CA4613 - RMBS . .‘4 LA ) ...90.4241 |... LA O feeieeee (D o0 foeeeeiieeeel0 0022282500 |- 3.346 ....11/07/2019 ...|....11/01/2049 ...
31418D-HY-1 ..... FN MA3846 - RMBS . . 4. LA ...87.8142 |... ...59,762 |.. Ol ) o0 0 .....3.000 ... 2.965 ...10/18/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 101,731 | XXX 89,654 100,873 101,421 0 XXX XXX
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS B .. 1.BFE ..|... ... 20,550 |. 100.0560 |... 0 . ....09/11/2015 ...|....04/15/2025 ...
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2 e [ 1B FE L .. 427,539 |. 100.3130 |... ....419,337 0. ...10/04/2019 ...|....01/01/2050 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... N2 e | LA FE L .. 135,790 |...94.5670 |... ....135,790 0 . N ....04/18/2017 ...|....11/01/2038 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 e [ 1B FE L .. 359,884 |...98.9200 |... ....352,026 0 | .. (4,384) . ....10/04/2019 ...|....03/01/2050 ...
594654-GD-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 e | 1.CFE Ll .. 381,619 |...99.5730 |... . ...371,440 0 . ...10/09/2019 ...|....06/01/2050 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 e [ TAFE L ... 85,059 |...84.3810 |... . .. 0. A ....06/24/2015 ...|....12/01/2034 ...
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... .. 198,855 |...99.4820 |... 184,042 |.... . 185,000 |.. ....186,982 0 | (1,847) | ....08/12/2015 ...|....11/01/2045 ...
63968M-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . v 2 .. 1.BFE ..|.. .. 326,057 ]...99.0690 |... 302,160 |.... ..305,000 |.. ...319,533 .0 .. .. (4,784) . ...10/03/2019 ...|....09/01/2049 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 1,935,352 | XXX 1,772,491 1,800,848 1,890, 167 0 (27,877) 0 0 XXX XXX XXX 18,326 72,719 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,037,082 | XXX 1,862, 145 1,901,721 1,991,588 0 (27,888) 0 0 XXX XXX XXX 18,596 75,950 XXX XXX
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ......cvvvnvvvirnnnnirnninnnnnnnns foee ven oo | s LLEFE L 394,835 |...80.6408 |.................403,204 |................ 500,000 |.eeeevennninnnns 398,669 (U 3,834 ....00/27/2022 ...|....08/19/2028 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND ...covveenereeemnneeee oo e e 1,2 s .. 2.CFE ..|... .. 393,360 |...78.1500 |... . 500,000 |.. ....397,661 0 feeeennnn. 4,301 ....09/13/2022 ...|....09/30/2028 ...
125491-AN-0 ..... Cl FINANCIAL CORP ....vvvvvvvvnnneereiiniineeeevnnineeeens foen e | Connn 1,2 il .. 2.BFE ..|... ...76.8594 |... . 500,000 |.. ....370,092 0. .. 3,162 |. ....00/23/2022 ...|....12/17/2030 ...
458140-BT-6 ..... INTEL CORP ..eeeeeeeeieeeeeeenneeeeeemneeeeeeeenneeee oo SD [ e [ 1,2 e .. 1.EFE ..|... ...85.0877 |... s .1,000,000 |.. ...998,347 0 . ...08/10/2021 ...|....08/12/2028 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP .1.GFE .. ...99.0483 |. 495,242 . 500,000 500,000 |.. .0 ....00/15/2022 .. 09/22/2032
55903V-AE-3 . WARNERVEDIA HOLDINGS INC .2.CFE .. ...95.1678 |. ..475,839 |. . 500,000 500,000 |.. .0 ...08/09/2022 .. 03/15/2025
639057-AF-5 ..... NATWEST GROUP PLC ..... . .1.GFE .. ...98.8872 |. ..494,436 |. 471,879 |.. .0 ....10/14/2022 .. 09/30/2028 ...
771196-BV-3 ..... ROCHE HOLDINGS INC .... LD [ 1,2 .. 1.CFE ..|... . ...91.2109 |... 228,027 |.... . ....250,000 0 . ....08/08/2022 ...|....03/10/2027 ...
89236T-GL-3 ..... TOYOTA MOTOR CREDIT CORP ....eevnniivivvvnniiiiinnnnnnnns L. SD.. .. 1o LAEFE L 124,888 ]...95.1620 |.......eeeeennen 118,953 |o..viiieinnnnn 125,000 [ooiiiivinnnnnnnns 124,959 |...oooiiinnnnnnnd 0 ...10/02/2019 ...|....10/07/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 3,999,008 | XXX 3,841,624 4,375,000 4,011,608 0 XXX XXX
07336L-AB-9 ..... BVINV 2021-INV2 A2 = CMO/RMBS .....ovveeeeeeemnnneeee o ven | s 4 s e LA s 810,987 |...80.6602 843,543 |eeviiieiiennnnn 809,922 |..eeeuneeenn 0 ...02/10/2022 ...|....06/26/2051 ...
10569F-AA-6 ..... BRAVO 22NQM1 A1 - CMO/RVBS i L 1.AFE. ..801,006 |...91.8403 |... . 801,620 |.. ....793,851 0. ....03/15/2022 ...|....03/01/2060 ...
46654C-AE-5 ..... JPMNMT 2021-INV7 A2A - CMO/RMBS ... N 1.A .. .. 875,877 |...81.4600 |... ..912,075 |.. ....874,963 0 . ....02/10/2022 ...|....02/26/2052 ...
46655G-AB-1 ..... JPMNMT 2022-4 A2 - CMO/RMBS .. i L 1.4 .. .. 899,944 |...87.0063 |... ..956,275 |.. ....898,200 0. ....04/27/2022 ...|....10/25/2052 ...
T438TM-AA-T ... PFMT 21J1 A1 - CMO/RMBS e [ e LA e .. 454,854 |...80.4005 |... ..452,099 |.. ....454 467 0 . ...09/29/2021 ...|....10/25/2051 ...
74968R-AA-3 ..... RPIT 191 A - CMO/RMBS ......cevvvvivivnnnnniniiinnnnnnnns fooe ven | nnnnns 4. LAFE 152,520 |...84.1200 163,710 [ooovivvnnnnnns 152,786 |...ovvvvnnnnens 0 ...10/09/2019 ...|....10/25/2063 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
92538U-AA-9 ... VERUS 2022-3 A1 - CMO/RMBS ........ccevvnviviivnnnnnnnne fone venunnnns 4. LAFE L 912,373 [...92.8187 [.......ccvuunnnns 849,083 | ... 914,776 [.oiiiinnnnnnn 911,648 [.......cceunnnns 0 leeeeeeens (725) |ovvvennieinnnnd [ 0 )...... 4124 |...... 3.976 [MON ..... [ieeeeeniiiinnnns 3,140 |ooveueniinnns 28,224 ....03/22/2022 ... |....02/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 4,907,562 | XXX 4,333,482 5,034,098 4,895,836 0 (12,183) 0 0| XXX XXX XXX 11,084 126,864 XXX XXX
233046-AN-1 ..... DNKN 211 A21 = RUBS ....eeeeeeeieeeeeeeeeeeeeeeeeeees o e | s 4 ... .. 2.BFE .. ...85.3255 B 495,000 |.....ccevvnnnnnd52,329 |oiiiiiiiiiiinnnl0 e 6,056 el [0 ]l 2,045 4.549 |FMAN ... feeeeeeeineeee 1,188 7,592 |....05/10/2022 ...|....11/20/2051 ...
23342(-AC-8 ..... DRB 2017-A A2B = ABS .....eviiiiiiininiieiniiineeeeienns foen ven | s 4 ... .. 1.AFE .. ...99.7652 |....ooviiiiiiinnnnn 7,254 | T2 | 1211 0 [ 0 [0 000002850 ., 2.901 ....04/13/2017 ...|....05/27/2042 ...
34960J-AS-4 ... FCO 6RR ATR = CDO ....eeeeeeneeeeeeeenneeeeeeemneeeeeen oo ven | s 2 e .. 1.LAFE .. ...99.1330 |...cevvnnneeennn 451,519 |l 455,468 [ 456,615 |0 e 1,280 |0 0 ]l 5L269 5.284 ...06/29/2018 ...|....07/10/2030 ...
466365-AD-5 ..... JACK 221 A21 - RMBS |- 2.BFE ... .. 86.6606 |.................426,803 |........ceennnn 492,500 [ooiiiiiiinnnnn 449,660 |oueeiniiiiinnnl0 i 4467 |0 [0 30445 5.967 ....06/16/2022 ...|....02/26/2052 ...
56577J-AA-1 ..... MRNON 212R AR - CDO .... [V 4 |- 1AFE L. ...96.2655 |.................481,328 |................ 500,000 |.........ceeeeen 500,000 |oveeeneeevennnnnn0 foeeieeiiiiiii 0 el [0 5769 . 5.803 ....05/28/2021 ...|....07/15/2033 ...
56577J-AL-7 ..... MRNON 212R A2R - CDO .. [CR—. 4 | TAFE L ...85.4839 |................. 427,420 |.oeeeneeennnl 500,000 foiiiiiinnnn499,994 |0 [ 0 [0 002,638 2.647 ...05/28/2021 ...|....07/15/2033 ...
78449P-AB-5 ... S\B 2018-A A2A - ABS .. |- 1AFE L. L..95.3249 | 242,643 | 254,543 [ 254,527 a0 o8 0 [0 ]00030500 3.528 ....03/14/2018 ...|....02/15/2036 ...
803169-A0-4 ..... SRANC 3R AFR - CDO ..... |4 .. | TAFE L ...96.6926 |.................431,091 |....oooiiinnnn. 445,837 [ 445,864 el e (13) |0 [0 ] 40088 4.104 ...04/30/2018 ...|....06/24/2030 ...
83404R-AB-4 ..... SOFI 2018-B A2F - ABS 4 ... .. 1.LAFE .. ...96.8619 |...covvnneeennn120,160 onnenneeennnnn 124,058 [ 124,004 o0 e 12 |0 [0 ] 80340 3.388 ....03/13/2018 ...|....08/25/2047 ...
98878F-AC-3 ..... ZCCP 2021-1 A1F - CDO .......... [CR—. 4 ... .. 1.AFE .. ...89.5230 |.................447,615 |................ 500,000 |........00eeeee 500,000 |ovveenvirvnnnnn0 fooviiiiiiiiinn0 el [0 2,571 | 2.579 ....056/28/2021 ...|....07/15/2033 ...
98920M-AA-0 ..... ZAXBY 211 A2 - ABS [ Y I 4 ... .. 2.BFE .. ...80.4378 |.......e.. 397,162 |onnennennnnn. 493,750 foiiinnnn493,750 0 e 0 0 [0 ] 80288 3.238 ...05/27/2021 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 4,172,200 | XXX 3,855,356 4,268,422 4,184,014 0 11,758 0 o[ XXX XXX XXX 23,537 17,714 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 13,078,769 | XXX 12,030,462 13,677,520 13,091,458 0 12,020 0 0 [ XXX XXX XXX 70,863 291,441 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 5,601,101 | XXX 5,310,374 5,975,000 5,612,448 0 12,018 0 0 XXX XXX XXX 40,639 60,675 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,009,292 [ XXX 4,423,136 5,134,971 4,997,258 0 (12,194) 0 0] XXX XXX XXX 11,353 130,096 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 6,107,552 | XXX 5,627,847 6,069,271 6,074,181 0 (16,119) 0 o[ XXX XXX XXX 41,863 190,433 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 16,717,945 | XXX 15,361,358 17,179,242 16,683,886 0 (16,295) 0 0 XXX XXX XXX 93,855 381,204 XXX XXX
1.

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A I 1,207,878 1C..$ ... 621,440 1D .%o 0 1E.$. . 1,621,976 1F .8 o 0 1G.$ e, 971,879
1B . .$ .897,661
1c ..$
1D ..$
1E L8




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
04685A-3C-3 ......... ATHENE GLOBAL FUNDING . |-...09/27/2022 ... |KEYBANK CAPITAL MARKETS INC .... .... 394,835 |.. ....500,000 |..
07336L-AB-9 ......... BVINV 2021-INV2 A2 - CMO/RVBS . . |---.02/10/2022 ... |BANC OF AMERICA/FIXED INCOME ... ....889,284 |.. ... 924,983 |..
09261X-AG-7 BLACKSTONE SECURED LENDING FUND . ...09/13/2022 ... [OPPENHEIMER & CO. ....eevvvvvnnnnnns .... 393,360 |.. 500,000 ..
10569F-AA-6 . ..| BRAVO 22NQM1 A1 - CMO/RMBS .. 03/15/2022 ... |BARCLAYS CAPITAL INC FIXED INC . . 999,233 ,000,000
125491-AN-0 ......... Cl FINANCIAL CORP ....00/23/2022 ... |Stifel, Nicolaus & Co., Inc. ... .... 366,930 |.. 500,000 ..
233046-AN-1 DNKN 211 A2I - RVBS ...05/10/2022 ... |Bank of America Merrill Lynch .. ... 449,654 |.. ...498,750 |..
45823T-AL-0 . ..| INTACT FINANCIAL CORP 09/15/2022 ... [JP Morgan ..........ccevvunrrnnnnns .500,000
466365-AD-5 . ..[JACK 221 A21 - RMBS .. 06/16/2022 ... |Bank of America Merrill Lynch . 449,713
46654C-AE-5 . .. [ JPMMT 2021-INV7 A2A - CMO/RMBS 02/10/2022 ... |J P MORGAN SECURITIES . .930,775 .
466556-AB-1 ......... JUNT 224 A2 - CIO/RUBS |--.-08727/2022 .| P Morgan ... 941,004 |.. ,000,000 |..
55903V-AE-3 ......... MAGALLANES INC .|--.-03/09/2022 ... | GOLDVAN ....500,000 |... 500,000 |..
639057-AF-5 ......... NATWEST GROUP PLC .. ....10/14/2022 ... |Bank of America Merrill Lynch .. ....471,035 |.. ...500,000 |..
771196-BV-3 ......... ROCHE HOLDINGS INC ...03/03/2022 ... |DEUTSCHE BANK SECURITIES, INC. ....250,000 |.. 250,000 |..
92538U-AA-9 .........[VERUS 2022-3 A1 - CMO/RVBS .. ...08/22/2022 ... [CREDIT SUISSE SECURITIES (USA) .... ....997,373 |.. .... 1,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,533,287 9,140,475
2509999997. Total - Bonds - Part 3 8,533,287 9,140,475
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 8,533,287 9,140,475 28,723
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 8,533,287 XXX 28,723
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
31350A-BR-8 .. | FEDMFH 151034 A - CMBS .. ..04/15/2022 .| Call @ 100.00 .. ...345,000 |... .. 345,000 ... 354,488 .345,000 .. 0 .0 ..04/15/2025 .
3140QC-DT-0 .. |FN CA4613 - RIBS ... ..12/01/2022 .| Paydown . .21,263 21,488 L0 0 ..11/01/2049 .
31418D-HY-1 .. | FN MA3846 - RMBS ... ..12/01/2022 . | Paydown . . 18,542 18,581 L0 0 ..11/01/2049 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .. ..07/01/2022 .|Direct .70,000 70,409 L0 0 ..01/01/2050 .
54627D-BX-8 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |....... .12/01/2022 . | Paydown . ... 43,470 |... .. 43,470 |.. 0 .0 ..11/01/2038 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/19/2022 .|Call @ 100.00 .. ....45,000 |... .. 45,758 |.. 0. 0. ..03/01/2050 .
594654-GD-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... |....... ..12/01/2022 . |Direct ....75,000 |... L 75,721 .. 0 .0 ..06/01/2050 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....|....... ..12/01/2022 .| Paydown ...67,692[... .. 67,692 |.. 0. 0. ..12/01/2034 .
60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....|....... [.. 11/01/2022 . [Call @ 100.00 .. .. 123,612 . 115,686 |.. 0. L0 (188)].... ..11/01/2045 .
63968M-UU-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..12/01/2022 .| Cal| @ 100.00 , 101,559 [...oevennnnns 97,530 0 [V (1,738) ..09/01/2049 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 895,968 895,968 938,882 901,335 0 0 (2,437) XXX
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS .......ccovmmueee] ceernns ..12/01/2022 .| Paydown ... ...81,440 |... 0. 0. 0 ..06/26/2051 .
10569F-AA-6 .. | BRAVO 22NQM1 A1 - CMO/RMBS ......oovvvvvvenvennns [ eeeeenn [n 12/25/2022 . | Paydown ... 0 .0 L0 ..03/01/2060 .
233046-AN-1 .. | DNKN 211 A2] - RMBS ... ..11/20/2022 .| Paydown ... 0. 0. 0. ..11/20/2051 .
23342K-AC-8 ...|DRB 2017-A A2B - ABS . ..12/25/2022 . | Paydown ... 0 .0 0. ..05/27/2042 .
34960J-AS-4 ...|FCO BRR ATR = CDO eeevvveneeeeennieeeeeennneees [ s ..10/11/2022 .| Paydown ... 0. 0. 0. ..07/10/2030 .
466365-AD-5 .. | JACK 221 A21 - RMBS ..11/25/2022 . | Paydown . L0 0 .0 ..02/26/2052 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2022 .| Paydown . L0 0 .0 ..02/26/2052 .
46655G-AB-1 .. | JPMMT 2022-4 A2 - CMO/RMBS ... ..12/01/2022 . | Paydown .. . L0 0 .0 .. 10/25/2052 .
57629-CD-0 .. | MASSMUTUAL GLOBAL FUNDING 11 .eeveeeeeieeeee s o 04/13/2022 . |Maturity @ 100.00 . ...497 765 . 499,994 |.. 0. 0. 0. ..04/13/2022 .
CANTOR FITZGERALD + CO.
68269C-AA-4 .. |OMFIT 2018-2 A = ABS ...eereeeieeeeeeineeeeenen [ e ..05/24/2022 .| ..oiiiiiiineieiiieeeees | e 494,844 |............. 500,000 [....eeenee 499,893 |.....ennnnnn 499,971 |oeeeeeeeiiennns 0 [V (5,132) ..03/14/2033 .
TA387M-AA-7 .. |PFNT 21J1 A1 - CMO/RMBS . ..12/01/2022 . | Paydown ... ....28,25 (... .. 28,412 |.. 0 .0 .0 N R ..10/25/2051 .
T4968R-AA-3 .. |RPIT 191 A - CMO/RVBS ..12/25/2022 . | Paydown . .90,969 90,392 L0 .0 0 .0 ..10/25/2063 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/156/2022 . | Paydown . .91,8% 91,891 L0 .0 0 .0 ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO .. ..12/22/2022 . | Paydown . .48,126 48,130 L0 .0 0 .0 ..06/24/2030 .
83404R-AB-4 .. | SOFI 2018-B A2F - ABS ... ..12/25/2022 . | Paydown ... .. 97,826 |.. 0 .0 .0 L0 ..08/25/2047 .
92538U-AA-9 ...| VERUS 2022-3 A1 = CMO/RMBS ....coveeeeeeeeninee | e ..12/01/2022 .| Paydown ... 0] 0. .0 0. 0 ] ..02/25/2067 .
98920M-AA-0 .. | ZAXBY 211 A2 - ABS . |..10/30/2022 . [ Paydown .. ..5,000 |.. 0. . .0 .. 0. 0. 0. ..07/31/2051 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unafflllated) 1, 920 707 1,925,863 1 913 641 1,450,683 0 9,808 0 9,808 0 1,925,839 0 (5,132) (5,132), 27,774 XXX
2509999997. Total - Bonds - Part 4 2,816,674 2,821,831 2,852,522 2,352,018 0 6,877 0 6,877 0 2,824,243 0 (7,569) (7,569), 45,065 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 2,816,674 2,821,831 2,852,522 2,352,018 0 6,877 0 6,877 0 2,824,243 0 (7,569) (7,569), 45,065 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 2,816,674 XXX 2,852,522 2,352,018 0 6,877 0 6,877 0 2,824,243 0 (7,569) (7,569), 45,065 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE

COMPANY
SCHEDULE E - PART 1 - CASH
1 2 3 4 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Mabrey Bank Tulsa, Oklahoma ........cccoevevveerceneninens | veevieen oo 0.600

The Bank of New York Mellon

New York, New York

0199998 Deposits in ...

0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 11 0 50,611 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 1 0 50,611 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

XXX 1

50,611
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...)o. 51,021 4. April.. o 50,281 7. Julyei 50,457 10.  October......|ocooiiiiis 49,902
2. February..|os 54,223 5. May.... | 51,297 8. August......|o 54,351 11. November.. [l 51,354
3.  March 50,054 6. June 41,985 9. September 50,248 12.  December 50,611

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest

Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|c|o|o|o|o|o|o|o|o|e

825252-40-6 .......

. ||NVESCO TREASURY INST ..ttt ettt

............................... 1,207,133

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,207,133

1,207,133

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE

COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |

......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |

1. Alabama ...

2. Alaska .......ccceiiiiiiiieee

3. ArZONa ....ooooeiiiieeee

4. Arkansas ...,

5. California ....

6.  Colorado ........coovririiiiiiiiiine

7. Connecticut

8. Delaware .......cccccevieiiiiecicnnene

9. District of Columbia ................... DC
10. Florida .....ccoovvvniiiiiiciccccciee FL
11, GEOrgia .covueeeeeieeieeieeeeeesees GA
12, Hawalii .ccccoooviviiiiiiiiiicicices HI
13, 1daho .o
14. lllinois ..
15. Indiana
16, 1OWA .o
17. Kansas
18.  Kentucky .....ccccoveiiiiiiiiiiiis KY
19.  Louisiana .......cccceeoeieenieneeieeens LA
20. Maine ....coevveiiiiii e ME
21. Maryland .....ccccoooviiiiiinieneenee MD
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniienienienes
24, MiIiNNesota .......cccceeveeiiiiinnens
25. Mississippi ..
26.  MiSSOUM ...occvveiiiiiiiiiiciicsieci
27. Montana ......cceveeiieienieeeees
28. Nebraska .........ccccoeiieiinciiiincnnn,
29. Nevada .....cccooevieniiiiiieeeene
30. New Hampshire .......ccccoevveennnnne
31, New JEersey ......coceveeveeniiesieneens
32. New MexiCO ......cccoeevverirviinennnn,
33, New YOrK ..ccoooviiiiieiienieeiceies
34. North Carolina
35. North Dakota .......cccccoueeiuereennene
36.  ORNIO .oovvveiiiiirice
37. Oklahoma ......ccccceveiiiiiiiieiees
38, Oregon ....cccovriiiiiiiiinieeeees
39. Pennsylvania .......c.cccoocevvinienene
40. Rhode Island .........ccccceeiiiiiinens
41. South Carolina .......ccccceeveeneennenne
42.  South Dakota .........ccccceuevveienennne
43. TenneSSEe ......cccevveereereeneenennnns
44, TeXaS .eoocvieiiiiiieieeeeeeeees
45. Utah
46. Vermont
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia ........cccoovveeneenene
50.  WISCONSIN ....ocuveiiiiiciieiceicees
51. WYoming ......ccccceevueeieeeienieneenne
52.  American Samoa ...........cccccceeuenn
53, GUAM ..cceiiiiiiieeeeeeeee e
54. Puerto Rico .
55. U.S.Virginlslands .........cccccceeeeneen
56. Northern Mariana Islands
57. Canada .......ccccooveeieeiiiiiniens
58. Aggregate Alien and Other ......... oT
59. Subtotal

2,929,079 2,625,430

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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