1 5 3 8 0 2 0 2 3 2 0 1 0 0 1 0 0

PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

Mid-Continent Assurance Company

NAIC Group Code 0084 0084 NAIC Company Code 15380  Employer's ID Number 73-1406844
(Current) (Prior)
Organized under the Laws of OH , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Incorporated/Organized 08/13/1992 Commenced Business 01/01/1994

Statutory Home Office 301 E. Fourth St.

Cincinnati, OH, US 45202

(Street and Number)

Main Administrative Office

(City or Town, State, Country and Zip Code)

1437 South Boulder Dr.

Tulsa, OK, US 74119

(Street and Number)
, 918-587-7221

(City or Town, State, Country and Zip Code)

Mail Address P. O. Box 1409

(Area Code) (Telephone Number)

Tulsa, OK, US 74101

(Street and Number or P.O. Box)

Primary Location of Books and Records

(City or Town, State, Country and Zip Code)

1437 South Boulder Dr.

Tulsa, OK, US 74119

(Street and Number)
, 918-587-7221

(City or Town, State, Country and Zip Code)

Internet Website Address

(Area Code) (Telephone Number)

http://www.mcg-ins.com/

Statutory Statement Contact Gregory Patrick Jones

918-587-7221-6125

(Name)
gjones@mcg-ins.com

(Area Code) (Telephone Number)
918-588-1253

(E-mail Address)

President and COO Barrett Farmer Leahy

(FAX Number)

OFFICERS

Senior Vice President, CFO

& Treasurer Gregory Patrick Jones

Assistant Secretary Sharon Lee Anne Hackl

David Lawrence Thompson Jr, Chairman Raymond

OTHER

Herbert Corley, Senior Vice President John Allen Gant, Senior Vice President

Robert Dewayne Martin, Senior Vice President & Chief
Information Officer

Magdalena Franziska Kulik Grossman, Chief Compliance

Officer Matthew David Felvus, Secretary

Stephen Charles Beraha, Assistant Secretary

Matthew John Stevens, Assistant Treasurer

Robert Jude Zbacnik, Assistant Treasurer

Michael Eugene Sullivan Jr, Vice Chairman

Annette Denise Gardner, Assistant Treasurer

DIRECTORS OR TRUSTEES

David Lawrence Thompson Jr

Michelle Ann Gillis Michael Eugene Sullivan Jr

Brian Scott Hertzman

Anthony Joseph Mercurio

Ohio
Hamilton

State of
County of

SS

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an

exact copy (except for formatting differences due to electronic filing) of the e
to the enclosed statement.

nclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition

Barret Farmer Leahy
President and COO

Subscribed and sworn to before me this

15th day of February, 2024

Sharon Lee Anne Hackl
Assisstant Secretary

Gregory Patrick Jones
Senior Vice President, CFO & Treasurer

a. Is this an original filing? .........ccccecene
b. If no,
1. State the amendment number........

Yes[ X ] No[ ]

2. Date filed
3. Number of pages attached............

Sonya L. Embry
Notary Public, State of Oklahoma
My Commission expires December 28, 2024



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
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. gOVEIMMENES ...ttt 2,804,370 |............ 13.137 ... 2,804,370 ..o 0 | 2,804,370 |........... 13.137
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 3,272,369 |........... 15.329 |......... 3,272,369 | 0 | 3,272,369 |........... 15.329
1.06 Industrial and MISCEIANEOUS ............ccoevieveeerereeeeeeeeeeieieieeee e e 13,194,325 |............ 61.807 |........ 13,194,325 [ O [ 13,194,325 |........... 61.807
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0 . . .. .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo 0 e O e [0 I 0.000
1.12 Total [oNG-term DONAS ......cvivieieieieieieeeeeee e e 19,271,065 |............ 90.272 |........ 19,271,065 |...coovoeerceen O [ 19,271,065 |.......... 90.272
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes (VN RN | ISR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee (VN SRR | ISR (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes 0 fremeneeieien O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoviiieeiiininnnneeeeeneneseseseeeeeseene oo 62,034 |............. 0.291 [ 62,034 [ O e 62,034 |............. 0.291
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeevnirinnseeeeeneness fooe 2,014,585 |.............. 9.437 |......... 2,014,585 ..o O [ 2,014,585 |............. 9.437
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 2,076,619 |............ 9.728 |......... 2,076,619 oo 0 | 2,076,619 |............. 9.728
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 21,347,683 100.000 21,347,683 21,347,683 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 19,473,450
................... 2,997,518
... 83,301

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN 11 .ottt e b bbbt e e E bbbt £ £ e bbbk eh £t £ oo E bbb ettt et bbbttt ee e R R e a e .0
Total gain (loss) on disposals, Part 4, Column 19 13,052)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 3,241,615
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 28,537
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 19,271,065
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 19,271,065
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccoeveveveeveeeeeeeee e 2,804,370 |....ocoovinenne 2,745,625 | 2,810,692 |.coovieciiane 2,800,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 2,804,370 2,745,625 2,810,692 2,800,000
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 3,272,369 3,116,847 3,327,169 3,188,626
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 10,550,144 |................. 10,227,533 |....coovee 10,465,279 |...cocoone. 10,870,371
Identified Funds, Unaffiliated Bank 9. CANAdA ..o e 882,496 ..o 895,504 |...coveviinne 866,930 |[....cccvevnnne 1,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 1,761,685 1,670,211 1,761,667 1,761,678
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 13,194,325 12,793,247 13,093,876 13,632,048
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 19,271,065 18,655,720 19,231,737 19,620,674
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(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 .0 . .0 . ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 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 19,271,065 18,655,720 19,231,737

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 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

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 O o 2,804,370 ..o O e O [ O o XXX e e 2,804,370 G I I 3,051,844 BV 2,804,370
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..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 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 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 e
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 , 698,440 2,558,930 3,272,369 3,260,844 3,272,369




ANNUAL STATEMENT FOR THE YEAR 2023 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
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 1,002,889 |............... 6,172,293 |.......co... 1,662,111 [ 818,359 [ 248,237 | XXX e e 9,903,888 |....coeveverinne A 10,389,844 A 129,924 |.............. 9,773,963
6.2 NAIC 2 .. 17,407 . 2,890,534 |.... ...382,496 3,290,438 |.. RV VA I S 2,770,918 |.... L14.2 | ...1,883,679 |.. ..1,406,759

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

Q0IS

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 ..o 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 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

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

..0

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 1,002,889 |............... 8,991,663 |............. 1,662,111 [.............. 1,516,798 |.............. 2,807,166 |....cocvveverercrcinne [ A 15,980,627 D,9. ¢, CRUIN TR D,0. & CHUUII R, 6,206,664 |.............. 9,773,963
122 NAIC 2 ... 1 .. 17,407 |... 2,890,534 |.... ...382,496 3,290,438 |.. ...1,883,679 |.. ..1,406,759
123 NAIC 3 e (D) i 0 [ 0 o 0 [ 0 e O e 0 e 0
124 NAIC 4 i (D) s 0 [ 0 o 0 [ 0 e O e 0 e 0
125 NAIC S e (D) e 0 oo O o 0 [ 0 e O e 0 [ (€) ceeiee 0
12.6 NAIC 6 ... N 0 0 0
12.7 TotalS .o e 1,020,296 |............. 11,882,197 |............... 2,044,607 |.............. 1,516,798 |.............. 2,807,166 |....covveverereiciene 0((b) ... 19,271,065 D,9, ¢, GOV TR D9, 0. CN R 8,090,343 |.....cc..e. 11,180,722
12.8 Line 12.7 as a % of Col. 7 5.3 61.7 10.6 7.9 14.6 0.0 100.0 XXX XXX 42.0 58.0
13. Total Bonds Prior Year
T13ANAIC T e 2,618,490 |..coovnveene 7,377,182 | 1,938,840 |.............. 1,374,072 | 3,393,948 | O [ XK e XX e fe 16,702,532 |...cocvvevree. 85.8 [oeennn 7,062,220 |............... 9,640,311
132 NAIC 2 et 13,699 [ 2,387,127 | 370,092 oo O e O e O [ XK e XXX e e 2,770,918 oo 14.2 [ 869,697 |.............. 1,901,221

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals
15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

137 TotalS ..o 9,764,309 (b) ... 19,473,450 |......ccocoveeeee. 100.0 | 7,931,918
13.8 Line 13.7 as a % of Col. 9 13.5 50.1 100.0 XXX 40.7
14. Total Publicly Traded Bonds
T4ANAIC T oo O i 2,949,294 | 0 ... 698,440 |................2,558,930 [ 0 | 6,206,664 [ 322 | 7,062,220 |.coovevevieeennn 36,3 o 6,206,664
14.2NAIC 2 ... 11,501,183 |.... ...1,883,679 |..
T4.3NAIC 3 oo O o 0 [oorereeeeeeeeeeeee O e O e 0 e O e O e 000 e O [ 000 | 0.
144 NAIC4 ... 0 0.
T45NAIC S oo O 0 Joeeeereeerreneeeeen O e O o O e 0 e O i 000 et O e 000 0
14.6 NAIC 6 0 0
14.7 TOtalS ..o e O s 4,450,477 | 382,496 |.....covenee. 698,440 |...............2,558,930 [ 0 or..8,090,343 [ 42,0 7,931,918 [ 40T 8,090,343
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 0.0 |ooeeeiiiiee 55.0 [oeeeeeeeieeeiei L A 8.6 |oeeeeieeeeeeen 3106 [ 000 [ 10000 | XXX e e XK o XXX e e 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.0 23.1 2.0 3.6 13.3 0.0 42.0 XXX XXX XXX 42.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,002,889 |............... 6,042,369 |.............. 1,662,111 [ 818,359 [ 248,237 oo [V A 9,773,963 |...oovveeeinn 50.7 [ 9,640,311 | 495 (... D,9.0, CHIIIN R 9,773,963
15.2NAIC 2 ... 17,407 . 11,389,351 |.... 1,901,221 |.... ..1,406,759
153 NAIC 3 o
154 NAIC 4 ..o

......................... 9.1

.1,020,296 |...

......................... 2.2

. 248,237 |...

Section 12 5.3 38.6 8.6 4.2 1.3 0.0 58.0 XXX XXX XXX XXX 58.0
(@) Includes $  ooroeeeene 11,180,722 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 $  ........coeceeueurrinenecnnas 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 $

................................. 0 current year, $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(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 current year, $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.




ANNUAL STATEMENT FOR THE YEAR 2023 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
2 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
. U.S. Governments
1.01 Issuer Obligations ...........ccccccoioiiiiniiiciiiicies foeveveieseseeieeeen 0 o 2,804,370 | 0 [ 0 e 0 e XXX o 2,804,370 |.oooovvieeen 146 [ 3,051,844 | 157 e 2,804,370

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 0

1.05 Totals 0

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0
2.04 Other Loan-Backed and Structured Securities ... 0

2.05 Totals 0

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ... 0

3.05 Totals

80I1S

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

4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

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

4.05 Totals 0

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee

5.02 Residential Mortgage-Backed Securities ... L0

5.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieiienn. 0 . .

5.04 Other Loan-Backed and Structured Securities ... 0 15,000 0 698,440 2,044,981 XXX 2,758,421 14.3 3,260,844 16.7 2,758,421 0

5.05 Totals 0 15,000 0 698,440 2,558,930 XXX 3,272,369 17.0 3,260,844 16.7 3,272,369 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations .............ccooeioiiiiniiiiniciciiees e, [V 2,690,570 |............... 1,132,169 | 0 [ [ SO D.9,0 TN R 3,822,739 [ 19.8 | 3,547,154 [ 18.2 | 2,013,603 |.....co..... 1,809, 136

6.02 Residential Mortgage-Backed Securities ... R F 563,141 oo 1,347,532 [ 770,797 e 818,359 |.coiiinnn 248,237 |............ D.9,0 TN R 3,748,065 |......ocveverernne 19.4 | 3,523,849 [ 181 | (U SRR 3,748,065

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [0 R 0

6.04 Other Loan-Backed and Structured Securities ... 457,155 5,024,726 141,641 0 0 XXX 5,623,521 29.2 6,089,759 31.3 0 5,623,521

6.05 Totals 1,020,296 9,062,827 2,044,607 818,359 248,237 XXX 13,194,325 68.5 13,160, 762 67.6 2,013,603 11,180,722
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 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 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0

8.02 Residential Mortgage-Backed Securities ... L0

8.03 Commercial Mortgage-Backed Securities .......... L0

8.04 Other Loan-Backed and Structured Securities ... L0

8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0

8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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

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 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

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

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

12.01 Issuer Obligations ...........cccceeeneeneeinccinccnnes foeveeeiiiieiciieenn 0 fis 5,494,940 |................ 1,132,169 [0 513,048 o XXX il 7,141,088 |l 3701 XXX [ XXX o 5,331,922 |...cocuennnn. 1,809, 136

12.02 Residential Mortgage-Backed Securities .......... |..ooooee.....563,141 |l 1,347,582 [ 770,797 [ooeii 818,359 [ 248,287 [ XXX [ 3,748,065 [ 1904 [ XXX i e XXX [0 [ 3,748,065

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
12.09 Totals

B 1,020,296

.............. 11,882,197

................ 2,044,607

................ 8,000,343

11,180,722

12.10 Line 12.09 as a % of Col. 7 5.3 61.7 10.6 7.9 14.6 0.0 100.0 XXX XXX XXX 42.0 58.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 1,798,454 |................ 3,501,759 |ooeeeiveeine 1,298,784 ..o 0 |l O [ O XXX e e XX [ XXX e 6,598,997 | 3309 [ 4,671,074 |ocoiees 1,927,924

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 .........

13.08 Unaffiliated Certificates of Deposi

13.09 Totals ..o o 2,682,189 | 9,764,309 |.....ccceeens 2,308,933 |..cciiins 1,374,072 oo 3,393,948 [ (V) D.9.0 TN RUNR D.9,9 TN RUN 19,473,450 .o 100.0 foociine 7,931,918

13.10 Line 13.09 as a % of Col. 9 13.5 50.1 1.9 7.1 17.4 0.0 XXX XXX 100.0 XXX 40.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccceveeenienieenieenieenieenens foeeveviiniinnen 0 i 4,435,477 382,496 |0 [l 513,948 [ XXX i e 5,331,022 [ 21T e 4,671,074

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 ...cooveeiieieeieeeeeee s

14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

................ 4,435,477

................ 5,331,922

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
15.02 Residential Mortgage-Backed Securities ..........
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 ...oooeveiiiiciicicceics
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

................ 1,059,463
................ 1,347,532

....... 1,927,924
....... 3,523,849

................ 1,809, 136
................ 3,748,065

................ 1,020,296

......................... 9.1

5.3

................... 818,359
......................... 7.3

4.2




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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 2023 OF THE MID-CONTINENT ASSURANCE 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 .............cccoveveuevern |oeececererenenens 1,183,594 |0 [ 1,183,594 |eveeeceeeeeee
2. Cost of cash equivalents aCQUIFEd .............ccccueueveveccueeeeeeeeeceeeee e eeeeeeseaeaeaa oo 3,930,997 [ 0 s 3,930,991 [
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 3,100,000 |oevevvereireererirrinieeen 0 o 3,100,000 |.voveeereiiiririeieieieines
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 2,014,585 | 0 [ 2,014,585 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 2,014,585 2,014 585

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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
912828-25-2 ..... UNITED STATES TREASURY ...96.4844 0 Joeeeeeeeee e (83) [0 o0 1375 1.205 ....02/24/2020 ... |....01/31/2025 ...
912828-25-2 ..... UNITED STATES TREASURY .. ...96.4844 |... O e (363) [0 |0 [ 12375 1.205 ....02/24/2020 ...|[....01/31/2025 ...
912828-2F-0 ..... UNITED STATES TREASURY .. ...95.0625 |... .. O [ (946) [0 [0 flll0000500 . 0.436 ....04/13/2020 ... |[....03/31/2025 ...
91282C-GR-6 ..... UNITED STATES TREASURY .. ... 15,337 [. 100.8906 |... ...15,000 |.. O e (82) [0 |0 [l 40625 |l 3.806 ....04/11/2023 ... |....03/15/2026 ...
91282C-GR-6 ..... UNITED STATES TREASURY .. .. 240,274 (. 100.8906 |... . ..235,000 |.. . O [ (1,280) [0 [0 [l 40625 |l 3.805 ...04/11/2023 ... |....03/15/2026 ...
91282C-JA-0 ..... UNITED STATES TREASURY .. 8D.. [ AP 798,362 [. 103.2813 |.......cceennnns 826,250 |........ceeennns 800,000 [......cceennnnn 798,439 |l 0 e 78 [0 o0 ... 4.625 .. 4.671 ...10/12/2023 ... |....09/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,810,692 | XXX 2,745,625 2,800,000 2,804,370 0 (2,607) XXX XXX XXX XXX
0109999999. Total - U.S. Government Bonds 2,810,692 | XXX 2,745,625 2,800,000 2,804,370 0 (2,607) XXX XXX
0309999999. Total - All Other Government Bonds o[ XXX 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds o[ XXX 0 0 0 0 XXX XXX
605350-L4-0 ..... |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ............. | ...... | ....... | .......... | TAFE ], 514,530 [. 104.5280 |................. 522,640 [........c.... 500,000 [.....coeeennnnn 513,948 |l 0 ...07/07/2023 ...|....12/01/2053 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 514,530 | XXX 522,640 500,000 513,948 0 XXX XXX
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS B .. 1.BFE ..|... ... 15,413 [. 100.0470 |... ...15,007 |.... ...15,000 |.. .0 . K ....09/11/2015 ... [....04/15/2025 ...
45129Y-86-4 . IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2 .1.BFE .. 355,357 |. 100.1130 |. ..320,000 . .0 (5,086) |. ....10/04/2019 .. 01/01/2080 ...
54627D-BX-8 ..... [LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2 1AFE . 220,033 |...90.4880 |. . ..220,033 .220,033 |.. .0 .0 ....04/18/2017 .. 11/01/2038 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... A2 .. .. 1.BFE ..|... ..639,197 [...98.7340 |... 587,467 |.... ..595,000 |.. ....620,663 0 | .. (6,880) |. ....10/04/2019 ... |[....03/01/2080 ...
604160-FZ-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... 2. .. 1T.AFE ... .. 151,637 |...90.2090 |... 136,790 |.... ....151,637 .0 . ....08/13/2014 ...[....09/01/2044 ...
60416Q-GD-0 ... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... A2 .. .. 1.AFE ..|... .. 168,515 [...92.2380 |... 165,436 |.... ...168,515 0 | ....03/11/2015 ... [....04/01/2045 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1T.AFE ... ... 58,308 |...89.0080 |... .0 . ....06/24/2015 ... |[....12/01/2034 ...
63968M-W-1 ... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . .. 1.AFE ..|... ..501,669 [...99.0400 |... 0 | ....09/30/2022 ... |....09/01/2049 ...
647200-X4-1 ..... NEW MEXICO MTG FIN AUTH - RUBS ... .. 1T.AFE ... ... 97,900 ...91.5720 |... .0 . ....08/29/2014 ... |[....07/01/2043 ...
647200-X6-6 ..... NEW MEXICO MTG FIN AUTH - RMBS ... A2 .. .. 1.AFE ..|... .. 334,616 [. 100.0330 |... 0 | ....08/08/2013 ... [....10/01/2043 ...
88275F-NV-7 ... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ............]eeooof.eeees 2 s LIBFE L 270,000 |...92.8550 0 ...10/15/2015 ... |....03/01/2046 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 2,812,639 | XXX 2,594,207 2,688,626 2,758,421 0 (23,005) 0 0 XXX XXX XXX 24,966 96,393 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 3,327,169 | XXX 3,116,847 3,188,626 3,272,369 0 (23,587) 0 0 XXX XXX XXX 27,675 106,504 XXX XXX
012653-AD-3 ..... ALBEMARLE CORP .. 2BFE ..|... .. 499,540 |...98.2528 |... . 500,000 |.. ....499,688 .0 . . 23,250 |....05/10/2022 ... |....06/01/2027 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...86.0332 |... . 260,000 |.. ....228,781 0 | ....05/06/2022 ... |....08/19/2028 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...86.0832 |... ..240,000 |.. ... 211,186 .0 . ....05/06/2022 ... |....08/19/2028 ...
125491-AN-0 . Cl FINANCIAL CORP ..... .2BFE .. ...78.6894 |. . 500,000 .382,4% |.. .0 ....09/23/2022 .. 12/17/2030
45823T-AL-0 ..... INTACT FINANCIAL CORP 1.6 FE .. . 100.4113 |. . 500,000 500,000 |.. .0 ....09/15/2022 .. 09/22/2032
49177J-AC6 ..... KENVUE INC ... 1.FFE .. . 101.6414 |. . . 120,000 119,951 |.. .0 ....03/08/2023 .. 03/22/2026 ...
49177J-AD-4 ... L=V = ) RO [FTRUURS b 1Y 1.F FE ..|... .. 129,026 [. 101.6414 |... . 130,000 |.. ... 129,924 .0 . ....03/08/2023 ... |[....08/22/2026 ...
55003V-AZ-6 ..... WARNERMEDIA HOLDINGS INC .|.2.CFE ..|... ..500,000 |...97.8263 |... . 500,000 |.. ... 500,000 0 | ....03/09/2022 ... |....03/15/2025 ...
59217G-FP-9 ..... METROPOLITAN LIFE GLOBAL FUNDING | ... .|.1.DFE ..|... .. 249,653 [. 101.3859 |... ..250,000 |.. ....249,673 .0 . ....03/21/2023 ... |....03/28/2033 ...
854502-AT-8 ..... STANLEY BLACK & DECKER INC . U .. 2.AFE ..|... .. 501,750 |. 104.9666 |... . 500,000 |.. ....501,495 0. ....03/02/2023 ... |....03/06/2028 ...
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC . [ e T .. 2.CFE ..|... .. 499,040 [...99.0445 |... . 500,000 |.. ...499,545 .0 .. ...05/10/2022 ... |....05/13/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,788,463 | XXX 4,000,000 3,822,739 0 XXX XXX
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS . 4 e e LA L .. 766,081 |...81.9688 |... ..796,834 |.. ....765,365 0 | ....02/10/2022 ... |....06/26/2061 ...
31739P-AA-5 ... FASST 2022-S3 A1 - CMO/RWBS .... 4 e | TAFE L .. 436,064 [...91.8438 |... ..478,408 |.. ....456,702 .0 . ...06/21/2022 ... |....06/25/2082 ...
46637V-AA-3 ..... JPTEP 2012-2 A - CMO/RMBS ... |4 e |- 1B FE L .. 137,254 (...92.0280 |... ..139,699 |.. 0 | ....12/02/2013 ... |....09/17/2042 ...
46655G-AB-1 ..... JPUNT 2022-4 A2 - CMO/RMBS .. 4 | A L 1,695,346 |...88.4320 |... .1,801,464 |.. ... 1,692,942 .0 .. ...04/27/2022 ... |....10/25/2052 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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
64831U-AA-2 ..... NRZT 22NQM4 A1 = CMO/RMBS .....ovvvivrinniiiiiinieens foee ven | s 4 s LLAFE L 419,914 [. 100.4134 |......ccevnennnns 439,362 |....ccvvnnnnns 437,553 |oevveiiiiiiinnnn 420,319 |oeveeeniinnnnd (U O L1V FRN 0 foorriiiiiinns 0 |..... 5.000 |...... 6.395 [MON ... [oeveeeinnininnns 1,828 [ 5,450 |....09/19/2023 ...|....07/25/2062 ...
74968R-AA-3 ..... RPIT 2019-1 A = CMO/RMBS ....eevveeeiiermnnnnneernnnnns fooe ven [ nnnnns 4 . L LAFE s 274,511 [...87.9105 [.......ccouennnns 243,207 |.ooeeiniiens 276,653 [..ooiiieenninnnns 275,111 [ [V 121 [ (U [ 2.750 |...... 2.939 IMON ... foeiieiiiininnns 127 [t 7,608 [....10/09/2019 ... |....10/25/2063 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 3,930,611 XXX XXX 9,373 108,979 XXX XXX
07336C-AA-1 ..... BDS 22FL12 A = CMBS ....cevvvveiiviiniiiiecieiineeees oo e | s 45 ... .. 1.AFE .. L. 99,4734 | 994725 L .. 493 |...... 7.649 | MON . 71,953 |....09/08/2022 ...|....08/15/2038 ...
12510H-AA-8 ..... CAUTO 2020-1 A1 = ABS .eeeeeeeeeeeieeeeeeen e eeees fooven | s 4 s .. 1.LAFE .. ...95.6861 |..eevvnnnneeeennnd25,087 [t s s s .. 690 |...... 5.083 | MON ....06/17/2022 ...|....02/15/2050 ...
233046-AN-1 ... DNKN 211 A2 - RMBS ... |- 2.BFE .. ...90.9062 |.................445,440 |................. s s I (1N .. 045 |...... 4.548 [FMAN ... ....06/10/2022 ...|....11/20/2051 ...
466365-AD-5 ..... JACK 221 A21 - RMBS ... .. 2.BFE .. ...92.0234 |... .5.966 | FMAN .... ....06/16/2022 ...|....02/26/2052 ...
56577J-AA-1 ... MRNON 2021-2 AR = DO ..eevvvnniiiiiniiieiecciniie e feen e .. 1.AFE .. ...99.3461 7.393 | JALO ... ....06/28/2021 ...|....07/15/2033 ...
56577J-AL-7 ..... MRNON 2021-2 A2R - CDO .. 1.LAFE .. ...90.9758 454,879 |.ocovenen 500,000 |... 2.647 | AL ... ...05/28/2021 ...|....07/15/2033 ...
78449P-AB-5 ..... S\B 2018-A A2A - ABS .. .. 1.AFE .. ...96.5%7 |... ..163,307 |... . 169,061 .3.528 | MON ....03/14/2018 ...|....02/15/2036 ...
803169-A0-4 ..... SRANC 3R AFR - CDO .. 1.LAFE .. ...97.9513 4.104 | MJSD ... ...04/30/2018 ...|....06/24/2030 ...
83404R-AB-4 ... SOFI 2018-B A2F = ABS ....evvniviiininnieiiiininneeeinns foen vee | s .. 1.AFE .. ...97.5750 3.389 | MON ....03/13/2018 ...|....08/25/2047 ...
89613T-AA-6 ..... TAH 2018-SFR1 A - CMBS .. 1.LAFE .. ...97.3386 |... ... 3.438 | MON ... ....04/11/2018 ...|....05/19/2037 ...
92259K-AA-8 ..... VCC 2022-4 A - CMBS . .. 1.AFE .. ...97.5621 . N | N (| A 5.557 | MON ....08/05/2022 ...|....08/26/2052 ...
98878F-AC-3 ..... 20CP 2021-1 ATF = CD0 ...eeevvrnnnaeermnnneeeernnnanns foen o [ . 1.LAFE .. ... 92.4569 |....oiiiiieens 462,285 |...oovvunnnnnnns 500,000 KYAN 2.579 | JA ... ...05/28/2021 ...|....07/15/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 5,576,243 [ XXX 5,462,814 5,701,438 5,623,521 0 28,945 0 o[ XXX XXX XXX 24,358 252,799 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 13,003,876 | XXX 12,793,248 13,632,048 13,194,325 0 68,131 0 0 [ XXX XXX XXX 72,7% 510,188 XXX XXX
1309999999. Total - Hybrid Securities 0| 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 7,113,684 | XXX 7,101,954 7,300,000 7,141,058 0 20,670 0 0 XXX XXX XXX 57,950 175,240 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 3,729,171 XXX 3,496,745 3,930,611 3,748,065 0 15,328 0 0] XXX XXX XXX 9,373 108,979 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 8,388,881 | XXX 8,057,021 8,390,064 8,381,942 0 5,939 0 o[ XXX XXX XXX 49,325 349,192 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 0| 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 19,231,737 [ XXX 18,655,720 19,620,674 19,271,065 0 41,937 0 0 XXX XXX XXX 116,648 633,411 XXX XXX
1.

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

Number
1A 1ALS 13,151,545 1B..$.............. 1,389,568 1C..$ 439,967 1F .$ .. 249,875 1G.$ ..o 500,000
1B 2A..$ .. 501,495 2B .. 1,789,397 2C..$....
1C 3A..$. 0 ..0 3C..$.
1D 4A .8 .. 4C ..$
1E 5A...$ ... 5C..$
1F 6. $..




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
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
912820-GR-6 ......... UNITED STATES TREASURY ....04/11/2023 ... | MARKETAXESS CORPORATION 255,611 |...
91282C-JA-0 ......... UNITED STATES TREASURY ...10/12/2023 ... [Marketaxess 798,362 |...
0109999999. Subtotal - Bonds - U.S. Governments 1,053,973
605350-L4-0 ......... |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..eeniieieiirsnneeeeennniaeeeennnisaaeeennnnnaserennnnnsesennnnnnsssennns | ooesesnnnnseenees ....07/07/2023 ... |RAYMOND JAMES & ASSOCIATES INC. ..iiieeeriueieemnnnnsaeeernnnnnssernnnnnssseennnnnssaesnnnnnnssennnnnnssseennnnnass |ornnnnsesernnnnnnseeeennnnnsesennns |onnanseesernnnnneseeennnns 514,530
0909999999. Subtotal - Bonds - U.S. Special Revenues 514,530
3173P-AA-5 ......... FASST 2022-S3 A1 - CMO/RVBS ....09/25/2023 ... |Direct ...1,392 ...
49177J-AC-6 . ..| KENVUE INC ..03/08/2023 ... [ GOLDMAN . . 249,858
59217G-FP-9 ......... METROPOL ITAN LIFE GLOBAL FUNDING I ... ....08/21/2023 ... | JP Morgan
64831U-AA-2 ......... NRZT 22NQM4 A1 - CMO/RMBS ....09/19/2023 ... | MORGAN STANLEY CO
854502-AT-8 ......... STANLEY BLACK & DECKER INC .... ...03/02/2023 ... [MORGAN STANLEY CO
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,429,015 ,
2509999997. Total - Bonds - Part 3 2,997,518 2,995,665 3,428
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 2,997,518 2,995,665 3,428
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 2,997,518 XXX 3,428
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-45-6 .. |UNITED STATES TREASURY ..06/31/2023 . |Maturity @ 100.00 250,000 |... 250,000 |......un.... 249,297 ... 249,082 |.. v 0 e 250,000 |.... 0 e 0 [ 3,438 |..05/31/2023 .
912828-5K-2 .. |UNITED STATES TREASURY .. ..10/31/2023 . | Maturity @ 100.00 ...1,050,000 |.......... 1,050,000 |......... 1,043,766 . 1,048,990 |.. 0. ..1,050,000 |.... ..10/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 1,300,000 1,300,000 1,293,063 1,298,972 0 1,300,000 XXX
31350A-BR-8 .. | FEDMFH 15M034 A = CMBS .....ceevvveieeeeeninnnns ..07/17/2023 .| Call @ 100.00 ..eeeuneeeeeeemmmnnneeeenniiees feeeeeeennnas 5,000 |+eeeernnneeeeenn5,000 [onnniieennnnn 5,138 | 5,000 [oeeieieeininnnns 0 0 ..04/15/2025 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... ..07/03/2023 .|Call @ 100.00 .. ....70,000 |... .. 73,431 |.. 0. .0 ..01/01/2050 .
54627D-BX-8 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2023 . | Paydown . . 51,546 51,546 L0 0 ..11/01/2038 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. ..08/17/2023 . |Direct .50,000 50,238 L0 0 ..03/01/2050 .
60416Q-FZ-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2023 . | Paydown . .19,873 L0 0 ..09/01/2044 .
60416Q-GD-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... .12/01/2023 . | Paydown .... L. 23,734 . 0. .0 ..04/01/2045 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....|....... ..12/01/2023 . | Paydown ... 26,750 |... 0. 0. ..12/01/2034 .
61212R-4G-8 .. | MONTANA ST BRD HSG - RMBS .......vvvvvvvnnnienes | eennnns ..12/01/2023 .| Call @ 100.00 .. ....20,000 |... 0. .0 ..12/01/2044 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/01/2023 . |Direct ... ...140,000 ... 0. 0. ..09/01/2049 .
647200-X4-1 .. |NEW MEXICO MTG FIN AUTH - RMBS ........cvvvvees | nnnnnn |oe 12/01/2023 . [Paydown .......covvvvvvviesfovonnniriiiiinnnnens fooriiiiis 4,925 |... 0. .0 ..07/01/2043 .
647200-X6-6 .. |NEW MEXICO MTG FIN AUTH - RMBS ....ccovveeeeeee | s ..12/01/2023 . | Paydown ... 27,803 |... 0. 0. ..10/01/2043 .
686087-NS-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..07/03/2023 .|Call @ 100.00 .. ...20,000 |... 0. .0 ..07/01/2034 .
88275F-NV-7 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..10/02/2023 .| Call @ 100.00 ..eeeuuuveeefiermmmmmnnnaerennnnns Joenninaeees 15,000 0 , 0 ..03/01/2046 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 0 477,628 (2,997) (2,997) 11,046 XXX
07336C-AA-1 .. |BDS 22FL12 A = CMBS .eeeeeeeeereieeeeeeeieeee e ..12/19/2023 . | Paydown ... 0. L0 )... ..08/15/2038 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS .........ccvvuuvei]nnnns ..12/01/2023 . | Paydown ... 0. ..06/26/2051 .
12510H-AA-8 .. | CAUTO 2020-1 AT = ABS ..eeerreieeeeeenieeeeeens [ e ..12/15/2023 .| Paydown ... 0. ..02/15/2050 .
233046-AN-1 .. | DNKN 211 A2l - RMBS ...... ..11/20/2023 . | Paydown . L0 ..11/20/2051 .
31739P-AA-5 .. | FASST 2022-S3 A1 - CMO/RMBS . ..12/25/2023 . | Paydown . L0 ..06/25/2052 .
466365-AD-5 .. | JACK 221 A21 - RMBS ......... ..11/25/2023 . | Paydown . L0 ..02/26/2052 .
46637V-AA-3 .. | JPTEP 2012-2 A = CMO/RMBS ...ovveeeeeenieeeee | e o 12/01/2023 . [ Paydown .... 0. . ..09/17/2042 .
46655G-AB-1 .. | JPMMT 2022-4 A2 - CMO/RMBS ......eevvvvvvvvnnnnns] s ..12/01/2023 . | Paydown ... 0. L 111,086 |.... .. 10/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 — CMO/RMBS ....cevveeeeeeenenaes | s .12/01/2023 . | Paydown ... 0. 8,719 [ ..07/25/2062 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RWBS .. ..12/25/2023 . | Paydown ... 0. ...30,767 |.... ..10/25/2063 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2023 . | Paydown . . . . L0 ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO .. ..12/22/2023 . | Paydown .. . 184,159 |.. . 184,159 |.. . 184,170 L0 ..06/24/2030 .
822582-BZ-4 .. | SHELL INTERNATIONAL ..11/13/2023 . | Maturity @ .500,000 |.. . 497,910 |.. . 499,680 L0 .. 11/13/2023 .
83404R-AB-4 .. | SOF| 2018-B A2F - ABS ..12/25/2023 . | Paydown 0. ..08/25/2047 .
89236T-GL-3 .. | TOYOTA MOTOR CREDIT CORP .. ..07/11/2023 .| US BANCORP ... 0. ..10/07/2024 .
89613T-AA-6 .. | TAH 2018-SFR1 A - CMBS .. ..11/01/2023 .| Paydown . L0 ..06/19/2037 .
89613T-AA-6 .. | TAH 2018-SFR1 A - CMBS ..12/01/2023 . | Paydown . . . L0 ..05/19/2037 .
92259K-AA-8 .. | VCC 2022-4 A - CMBS . |..12/01/2023 . [Paydown ... .108 133 108 109 0. 0. .3, ..08/26/2052 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 1 466,983 1 476,267 1,461,074 1 457,199 0 1 477 038 (10,055) (10,055), 37,060 XXX
2509999997. Total - Bonds - Part 4 3,241,615 3,250,904 3,251,445 3,235,588 0 3,254,667 (13,052) (13,052), 81,730 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 3,241,615 3,250,904 3,251,445 3,235,588 0 3,254,667 (13,052) (13,052), 81,730 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX
6009999999 - Totals 3,241,615 XXX 3,251,445 3,235,588 0 3,254,667 (13,052) (13,052)| 81,730 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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 .......ccccoevvvvevceenniicnine | evvveensforeeiiies 0.600
The Bank of New York Mellon New York, New York ....ccoooovvivnininne [ oo 2.250
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 123 0 62,034 | 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 123 0 62,034 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 123 0 62,034 | XXX

1. January....o..n 64,814 4. 7. 10.  October.
2. February..| 61,556 5. 8. , 11.  November...
3.  March 66,722 6. 9. September 62,718 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

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

. ||NVESCO TREASURY INST .ttt ettt

............................... 2,014,585

8209999999.

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

2,014,585

2,014,585

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

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT ASSURANCE 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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

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

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

............... 119,951 |.............. 121,970
......................... (U O |
......................... (U R |
......................... (U O |

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

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 2,520,026 2,464,454 570,169 565,542

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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