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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY 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. QOVEIMMENES ...ooviviiiiieieieieiienesisisieieieieeese s senesesesessssesssseseseseoesesnenenes 104,819 [ 0.132 [ 724,875 [ 0 | 724,875 | 0.132
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 415,572 | (V7] — 415,572 | e [V 415,572 |............. 0.075
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 56,314,800 |............ 10.226 |........ 56,314,800 |......ccvvvvrrinnne [ - 56,314,800 |.......... 10.227
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 368,913,805 |............ 66.992 |...... 368,913,805 | 0]..... 368,913,805 |........... 66.998
1.07 Hybrid securities ............. | R 2,000,000 |.............. 0.363 |........ 2,000,000 [....covrerrinene 0 fn 2,000,000 |............. 0.363
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 22,303,221 |............. 4.050 |........ 22,303,221 [ 0fn 22,303,221 |............. 4.050
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 22,303,221 |............. 4.050 |........ 22,303,221 [ 0fn 22,303,221 |............. 4.050
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooeeceeeeeee 761,597 |............. 0.138 |..ooce. 761,597 [ (V] 761,597 |............. 0.138
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoccenirnirnirnernnesne o 57,097,677 |...coovnvne 10.369 |....... 57,051,997 [ [V 57,051,997 |........... 10.361
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS .....c.cveeeeeieiinicrereresieie et s 57,859,274 |............ 10.507 |........ 57,813,594 [ [ — 57,813,594 |........... 10.499
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 (U R (L R [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 [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccovvirieiiineninnnseeieeeneseseseseeeeeene o 25,544,505 |............. 4.639 |....... 25,544,505 |.....cooeene 0f...... 25,544,505 |............. 4.639
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueeerenennneseeeees e 15,234,628 |............. 2.766 |....... 15,234,628 |.....cvvve [ 15,234,628 |............. 2.767
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 40,779,133 |............. 7.405 |....... 40,779,133 [.oveeee 0f.n. 40,779,133 |............. 7.406
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 550,682,416 100.000 550,636,736 550,636,736 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY 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 CASUALTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 293,469
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eesseearneareeareeareeareeareens 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
ACCTUAL OF QISCOUNL ...ttt e ettt s s s s s s s s s s s s s s st s s 22 s s e 08 e 08 e 02222 s st s s eSS eS8 e 02002 s e s sttt s st s s s s ss s bbb s e nies 115,090
Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...oiiiiiiciiieiececee ettt s s s s s a2 s e s s s s ettt s s s s s et b et 109,973

5.2 TOtAIS, PArt 3, COIUMN G ..ottt ettt ettt bbb s es bbb o8 b€ ee e E bbb R bttt bbbt eh et eeensns et et e s s ennnanaetas 3,773 113,745
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........ccuiuiiiuiiitieeiteteetete ettt et ete et et et ete e et ese st eseetesestete et eteseseasatessesessssesessese st ebeesebensasensasensase <eseseseeseseeseseaneaen 32,546
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieececeeteeeeeececeeteteeeeeeseeeteeeses s ssassesesesssassesesesessssssseses s s sssseesesessssssesesassssassssesassssasansesas <etstsesesesesasataes 168,426

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt et ee b et b b b £e b o E b es bbbt b btttk emn s et en e 213,492

10.2 TOtaIS, PArt 3, COIUMN 11 ..ottt ettt et s e e et b et ses et et e st e b et e b e s e s e se s s e s s et e b esesess s eses et et et eseseas s asesasese se et eb bt eee et e neee 5,081 i 218,573
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......cccceceuiiriririririereteieriise sttt et sesesee e s ssesesesesesans <sessseseeseseenanans 102,759
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .......ciiiiiiiiiiiiieieietiit sttt ettt sttt st se st s e s bt sese st e s s s esesesesese e s ss s e s sesenen 5eeessseseanansenanas 102,759

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 521,394,278
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 74,049,605
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,855,895

Unrealized valuation increase/(decrease):

4.1.Part 1, Column 12 .(341,036)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .. 511,351

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s ..1,806,920

4.4, Part 4, COIUMN T .ottt ettt b et es bbb £t o e E b8t E b0 £t E b b0 £ £t E e E b e ot E e E b e et bbbttt b et n s ennnn et e (1,281,397)

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (791,330)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 87,019,883
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 209,007

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 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 M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 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 M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et e s b e e st h b et ettt s e b et e st e aeaea onsnsetesasasansnansasas 91,292

LI oY 7o) 11131 e TSRO P PR 83,582 .o 174,874
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+5-6-T+8-9+10) .......ccceverereeruerereeeeeeceetetesesesecaesetesesessseetesesesesssaesesesesessssesesesanas seesesssacaesees 509,800,523
Deduct total NONAAMITEEA BIMOUNLS ..........c.iueuiiriieieeietitiereteeeet ettt eee et ee et eeeeeb s esee e et s seseeee e b et ee s e e eEeE e b e e e e eE e b e b e e e s e e eE b e b E e £ ot EeE b b E e st E bbb et s eb b bt e 2eemmnsnananeenananans 45,680
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........cccueueieeeececeeteeeeeeeceete et eeeescaete e s eseesseete st esenssesaesesesensssssesesesensssstesasssensssssesssasanas feeseseseseninas 509,754,843
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United Sates .....ocoovevececveeereeeeceeee e 724 875 | 720,524 |...ocoovenn 723,128 | 725,000
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 724,875 720,524 723,128 725,000
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 415,572 404,943 432,722 405,000
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 56,314,800 53,505,922 56,739,775 55,787,155
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 325,240,547 ..o 309,922,816 |............... 325,748,781 |................ 336,403,987
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 4,291,436 |.....covveneee 4,391,157 | 4,228,350 |......coooee... 5,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 42,650,799 42,371,423 42,657,635 43,179,422
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 372,182,782 356,685,396 372,634,765 384,583,409
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 429,638,028 411,316,784 430,530,390 441,500,564
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 21,489,471 | 21,489,471 | 22,489,400
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 813,750 813,750 1,000,000
17.  Totals 22,303,221 22,303,221 23,489,400
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 22,303,221 22,303,221 23,489,400
COMMON STOCKS 20. United States .......ccccccceeeceeevcieeccennnn oo ..761,597 |.. ..761,597 |.. ..718,334
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 761,597 761,597 718,334
Parent, Subsidiaries and Affiliates 24. Totals 57,097,677 57,097,677 23,500,000
25.  Total Common Stocks 57,859,274 57,859,274 24,218,334
26. Total Stocks 80,162,495 80,162,495 47,707,734
27. Total Bonds and Stocks 509,800,523 491,479,279 478,238,124
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY 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

NAIC Designation

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20 Years

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

GoIs

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

415,572

521,658

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

56,314,800

76,031,208

852,001

6,126,384

5,971,402

22,226,752

21,138,260

56,314,800

76,031,208

56,314,800
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY 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)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 34,581,451 |.......... 119,921,972 |............. 36,526,815 |............. 21,328,274 |.............. 5,986,869 |............ D.9,¢ SN NER 218,345,382 |....cocooeeeeeee 508 o 244,949,001 |....ocooevveeeenn 559 | 11,497,088 |........... 206,848,294
6.2NAIC 2 .. . 2,566,822 |... .100,493,704 |.... 41,011,743 361,446 |.. 277,108 |.. . " ... 144,710,823 |.. A .108,012,602 |.... .24.6 | .76,234,944 |.. ...68,475,879
B.3NAIC 3 . e (V) 3,975,373 oo 346,000 [..eoveeeecceceeeeine [V [ I D,0, 0. CRN RN 4,321,373 | 1.0 oo 3,888,893 | 0.9 [ 4,321,373
BANAIC A et e [V [V [V [V R [ I D.0, 0 GO FOR TR [V 0.0 [oreeeee [V 0.0 [ 0
B.5NAICS Lo [V [V [V 413,363 [ [ I D.0,0 G RN 413,363 [ 0.1 o 429,925 | [V 0
6.6 NAIC 6 146,256 467,659 328,128 180,821 0 XXX 1,122,863 0.3 0 0.0 1,122,863
6.7 Totals 37,294,529 224,858,708 78,212,686 22,283,903 6,263,978 XXX 368,913,805 85.9 357,280,421 81.5 93,176,269
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT (e
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

B.BNAICH ..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 CASUALTY 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

15.5NAICS ...
15.6 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
12 NAIC T e d) e 35,833,211 |........... 126,373,473 |............. 42,498,218 |............. 43,555,026 |............. 27,540,701 oo O o 275,800,628 |......cocvevrreree 6422 [ XX [ XXX e e 68,952,334 |........... 206,848,294
122 NAIC 2 ... ) e 2,566,822 |... .100,493,704 |.... ..41,011,743 361,446 |.. ..2,277,108 |... v, 146,710,823 |.. .78,234,944 |. ...68,475,879
123 NAIC 3 e (D) i (VN A 3,975,373 oo 346,000 [..eoveeeecceceeeeine 0 [ O e 0 4,321,373 | 10 [ XK o e XXX e e 4,321,373
124 NAIC 4 i (D) s (VN A 1,268,977 | [V 0 [ O e 0 1,268,977 |ooveeeeeeeeeeeen 0.3 o XXX e e XK e o (V) 1,268,977
125 NAIC S e (D) e [V [0 0 [ 413,363 oo (V1 A 0](C) woveeenn 413,363 | 00 [ XK i o e XXX e e [V S 413,363
12.6 NAIC 6 ... N 146,256 467,659 328,128 180,821 0 0](c) 1,122,863 1,122,863 0
12.7 TOtalS .o 38,546,289 |........... 232,579,186 |............ 84,184,089 |............. 44,510,655 |............. 29,817,810 |.oeovoeeeie 0 [(b) ....429,638,028 |......coceeeeeees 1000 [t XXX [ XK [ 152,631,515 |........... 277,006,513
12.8 Line 12.7 as a % of Col. 7 9.0 54.1 19.6 10.4 6.9 0.0 100.0 35.5 64.5
13. Total Bonds Prior Year
13ANAIC T e 42,519,296 |........... 159,427,463 |............. 41,338,919 |............. 44,925,761 |............. 34,289,521 ..o 0 [ XXX oo XK e foe 322,500,961 |...ocvoverercinne FETCN — 103,155,218 |.......... 219,345,743
13 2NAIC 2 ottt 8,804,612 |............ 65,805,279 |............. 32,620,526 |................. 361,672 |.............. 2,420,512 oo 0 [ e XXX oot XK e foe 110,012,602 |........ococvveeee 251 | 42,852,111 |............. 67,160,492
13.3NAIC 3 e (V) 3,888,893 ..o O 0. 0 o XK o XK [ 3,888,893 | 0.9 [ 3,888,893 | 0
134 NAIC4 ... 0. 1,534,279 | O 0. 0. 1,534,279 003 1,534,279 0
13.5NAICS ... 0 e [V U | 429,925 |.. 0 e XXX e e XK () e 429,925 |.... .429,925
13.6 NAIC6 ... 0 0 0 0 0 ( 0 . 0
13.7 TOtalS .o 51,323,908 |.......... 230,655,915 |............. 73,959,445 |............. 45,717,359 |............. 36,710,034 ..o [V D,9. 0, GV TR XXXeviveiiin (b) ....438,366,660 |............cconuc. 100.0 |........... 151,430,501 |.......... 286,936,160
13.8 Line 13.7 as a % of Col. 9 11.7 52.6 16.9 10.4 8.4 0.0 XXX XXX 100.0 XXX 34.5 65.5
14. Total Publicly Traded Bonds
TAANAIC T e 2,446,165 |............ 12,227,774 |.............. 8,954,115 |.............23,099,355 |............. 22,224,925 |.......oovve [ A 68,952,334 |.......coveirn 16.0 |........... 103,155,218 |.ococveve 23.5 | 68,952,334
14.2NAIC 2 ... 1,052,015 |... ...42,892,032 |.... .2,000,000 |... . ..42,852,111 |.... .9, .78,234,944 | .
T43NAIC 3 e (V) 3,975,373 [ 346,000 | O e 0 [ 0 8,821,378 [ 1.0 | 3,888,893 ...0. 4,321,373 |..
144 NAIC4 ... 0 e 0. 0 1,534,279 |... 023 [ 0.
TAE5NAIC S oo (11 A 0 [ O e O e 0 [ O e O e 000 e 0 [ 020 | 0
T4B NAIC B ..o 146,256 467,659 328,128 0 0 1,122,863
14.7 TOtalS .o e 3,644,435 |............. 59,562,839 |............ 41,919,141 .............23,280,176 |............. 24,224,925 151,430,501 152,631,515
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 2.4 | 39.0 [ 275 | 1523 15.9 XXX oo e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.8 13.9 9.8 5.4 5.6 0.0 35.5 XXX XXX XXX 35.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 33,387,046 |........... 114,145,699 |.............33,544 102 |.............20,455,671 |.............5, 315,776 |.ococooverrriiiccee O o 206,848,294 |.....ocvcvevee 481 [ 219,345,743 | 500 o XK e 206,848,294
15.2NAIC 2 ... 1,514,808 |... ...57,601,672 |.... .68,475,879 |.. . ...67,160,492 |.... ...68,475,879
15.3NAIC 3 e
154 NAIC 4 e

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

.21,230,480 |..

.5,592,885 |...

Section 12 8.1 40.3 9.8 4.9 1.3 0.0 64.5 XXX XXX XXX XXX 64.5
(@) Includes $ e 257,045,832 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 $ oo 0 currentyear,$ ..ccccovrvinnineen 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 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.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ...

"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 CASUALTY 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 ............ccceeerieiriererieenieeienns 325,116 724,875

1.02 Residential Mortgage-Backed Securities ... . 0. 0.
1.03 Commercial Mortgage-Backed Securities .......... 0 0
1.04 Other Loan-Backed and Structured Securities ... 0 0 0
1.05 Totals 399,758

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

0.0 0.0
4.05 Totals 0 0 0 0 415,572 XXX 415,572 0.1 521,658 0.1 415,572 0

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

B N 0 [ 3,000,000 |........coocovneueiriinne (U R 978,769 |.............. 4,000,648 |............ ) 0,9 U N 8,069,417 |..cooviiciinne 1.9 [ 6,977,304 |....covvin 1.6 [ 8,069,417

5.02 Residential Mortgage-Backed Securities ... . ... 135,113 |. ..131,278 |.. 173,487 |... .56,748 |.... . . ...535,419 |. 0.1 . .579,888 |... ...535,419 |.
5.03 Commercial Mortgage-Backed Securities .......... [ 0 o [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 813,209 2,991,271 5,840, 124 21,074,497 16,990,863 XXX 47,709,964 1.1 68,474,016 15.6 47,709,964
5.05 Totals 852,001 6,126,384 5,971,402 22,226,752 21,138,260 XXX 56,314,800 13.1 76,031,208 17.3 56,314,800
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 1,383,947 | 85,762,892 |....cc... 42,810,281 ..o 0 [ [ SO D.9,0 SR R 129,957,120 [oovvevcicccne 30.2 [ 99,556,141 oo 22.7 [ 86,471,642 |............. 43,485,478
6.02 Residential Mortgage-Backed Securities ... [N P 16,381,307 |............. 38,415,345 |............. 24,724,975 |............. 21,146,463 |............. 5,736,423 |............ D.9,0, CUNUII RN 106,404,513 |.....ccoovvienne 24.8 | 117,045,071 |, LT 6,704,627 |............. 99,699,886
6.03 Commercial Mortgage-Backed Securities .......... |[............. 1,000,000 |.............. 1,877,650 |vcveeeeiiieiiecs [V [V (V1 O D.9.0 NN RURR 2,877,650 |ceeeeieiiienne 0.7 [ooeerne 1,000,000 |[...ocvovvvvenirienens 0.2 [ [ A 2,877,650
6.04 Other Loan-Backed and Structured Securities ... 18,529,275 98,802,821 10,677,431 1,137,440 527,555 XXX 129,674,522 30.2 139,679,209 31.9 0 129,674,522
6.05 Totals 37,294,529 224,858,708 78,212,686 22,283,903 6,263,978 XXX 368,913,805 85.9 357,280,421 81.5 93,176,269 275,737,537
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoovioeiiiiniiiiniiiieies e, 0 [ O e 0 e 0 e 2,000,000 |............ D.9,0 TN R 2,000,000 [..ovvvreicieinne 0.5 [ooeeine, 2,000,000 ..o 0.5 [, 2,000,000
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




60I1S

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bon
2

ds Owned December 31, at Book/Adjusted 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

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 1,268,977 0 0 0 XXX 1,268,977 0.3 1,534,279 0.3 0 1,268,977

10.03 Totals 0 1,268,977 0 0 0 XXX 1,268,977 0.3 1,534,279 0.3 0 1,268,977
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 ...........ccccevrevncnncenccines oo 1,783,705 |..coovennee 89,088,008 |.............. 42,810,281 ..o 978,769 ... 141,166,983 |.....cooviiins 32.9 | XXX [ XXX oo oo 97,681,505 |.............. 43,485,478

12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 16,420,100 |.....cocucnenee 38,550,458 |............... 24,856,253 |.............. 21,319,949 ....106,939,932 |...vcuiiciie 24.9 | D.9,0 SN XXX oo [ 7,240,046 |............. 99,699,886

12.03 Commercial Mortgage-Backed Securities ........ [.c.cccoeenee. 1,000,000 |..oovvirirenns 1,877,650 [oeeeeeiieiiiciiiinn0 o0 el 0 e XXX i o 2,877,650 oo 0.7 |ooeeis D,0. ¢ SRR XXX [ (U1 RO 2,877,650

12.04 Other Loan-Backed and Structured Securities . |- 19,342,484 101,794,092 177,384,486 |. 129,674,522

12.05 SVO Identified Funds XXX 0

12.06 Affiliated Bank LO@NS ..........cccceeevevenenenenenes fooeeeeeeeiencieieeen 0 o 0 [ XXX [ XXX e [0 e 0

12.07 Unaffiliated Bank LO@ans ............cccvevnceinccnnes fooveveiiniiicicieenn 0l 1,268,977 o0 il 0 o0 e XXX s 1,268,977 oo 0.3 |eirene XXX [ XXX oo [V PR 1,268,977

12.08 Unaffiliated Certificates of Deposit 0 0 0 0.0 XXX XXX 0 0

12.09 TOtalS ..o e 38,546,289 |............. 232,579,186 |.............. 84,184,089 |.............. 44,510,655 |.............. 29,817,810 [.ooovciiciiiciie [V 429,638,028 |.......ccocveiennnne 100.0 Jooveeenee XXX [ D.9.9, CHUNRTINY RPN 152,631,515 |............. 277,006,513

12.10 Line 12.09 as a % of Col. 7 9.0 54.1 19.6 10.4 6.9 0.0 100.0 XXX XXX XXX 35.5 64.5
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 10,408,530 |.............. 61,933,026 |.............. 32,738,739 |.cvreenee 2,973,901 .. 110,054,197 [ooeviiiieeen 2501 [ 65,666,179 |....c.eenv.. 44,388,019

13.02 Residential Mortgage-Backed Securities .......... ... 17,176,081 |... . 56,279,186 |.. 17,520,032 |.. 117,624,959 |. . 15,756,027 |.. .101,868,932

13.03 Commercial Mortgage-Backed Securities ........ . .1,000,000 . ...1,000,000 |. .1,000,000

13.04 Other Loan-Backed and Structured Securities . |. 208,153,225 |. 39,679,209

13.05 SVO Identified FUNAS ........cccooevirineneneniiinens foerenens XK foreereees XX oo XXX foreeees XXX foreeeees XXX o0 e XXX o XXX i oo 0 [ 000 [0 e 0

13.06 Affiliated Bank LO@ns ..........cccoceeieneeneenieeneens foevnniid0 0 et 0 et 0 e XXX e e XXX o XXX i s 0] .. .0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee [V PO 1,534,279 [0 o0 o0 e XXX i [ XX o XXX o 1,534,279 [ 0.3 | 1,534,279 [ 0

13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 0

13.09 Totals B F 51,323,908 [............. 230,655,915 |.............. 73,959,445 |.............. 45,717,359 |...eeiveeene 36,710,084 [0 e XXX o XX o 438,366,660 |.........cccoveveee. 1000 | 151,430,501 |............. 286,936, 160

13.10 Line 13.09 as a % of Col. 9 1.7 52.6 16.9 10.4 8.4 100.0 34.5 65.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 1,619,832 [.oocinens 54,000,539 |............. 34,576,145 |....ocveviinnne 978,769 ... 6,506,220 65,666,179 |.......cccccvvveenns 15,0 [, 97,681,505

14.02 Residential Mortgage-Backed Securities 1,211,394 | 2,571,029 |.. .1,502,871 1,226,910 |.. 727,842 . 15,756,027 |. . 7,240,046 |..

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

14.10 Line 14.09 as a % of Col. 7 ....

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

0

....... 153,279 |

................ 3,644,435

......................... 2.4

... 151,430,501

Section 12 0.8 13.9 9.8 5.4 5.6 0.0 35.5 XXX XXX XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccccevrirnrneececininins [oeccccicieene 163,873 |...coeeeee 35,087,470 43,485,478 44,388,019 |..eoeeeeeerceeee 1001 o XXX [ 43,485,478
15.02 Residential Mortgage-Backed Securities .......... [...ccccceee. 15,208,706 |.............. 35,979,429 99,699,886 . ... 101,868,932 |.....coviiiiinnn 28,2 o XXX o 99,699,886
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 1,000,000 |...ocvneene 1,877,650 |-l 0 o0 0 e XXX i [ 2,877,650 |eoeeeeiicce 0.7 [ 1,000,000 |voveeeeieririrnenenn 002 oo XXX oo 2,877,650
15.04 Other Loan-Backed and Structured Securities . |. 18,529,275 ..98,802,821 .129,674,522 |. 139,679,209 |. . 129,674,522

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit

15.09 Totals

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

................ 1,268,977
0

.............. 21,230,480
......................... 1.7

....5,692,885

4.9

...277,006,513




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY 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 CASUALTY 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 .............cccveeueuevevas |ocecerererecens 16,356,470 |..oovoveecennecceeeend 0 e 16,356,470 |.ooovececeeeeeeece
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 101,978,044 .o 0 [ 101,978,044 ..o,
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 diSPOSALS ................ccoceveveveeeeecueueieeeeeeeaens [orerececeenenns 103,099,886 |......ocevvvrerrierrieneens 0 [ 103,099,886 |......ccevvvveirereriiine
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) ot [reee s 15,234,628 |...ooovovecerniceeenn 0 e 15,234,628 |....ooovierereecee
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) 15,234,628 15,234,628

(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 CASUALTY 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

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
023138-AA-8 .. [ AMBAC ASSURANCE 5.1 06/07/20 .......eevvvvvennnne [eeeeenens New YOrk ...eeeeeeeeenennnnnnnnnnnnns founnnnns NY......... DissOlUtion ..uueeueeeeeunniiiiiiiiiiiiiiiiiins foriiiins e ....02/12/2018 ... fceeee i [, 43,931 |........... 57,110 |oeeeeenens 43,931 | [\ P [V [V [V [V (6,728)]...ccccennnnn. 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 43,931 57,110 43,931 0 0 0 0 0 (6,728) o] XXX
05616M-AE-6 . [BABSN 2015-2 SUB 0 10/20/2030 ......ccovvvvveeees [eereeennnn Grand Cayman ............eeeeeeeenns forvennnns CYM........ Transferred from Schedule D .... ....06/02/2022 ... e 0 | (54,322) e O e O e 0 ). 63,380 [ O e 0.022
44931B-AC-1 .. [ 1CG 2015-1A SUB 0 10/19/2028 ........evvvvrrunnnn [ereeennns Grand Cayman .............eeeveeeens fornnnnnns CYM........ Transferred from Schedule D .... ... 12/19/2022 .. [ e 211,248 [l 7,025 7,026 . 58,208 |l (26,120)]. 0 172,04 [ O e 0 (36,800). el O e 0.018
50188R-AA-7 .. [LCM 19A SUB 0 07/15/2027 .........ceeeeeeeeeeeeeens [eeeeennns Grand Cayman ...........ceeeeeeeeees founnenns CYM........ Transferred from Schedule D .......cccoeee foevuvnnn veveennnn ....12/08/2022 ... |..ccooo oo foneeee. . 121,201 ...l 51,804 |........... 51,804 |........... 51,765 |............. (34)......... 41,461 [............... O |......eee 0 ). 10,706 ... O e, 0.022
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 405,598 107,915 58,828 109,973 (80,476) 213,492 0 0 37,286 o] XXX
6099999. Total - Unaffiliated 449,529 165,026 102,759 109,973 (80,476), 213,492 0 0 30,559 0of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 449,529 165,026 102,759 109,973 (80,476)) 213,492 0 0 30,559 0] XXX

1.

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

1A ...0 1B.. .8

1B ...0 2B.. .8

1C ...0 3B.. 8.

1D 0 4B.. )

1E 0 5B.. 8.

1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
44931B-AC-1 ..... 106 2015-1 SN = 000 .ooveeeeiiiiiiiiiieieee Grand Cayman ..........ccceeeeinnn |ooeeeees CYM........ Return of Capital ........ceoeevviiiininnnss . 06/11/2015 ..|. 10/19/2023 ..[......... 6,806 |.......... 3,773 |........ 27,140 |......... 5,081 [.oonnenneeeee [V PP 25,832 | [ PP, 32,546 |............ 32,546 ... [V PP, [ PP, [V (1,369)|
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 6,806 3,773 27,140 5,081 0 25,832 0 32,546 32,546 0 0 0 (1,369)
6099999. Total - Unaffiliated 6,806 3,773 27,140 5,081 0 25,832 0 32,546 32,546 0 0 0 (1,369)|
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Dates
4 5 8 9 12 13 14 15 16 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
e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Amount Amount Contractual
CuUsIP g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate When Due and Received Maturity
Identification n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of Paid Accrued During Year Acquired Date
912828-Y8-7 ..... UNITED STATES TREASURY .....ceevvvvennevvivnnnnnereeennns [ S e | e e TA s 398,000 |...98.0938 |........coeennnn 392,375 |.oeeiiiins 400,000 o [ 2,929 | 7,000 |....07/26/2019 ... |....07/31/2024 ...
91282C-H\-6 ..... UNITED STATES TREASLRY .. v e 1A s ... 15,006 |. 100.9688 |... ...15,145 |.... ...15,000 |.. o ....07/26/2023 ...|....07/15/2026 ...
91282C-HM-6 ..... UNITED STATES TREASLRY .. .. SD.. e | AL .. 310,122 |. 100.9688 |... ..313,003 |.... . 310,000 |.. .. 310,111 . o ...07/26/2023 ...|....07/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 723,128 | XXX 720,524 725,000 724,875 398 XXX XXX
0109999999. Total - U.S. Government Bonds 723,128 | XXX 720,524 725,000 724,875 398 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 XXX XXX
68609T-DM-7 ..... OREGON .. 2 ... .. 1.BFE ..|... .. 258,396 |...99.6970 |... 239,273 |.... ..240,000 |.. ....245,854 ... (4,362) | ....12/14/2017 ...|....12/01/2048 ...
68609T-HV-3 ..... OREGON .. 2. .. 1.BFE ..|.. .. 174,326 |. 100.4060 |... 165,670 |.... . 165,000 |. .. 169,717 ... (970) [ ...11/01/2018 ...|....06/01/2049 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 432,722 | XXX 404,943 405,000 415,572 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 432,722 | XXX 404,943 405,000 415,572 XXX XXX
130536-QR-9 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W TG FE et 1,500,000 |...99.9490 [....oeeeeennn 1,499,235 [....covnnnnnns 1,500,000 [....oeeeennnnn 1,500,000 |.eeeeeeeennnnnn0 oo ....06/19/2015 ...|....07/01/2025 ...
130536-QR-9 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. 1.G FE ..|... ..500,000 |...99.9490 |... s ... 500,000 |.. . ....06/19/2015 ...|....07/01/2025 ...
605350-L4-0 . MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. 1.LAFE .. ,029,060 |. 104.5280 |. 1,045,280 |. .1,000,000 (1,163) | ....07/07/2023 .. 12/01/2053
896221-AD-0 ..... TRIMBLE CNTY KY ENVIRONMENTAL FACS REV . 1FFE .. ,000,000 |. 101.5330 |. .. 1,015,330 |. .1,000,000 .1,000,000 |.. .0 ....05/18/2017 .. 06/01/2033 ...
91743P-EU-5 ... UTAH HSG CORP .. .. 1.BFE .. ,036,785 |. 107.6020 |. ..2,140,129 |. ,988,931 .2,035,832 |.. (996) | ...05/31/2023 .. 06/21/2053 ...
91743P-EN-1 ... UTAH HSG CORP .. B .| 1.BFE ..|... ,027,646 . 112.3100 |... 1,119,175 |.... .99, 1,026,919 Q0 ... ... (753) . ....08/01/2023 ...|....08/21/2053 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV L SD. s 2 teeeennns L ADFE s 970,730 |...99.6630 |...cevvuunianns 996,630 |.eevuunnnns 1,000,000 |..eeunneeennnsd 978,769 [...oeeevennnnnnss (U] R 1,448 ...11/30/2017 ...|....08/15/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 8,064,220 | XXX 8,315,524 7,985,436 8,069,417 0 (1,465) XXX XXX
3133N3-U9-3 ...... FH RE6008 - RMBS ... ...90.3341 |... e (24) . ....10/16/2019 ...|....11/01/2049 ...
3133N3-VG-6 ..... FH RE6015 - RMBS ... ...90.3633 |... s s .. 166,580 .. (39) | ....10/18/2019 ...|....09/01/2049 ...
31400B-N5-3 ... FN CA4011 = RMBS ...evreiiiiiiiiieeeeceniin e e eeenines ...90.3756 [..oeiiiiiiiienns 245,240 |...oovnnnnnnnnns 271,356 [-ooeieeeenninnnns 274,113 [0 s ...10/11/2019 ...|....08/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities XXX 478,901 529,966 535,419 0 XXX XXX
041083-VB-9 ..... ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M ....ovveiiafers e ] nnnnns 2 i .. 1.BFE .. ...96.3620 0 ....06/12/2013 ...|....07/01/2043 ...
19647P-BA-0 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... N .. 1.BFE ..|... ...98.2220 |... 0 . ....06/20/2013 ...|....02/01/2044 ...
20775C-B6-0 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2. .. 1.AFE ..|... ...99.4120 |... 0. ...04/25/2018 ...|....11/15/2039 ...
20775C-RY-2 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2 ... .. 1.AFE ..|... . 100.0280 |... 0 . ....02/16/2017 ...|....11/15/2032 ...
20775C-TV-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2. .. 1.AFE ..|... ...93.4010 |... 0. ....04/26/2017 ...|....11/15/2037 ...
296122-US-1 ... ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA . 2 ... .. 1.AFE ..|... ...92.2490 |... 0 . ...08/20/2014 ...|....08/01/2044 ...
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS I .. 1.B FE ..|... . 100.0470 |... . 0. ....09/11/2015 ...|....04/15/2025 ...
31397P-PL-8 ..... FHV MO12 A1A - CMBS/RMBS N .. 1.BFE ..|... L..97.1810 |ooeeeeninnnnns 1,711,397 |.... 0 . ....06/15/2022 ...|....08/15/2051 ...
373539-4G-7 . GEORGIA ST HSG & FIN AUTH REV - RMBS . 2 1AFE .. ...97.3080 |. .. 2,432,700 |. .0 ....05/17/2016 .. 12/01/2031
373539-4H-5 . GEORGIA ST HSG & FIN AUTH REV - RMBS . 2 1AFE .. ...94.4500 |. ..1,317,578 |. .0 ...05/17/2016 .. 12/01/2034
373539-6Q-3 ..... [GEORGIA ST HSG & FIN AUTH REV - RMBS . 2 1AFE .. . 100.1060 |. .0 0 | ....02/16/2017 .. 12/01/2032 ...
373539-7-9 ..... GEORGIA ST HSG & FIN AUTH REV - RMBS ... 2 ... .. 1.AFE ..|... 1,500,000 |...95.0120 |... .1,500,000 |.. .... 1,499,954 0 . 0] ...08/09/2017 ...|....12/01/2037 ...
45129Y-86-4 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2. .. 1.B FE ..|... .. 344,252 |. 100.1130 |... . 310,000 |.. .... 335,445 0 feeeeennn.. (5,407) | ....10/04/2019 ...|....01/01/2050 ...
45201Y-M8-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS 2 ... .. 1.CFE ..|... .. 433,575 ]...99.0210 |... . 410,000 |.. ....418,744 0 |eeennnn. (4,042) | ....03/11/2020 ...|....08/01/2046 ...
45201Y-YK-7 ..... ILLINOIS HSG DEV AUTH REV - RWBS 2. .. 1.B FE ..|... .. 772,690 |...84.5940 |... ....781,313 0. L917 | ....08/06/2014 ...|....06/01/2043 ...
45203L-CD-3 ..... ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . L2 ... .. 1.LAFE ..|... .. 440,915 |...92.8280 |... ....440,915 0 . ...06/10/2016 ...|....07/01/2032 ...
45505T-GP-0 ... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... 2. .. 1.B FE ..|... ... 30,000 |...92.3120 |... 0. ....06/09/2016 ...|....07/01/2031 ...
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... N .. 1.AFE ..|... .. 704,471 ]...90.2460 |... ....104,471 0 . ...07/22/2015 ...|....12/01/2038 ...
56052F-GP-4 ..... MAINE ST HSG AUTH MTG PUR - RVBS 2. .. 1.B FE ..|... .. 220,719 ]...99.7100 |... ....209,151 0. ....02/23/2017 ...|....11/15/2047 ...
S5T41R-GH-2 ... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . L2 ... L 1.LAFE ..|... .. 394,214 1. 100.0180 |... ....394,214 0 . ...08/14/2013 ...|....07/01/2043 ...




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

SCHEDULE D - PART 1

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

L'oL3

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
STAR-HT-3 ... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ....ccevvunnfonn vun] vunnnns 2 i LLAFE L 947,601 |...88.9740 |.................843,119 [oooiiiinninnnld 947,601 [.eeiivnnnnnn 947,611 [ooeiiiiiinnnnnn (U R 17 AN | Y AU | B RN 3.950 |...... 3.950 ...03/30/2017 ...|....11/01/2058 ...
5741R-18-6 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.BFE ..|... ..220,000 |...97.0730 |... ..220,000 |.. ....219,998 J I N | I FORRRRRt | B ISP | B AU 3.242 |...... 3.242 ....04/07/2017 ...|....09/01/2048 ...
57587A-A8-1 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R .... 2. .. 1.B FE ..|... ...99.8460 |... ..755,000 |.. ... 771,169 JLOJ R ( [V 2(/ DN N | I RPN | B A 4.000 |...... 3.331 ....06/31/2018 ...|....12/01/2048 ...
57587A-HY-7 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... 2 ... .. 1.BFE ..|... ...99.7780 |... ..355,000 |.. ... 355,949 O e (2,317) 0 o0 e 4.000 |...... 3.700 ...03/12/2015 ...|....06/01/2039 ...
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... ...89.8490 |... ..295,431 |.. ....295,431 I RN | N | RPN | B FN 2.875 |...... 2.875 ....10/15/2014 ...|....11/01/2044 ...
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... ...89.4890 |... . 850,076 |.. ... 850,076 JL I N | I APPSRt | B IR | ) AU 2.800 |...... 2.800 ...01/13/2015 ...|....02/01/2045 ...
604160-GD-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... ...92.2380 |... ..337,030 |.. ....337,030 O o0 o0 [0 3.000 |...... 2.999 ....03/11/2015 ...|....04/01/2045 ...
604160-JD-7 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 ... .. 1.AFE ..|... ...86.5410 |... . 4,589,310 |.. .... 4,589,310 JLO I N | I APPSRt | B IR | B AU 2.050 |...... 2.050 ...11/10/2021 ... |....12/01/2051 ...
60416S-BU-3 ..... MINNESOTA ST HSG FIN AGY - RUBS .......... 2 .1.BFE .. . 100.0000 |. ..25,000 |.. .0 .3.000 |......2.559 ....00/30/2022 .. 07/01/2031
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG 2 1AFE .. ...89.0080 |. ..58,308 |.. .0 .3.050 |...... 3.050 ....03/31/2016 .. 12/01/2034
60637B-GC-8 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...99.5690 |. . . 247,043 |.. .0 3,750 ... 2,729 ...04/24/2015 .. 05/01/2038 ...
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... .. 113,153 |...99.4850 |... 104,459 |.... ... 105,797 0 e (963) |0 o0 e 4.000 |...... 3.412 ....03/31/2016 ...|....11/01/2045 ...
612120-EL-5 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG - R 2. .. 1.B FE ..|... .. 745,000 |...94.0450 |... 700,635 |.... 744,999 JLUJN R /0 1 PO | I RPN | ) AN 3.375 |...... 3.374 ....09/08/2017 ...|....12/01/2037 ...
641272-FX-2 ..... NEVADA HSG DIV .. 1.EFE ..|... ,535,564 |. 100.0740 |... .. 1,491,108 |.... ,490,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.750 |...... 4.749 ....12/13/2011 ...|....04/01/2039 ...
64613A-AC-6 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. I .. 1.CFE ..|... .. 884,301 |. 101.2730 |... ..835,502 |.... ....857,318 LU U (11153 DN MO | I RPN | ) AN 4.500 |...... 4.234 ...06/15/2018 ...|....10/01/2048 ...
647200-24-6 ..... NEW MEXICO MTG FIN AUTH - RMBS 2 ... .. 1.AFE ..|... .. 244,436 |.. 88.7110 |... 216,842 |.... ....244 436 JLO I N | I APPSRt | B IR | B AU 2.750 |...... 2.749 ....02/19/2015 ...}|....12/01/2035 ...
647200-34H-5 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... .. 132,598 |...99.3470 |... 124,184 |.... ....126,047 O v (L2841 |0 [0 e 3.250 |...... 2.653 ....02/20/2015 ...|....03/01/2045 ...
647200-3N-2 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 ... .. 1.BFE ..|... .. 644,889 |...92.5240 |... 596,680 |.... ....644,892 O [0 0 [0 e 3125 |...... 3.124 ...07/15/2015 ...|....02/01/2037 ...
647200-X3-3 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... .. 197,890 |...91.2220 |... 185,148 |.... ...202,416 O 4,895 |0 [0 2.600 |...... 2.618 ....08/08/2014 ...|....02/01/2043 ...
647200-X4-1 ..... NEW MEXICO MTG FIN AUTH - RMBS 2 1AFE .. ...91.5720 |. ..720,794 |. .0 .2.850 |......2.854 ....08/29/2014 .. 07/01/2043
647201-HC-9 ..... [NEW MEXICO MTG FIN AUTH - RWBS ... 2 1AFE .. ...99.4130 |. .0 .3.750 |......2.710 ....07/10/2019 .. 01/01/2050
64987B-NQ-7 ..... [NEW YORK ST HSG FIN AGY REV - RWBS 2 .1.CFE .. ...93.7100 |. .0 .2.750 |......2.750 ...06/22/2016 .. 11/01/2031
649883-H6-5 ..... [NEW YORK ST MTG AGY HOMEOWNER MTG REV - -2 .1.BFE .. ...99.5340 |. .0 .3.500 |......3.124 ....07/22/2015 .. 10/01/2035 ...
64988R-GY-2 ..... NEW YORK ST MTG AGY REV - RMBS ........... .2 1AFE .. ...99.3870 |. .0 ......3.500 |......2.964 ....03/31/2016 .. 10/01/2030 ...
658207-TX-3 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. 2. .. 1.B FE ..|... ...96.5700 |... . L R N PO | I RN | ) AN 3.850 |...... 3.850 ....05/17/2017 ...|....07/01/2037 ...
658909-HII-9 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS 2 ... .. 1.BFE ..|... ...99.9340 |... ....285,878 0 [ (2,682) |0 [0 e 4.000 |...... 3.373 ....06/22/2015 ...|....01/01/2036 ...
677560-NP-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2. .. 1.AFE ..|... ...80.7470 |... ....375,415 O o0 o0 [0 2.700 |...... 2.699 ....04/21/2015 ...}|....03/01/2036 ...
677560-N0-6 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... .. 1.AFE ..|... ...91.3500 |... ....495,625 O 0 0 o0 e 2.800 |...... 2.800 ....02/17/2016 ...|....03/01/2046 ...
677560-NR-4 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2. .. 1.AFE ..|... ...95.1530 |... . .. ....845,469 L RN | N | RPN | B FON 3.250 |...... 3.250 ....02/17/2016 ...|....03/01/2046 ...
677560-WE-3 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... .. 1.AFE ..|... ...93.5670 |... . 690,000 |.. ...689,991 O e () o0 o0 e 3.400 |...... 3.400 ...09/07/2017 ...|....09/01/2037 ...
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.6440 |. . 100,000 100,371 |.. .0 .3.500 |......3.120 ....08/05/2015 .. 07/01/2036 ...
686087-WV-6 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...93.9930 |. . N . 615,000 614,978 |.. .0 .3.450 |......3.450 ....08/30/2017 .. 01/01/2038
686087-W1-3 ... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.4540 |. ..323,226 | ..325,000 .332,987 |.. .0 .4.000 |......3.135 ....12/07/2017 .. 01/01/2040
708796-7D-3 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. ...95.4410 |. ..2,868,230 |. .3,000,000 .3,000,046 |.. .0 .3.500 |......3.499 ....08/25/2017 .. 10/01/2037
76221T-KB-4 ..... RHODE ISLAND HSG & MTG FIN CORP REV - RM . 2 .1.CFE .. . 100.0270 |. ..1,000,270 |. .1,000,000 .1,000,001 |.. .0 ......3.800 |......3.800 ...11/30/2017 .. 10/01/2037 ...
83712D-UH-7 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... 2 ... .. 1.AFE ..|... . ...96.5470 |... ... 210,000 |.. 0 [ (889) |0 [0 e 4.000 |...... 4.000 ....06/25/2015 ...|....07/01/2037 ...
83712D-1K-8 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... 2. .. 1.AFE ..|... .. 103,410 |...99.5710 |... ...95,000 |.. O e (1,201) |0 o0 e 4.000 |...... 3.096 ....06/29/2016 ...|....07/01/2043 ...
83712D-YN-0 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... 2 ... .. 1.AFE ..|... 1,190,000 |...97.7680 |... .1,190,000 |.. JLU N U (<) FOURRRRRRRR | B IR | B AT 3.400 |...... 3.400 ....08/09/2017 ...|....07/01/2038 ...
83756C-TX-3 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS ... 2. .. 1.AFE ..|... .. 233,774 1...99.4910 |... ..220,000 |.. JLUJ SRR (< 1 VN N | B RPN | ) A 4.000 |...... 3.291 ....12/12/2017 ...|....05/01/2039 ...
83756C-W2-7 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS ... 2 ... .. 1.AFE ..|... 1,284,766 |. 103.7220 |... .1,210,000 |.. 0 [ (8,761) |0 [0 e 5.000 |...... 4.195 ....05/25/2022 ...|....05/01/2053 ...
880461-NL-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... .. 285,477 |...99.6990 |... . O e (2,718) |0 o0 e 4.000 |...... 3.222 ....02/23/2017 ...|....07/01/2042 ...
880461-NP-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.BFE ..|... .. 330,651 |...99.4180 |... 303,225 |.... ....313,762 O e (391 0 o0 e 4.000 |...... 3.291 ...05/18/2017 ...|....01/01/2042 ...
880461-PS-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... ...94.4540 |... 269,194 |.... ....284,993 LU R 23 N | I RPN | ) A 3.700 |...... 3.700 ....05/18/2017 ...|....07/01/2036 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. ...95.4410 |. ..868,513 |. .964,557 |.. .0 . (11,937) | eeenn3.750 |......2.846 ....02/26/2020 .. 07/01/2050 ...
88275F-NV-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2. .. 1.BFE ..|.. ...92.8550 |... 533,916 |.... ..575,000 |. ....575,000 0. 0 0 0 3,125 |...... 3.125 ...03/31/2016 ...|....03/01/2046 ...
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88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .........coofees cou]vunnnns 2 i L ABFE Lo 1,017,385 [...93. 1120 |oeeveenniinnnnn 947,308 |...ovvnnnnnnns 1,017,385 |.ooovvnnnnnnns 1,017,385 |oovvvniieieennn0 [0 0 0 e 3.100 |...... S A MON cooee o 2,628 |..uveinninns 31,616 |....06/08/2017 ...|....09/01/2047 ...
88275L-AC-0 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... - TAFE L. .. 474,192 |...77.9060 |... 474,192 .. ... 474,192 0 0 o0 e 2.300 |...... 2.322 | MON ..... ....06/12/2020 ...|....07/01/2037 ...
88275L-AD-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... e [ TAFE L .. 474,192 |...77.9060 |... 474,192 .. ...474,192 FRN VN R | N | B RN 2.300 |...... 2.322 | MON ... ...06/12/2020 ...|....07/01/2037 ...
91743P-AK-1 ..... UTAH HSG CORP - RMBS 4 [ 1B FE L ... 97,053 ]...95.9710 |... . e (9,085) |oeeeenieeeeenn0 [0 e 3.500 |...... 3.040 [MON ..... ....08/13/2014 ...|....08/21/2044 ...
92812V-MA-1 ..... VIRGINIA ST HSG DEV AUTH - RMBS . 4 [ TAFE L ..635,166 |...95.6840 |... . 834,880 |eveiiiiiinnnn0 e (80) |0 [0 3125 |...... 3.109 [MON ..... ....06/24/2017 ...|....11/25/2039 ...
93978T-XF-1 ..... WASHINGTON ST HSG FIN COMMN - RMBS N2 e | LA FE L .. 885,712 |...99.7240 |... 822,723 |.... ....840,684 e (9,929) |eeiiiieeeeen0 [0 | 4.000 |...... 3.310 (D ....... ....08/23/2017 ...|....12/01/2047 ...
97689Q-BZ-8 ... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. e [2 i 1O FE L .. 160,140 |...99.6960 |... 149,544 |.... .. 151,867 .o (3,946) | POV PO 4.000 |...... 2.905 MS ...... ....09/04/2015 ...|....09/01/2045 ...
983220-MJ-3 ..... WYOMING CMNTY DEV AUTH HSG REV - RMBS ........coeeeeeefoes ven]innnnns 2 teeeennns L ABFE s 965,000 |. 100.3120 |...ccvvuunnnnnens 968,011 964,986 [......ccevieeenn0 fooiiiiiiinnns ()] (U [ 3.450 |...... 3.450 (D ....... ...04/26/2017 ...|....12/01/2032 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 48,137,400 | XXX 44,711,496 47,271,753 47,709,964 (113,754) 0 0 XXX XXX XXX 303,063 1,548,451 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 56,739,775 | XXX 53,505, 922 55,787,155 56,314,800 (115,362) 0 0 XXX XXX XXX 364,764 1,807,291 XXX XXX
012653-AD-3 ..... ALBEMARLE CORP ... eeeeee e e e eeee e e eeemnee foee ven | [1,2 s .. 2.BFE ..|... .. 999,080 |...98.2528 |... .1,000,000 |.. 22999,375 |oeeeiiiieeenn0 e 165 |0 [0 ]l 40650 . 4.670 .3, . 46,500 |....05/10/2022 ...|....06/01/2027 ...
023135-BX-3 ..... AMAZON.COM INC ... .. 1.DFE ..|... .. 940,918 |...92.3239 |... ...943,044 o0 812 0 01400012000 1.089 ....06/10/2021 ...|....05/12/2026 ...
038923-All-8 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|.. 1,000,000 |...93.4102 |... ,000,000 f.oeeeevveieeeen0 v e l0 e l0 022225000 |- 4.998 ....04/30/2021 ...|....04/30/2026 ...
04685A-3C-3 . ATHENE GLOBAL FUNDING .. 1.EFE .. ...86.0332 |. ,548,699 |.. .4.915 ....06/06/2022 .. 08/19/2028
04685A-3C-3 . ATHENE GLOBAL FUNDING .. 1.EFE .. ...86.0332 |. 211,186 |.. .4.915 ....05/06/2022 .. 08/19/2028
053611-AN-9 ..... AVERY DENNISON CORP .2.BFE .. . 105.5742 |. .995,838 |.. ......5.809 ....03/06/2023 .. 03/15/2033 ...
053807-AW-3 ..... AVNET INC .. 2.CFE ..|... . 103.4112 |... 997,637 |eeeeiieeeeenn0 o407 0 0 ]l 62250 . 6.315 ....03/06/2023 ...|....03/15/2028 ...
05568Y-AA-6 ..... BNSF 2007-1 PTC - ABS ... .. 1.CFE ..|... ...99.8018 |... 222,804 |ooeveieieeennnn0 oo (88) |0 000 50996 L 5.900 ....06/11/2007 ...|....04/01/2024 ...
05580M-82-7 ..... B RILEY FINANCIAL INC ... L 2.APL ... ...17.7200 |... ,000,000 f.oeeeevviieeeen0 v e l0 eeiiiieenl0 002250500 |- 0.055 ....08/25/2021 ...|....03/31/2026 ...
05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC .. 2.CFE ..|... ...92.9058 |... 996,327 o0 [ 1,894 0 [0 002,950 L 3.125 ....03/03/2021 ...}|....03/10/2026 ...
0778FP-AL-3 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 2.AFE ..|... . 102.3332 |... +0999,335 e e 35 0 [0 00050100 5.109 ....05/08/2023 ...|....05/11/2033 ...
08576P-AK-7 ..... BERRY GLOBAL INC . .. 2.CFE ..|... . . 100.7500 |... . .. 992,188 |0 [ 1,228 0 0000050500 5.708 ....03/27/2023 ...|....04/15/2028 ...
092113-AV-1 ..... BLACK HILLS CORP . .. 2.AFE ..|... .. 996,770 |. 103.6166 |... .1,000,000 |.. 997,251 |0 e 881 0 [0 ]l 50950 L 6.025 ....08/02/2023 ...|....03/15/2028 ...
092533-A#-5 ..... BLACKROCK CAP INVT CORP A 5.820 12/09/20 .......cccvwfoes e oeeees | eeeeeees ..2.CPL ..|.. ,000,000 |...97.0740 |... .1,000,000 |.. JLOLVJVJ[V[VIRN R | R FOON | N IR | R RPN | I R IR : (1 N AN 5.820 ....04/21/2022 ...|....12/09/2025 ...
09261B-AK-6 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . . 1EFE .. ,996,560 |. 106.7379 |. .2,000,000 .1,99,79% |.. .6.223 ....10/31/2022 .. 04/22/2033
09261H-AT-4 ..... BLACKSTONE PRIVATE CREDIT FUND .2.CFE .. ,997,180 |...98.1827 |. .2,000,000 1,998,849 |.. . 4.749 ....03/17/2022 .. 03/24/2025
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND . .2.CFE .. ...95.1497 |. .1,000,000 .1,006,385 |.. .3.286 ....11/23/2020 .. 01/15/2026
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND ......cevvnvvvvivnnnnnfonn ooe .2.CFE .. ...86.3791 .1,000,000 .846,414 |.. .6.682 ....08/03/2022 .. 09/30/2028 ...
09581J-AA-4 ..... BLUE OWL FINANCE LLC .eeeeeeeeeeeeeeee e eceeieeeees foen e .2.BFE .. ...82.3385 |. . .1,000,000 .990,170 |.. e 3.275 ....06/03/2021 .. 06/10/2031 ...
109481-AA-1 ... BRIGHTSPHERE INVESTMENT GROUP INC .. .. 3.AFE ..|... ...95.8527 |... 958,527 |.... .1,000,000 |.. ....945,373 | 17,728 [ 18,758 il 0] 40800 . 7.165 ....00/13/2022 ...|....07/27/2026 ...
11042A-AA-2 ... BRITISH AIRWAYS PASS THROUGH TRUST 2013- .. 1.EFE ..|... ...99.0215 |... 162,269 |.... ..163,872 |.. 183,873 |0 o0 0 [0 ]l 40625 4.650 ....06/25/2013 ...|....12/20/2025 ...
11135F-BE-0 ..... BROADCOM INC .. 2.CFE ..|... ...89.5622 |... .1,000,000 |.. +..998,463 |o.eviiiiiiinnnn0 [ 384 0 [0 10950 L 1.989 ....01/04/2021 ...|....02/15/2028 ...
114259-AV-6 ..... BROOKLYN UNION GAS CO .. 2.AFE ..|... ...97.5832 |... .2,000,000 |.. 422,000,000 [...oeeeeevnneenn0 o0 o0 o0l 40632 ) 4.632 ....08/02/2022 ...|....08/05/2027 ...
12325J-Ad-0 ..... FRANKLIN BSP LENDING CORP . .. 2.CFE ..|... ...92.2733 |... .2,000,000 |.. 1,980,994 [0 i 7,971 [0 00000030250 . 3.316 ....03/24/2021 ...|....03/30/2026 ...
125491-AN-0 ..... Cl FINANCIAL CORP .. 2.BFE ..|... ...78.68%4 |... .3,000,000 |.. e 2,293,653 |ooeeeeeeineenn0 e 56,376 o0 eeeeeienl0 0000080200 ). 7.622 ....05/11/2023 ...|....12/17/2030 ...
14040H-CS-2 . CAPITAL ONE FINANCIAL CORP L2.AFE .. ...98.0441 ..980,441 |. .1,000,000 .1,000,000 |.. .4.929 ....06/06/2022 .. 05/10/2028 ...
140501-AB-3 ..... CAPITAL SOUTHWEST CORP .. .2.CFE .. ...94.5865 |. ..1,891,730 |. .2,000,000 .2,018,909 |.. .4.000 ...02/22/2021 .. 01/31/2026
150890-AM-6 ..... CELANESE US HOLDINGS LLC .2.CFE .. . 102.4067 |. ..1,024,067 |. .1,000,000 .1,000,000 |.. .6.165 ....07/07/2022 .. 07/15/2027
15201P-AA-T ... SOUTHSTATE CORP ..... .2.BFE .. ...94.1644 |. ..941,644 |. .1,000,000 .1,000,000 |.. .5.751 ....05/21/2020 .. 06/01/2030
161175-BJ-2 ..... CHARTER COMMUNICATIONS OPERATING LLC . .2.CFE .. ...94.4034 |. .1,000,000 929,412 |.. ......5.696 ....01/06/2023 .. 02/15/2028 ...
172967-PA-3 ..... CITIGROUP INC |- 1.GFE .. |... . 107.0469 |... .1,000,000 |.. +.1,000,000 [...oeeeeennnnenn0 Joeeiiiiiiiieen0 feiiiel0 feeiieel0 162270 ). 6.272 ....11/09/2022 ...|....11/17/2033 ...
20454P-AA-1 ... COMPEER FINANCIAL, FLCA ...oevvvniiieiiinineevivnnenes foee wen e | s .. 2.BFE ..|... ...84.5111 |... 845,111 |.... .1,000,000 |.. +...1,000,000 |..ooeeveevnnnnnn oeviiiiiiinn0 o0 000000 2.750 . 2.750 ....06/12/2021 ...|....06/01/2031 ...
224044-CR-6 ..... COX COMMUNICATIONS INC N .. 2.BFE ..|... .. 999,910 |. 101.7575 |... ..1,017,575 |.... .1,000,000 |-eevuuneeeeennnn999,836 [ooeeeiiiiiiei 0 e (74) [0 eiiiel0 50450 |l 5.454 ...06/12/2023 ...|....09/15/2028 ...
24703D-BJ-9 ..... DELL INTERNATIONAL LLC ...evvvvnniviiiinnnnniniiiininnnnns oo ven | nnnnns 1,2 e L2BFE i 999,550 ). 102.3573 |....euvvnnnnns 1,023,573 |ovvvennnnnnns 1,000,000 J.........ee......999,636 [...oivveennnnn0 e 86 [0 il 0 fLL05.250 5.260 ...01/09/2023 ... |....02/01/2028 ...
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24906P-AA-T7 ..... DENTSPLY SIRONA INC L2BFE L 997,880 |...88.3312 |.....cevunnnnnnns 883,312 |ovveeiens 1,000,000 |.eveunnirrennnnd 998,566 |........coeerenn0 Joviinnnnnn 198 [0 [0 e 3.250 |...... RIZE ) [ ) R 2,708 ....056/20/2020 ...|....06/01/2030 ...
277432-AX-8 ..... EASTMAN CHEMICAL CO .. 2.BFE ..|... .. 999,850 |. 103.6917 |... .1,000,000 |.. 1.2999,859 |0 o9 0 0 5.750 |...... 5.752 MS ...... ... 18,049 [... ....02/22/2023 ...|....03/08/2033 ...
278642-Al-3 ..... EBAY INC .. 2.AFE ..|... ...88.9239 |... 998,979 |0 [ 149 0 0 2.700 |...... R AT |1 AR 8,250 |... ....03/04/2020 ...|....03/11/2030 ...
30225V-AJ-6 ..... EXTRA SPACE STORAGE LP .. .. 2.BFE ..|... . 102.2217 |.............. 1,022,217 |.............. 1,000,000 |.....c0eeeeeeenn 998,474 |ooeeneeiinninnl oo 244 |0 [0 e 5.700 |...... 5.741 A0 ...... e 14,250 ... ....08/21/2023 ...|....04/01/2028 ...
33938X-AE-5 ..... FLEX LTD .. 2.CFE ..|... . 103.1309 |.............. 2,062,618 |..............2,000,000 |.............. 1,985,060 |........ccceeea0 [orriinnnnnn 3,360 [oenenniiiinnnnn [0 sl 6.000 |...... 6.212(dJ ....... ... 55,333 [... ....11/30/2022 ...|....01/15/2028 ...
37940X-AP-7 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... ...99.8570 |... n1,998,827 o0 o288 [0 [0 e 4.950 |...... 4.968 [FA ...... .. 37,400 |... ...08/08/2022 ...|....08/15/2027 ...
38173\-AB-8 ..... GOLUB CAPITAL BDC INC ... .. 2.CFE ..|... ...90.4937 |.................904,937 |.............. 1,000,000 |.................998,499 |.....ooooininnn0 [l 541 L0 [0 2.500 |...... 2.559 ....02/17/2021 ...|....08/24/2026 ...
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP ...2.CPL ..|... ...89.5913 |... reeeennenneeen 1,000,000 oeeniiinnnnnnn 992,362 o0 [ 1,691 0 [0 8.875 |...... 9.125 ....08/23/2022 ...|....09/01/2027 ...
40440V-A*-6 ..... HPS CORPORATE LENDING A 8.37 11/14/2025 ..2.CPL .. . 100.0000 |. ..4,000,000 |. .8.370 |......8.370 ... 11/14/2022 .. 11/14/2025
41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC . 1,2 .2.CFE .. ...96.4994 |. ..964,994 |. .3.350 |......3.380 ....06/03/2020 .. 06/08/2025 ...
42250P-AE-3 ... HEALTHPEAK PROPERTIES INC . 1,2 L2.AFE .. . 101.0746 |. ..2,021,492 |. .1,983,320 |.. ......5.250 |......5.368 ....06/01/2023 .. 12/16/2032 ...
44891A-CG-0 ..... HYUNDA| CAPITAL AMERICA ...ceeveeeeeeeemmneeeeeemneee fo wee | [T s .. 2.AFE ..|... . 100.6109 |... 1,006,109 |.... 997,918 [.oeeeeieiiieee 0 i 398 [0 0 e 5.650 |...... 5.741 ...06/21/2023 ...|....06/26/2026 ...
45005*-AB-6 ..... IRG INDUSTRIAL LLC weevviviiiiiniieieiniieeeeciviieees foen oo [ evvinn | et .. 2.CFE ..|... ...89.9010 |... 1,798,020 |.... 402,000,000 |...oeeeiiennnnnn oeviiiiiinnd0 o0 0 4.020 |...... 4.020 ....03/03/2021 ...}|....03/02/2028 ...
452327-AP-4 ... ILLUMINA INC 2 s .. 2.BFE ..|... . 102.4265 |... 1,024,265 |.............. 1,000,000 |[.................998,887 |..coeeovrveennn0 feoeiriiein 244 |0 [0 5.750 |...... 5.782 ....11/29/2022 ...|....12/13/2027 ...
46266T-AB-4 ..... 2 s .. 2.CFE ..|... . 101.5000 |... 1,015,000 |.............. 1,000,000 |...........000nn999,923 [oooiiiiiiiiniin0 Joveenennneea (7) [0 0 s 5.700 |...... 5.702 ....06/18/2023 ...|....05/15/2028 ...
469814-AA-5 ..... JACOBS ENGINEERING GROUP INC ... .. 2.CFE ..|... . 101.5941 |... 1,015,941 |..............1,000,000 |-eeerrunreeennnnn999,092 [oeenieiinnnnnnn e 102 |0 [0 e 5.900 |...... 5.913 ...02/13/2023 ...|....03/01/2033 ...
48662#-AA-2 ..... KAYNE ANDERSON BDC INC A 8.65 06/30/2027 ... e | 2B FE ... . . 100.0000 |... 2,000,000 |..............2,000,000 |..............2,000,000 |......cc0ceeeeeea Jorrrrnnnrnnnnnnd0 foorriiiiiiinnn0 0 i 8.650 |...... 8.647 ....06/29/2023 ...|....06/30/2027 ...
48662#-AB-0 ..... KAYNE ANDERSON BDC INC A 8.74 06/30/2028 ... . |--2.BFE ..|... .. 2,000,000 |. 100.0000 |... 2,000,000 |.... 422,000,000 |...eeeeeenneenn0 o0 0 o0 e 8.740 |...... 8.738 ....06/29/2023 ...|....06/30/2028 ...
501797-AQ-7 ..... BATH & BODY WORKS INC ...coevvvveneieiiiniiieecciniines foeevee [ [T .. 3.BFE ..|... 2,085,000 |. 101.7500 |... 2,035,000 |.... ....2,035,000 |.......... 64,305 |.........(16,805) |......cervrnnnnn0 forrriinnnnnnnnn0 e 6.694 |...... 5.656 .. 133,880 |....04/14/2022 ...|....01/15/2027 ...
52532X-Ad-4 ..... [LEIDOS INC ....ccovnnnnns .2.CFE .. .. 992,970 |. 103.9939 |. 1,039,939 |. .993,457 |.. . ......5.839 . 31,465 |....02/16/2023 .. 03/15/2033
539439-A-9 ..... [LLOYDS BANKING GROUP PLC L2.AFE .. 2,000,000 |. 114.0960 |. ..2,281,920 |. .2,000,000 |.. .7.953 |......7.951 159,060 |....11/07/2022 .. 11/15/2033
55272X-AA-0 ..... [MFA FINANCIAL INC ..... ...2.CPL .. .. 987,500 |...98.9360 |. ..989,360 |. .997,270 |.. .6.250 |......6.872 . 62,500 |....04/08/2022 .. 06/15/2024
556079-AF-8 ..... MACQUARIE BANK LTD . oo |- 2.BFE .. 1,000,000 |. 106.3103 |. ..1,063,103 |. .1,000,000 |.. .6.798 |......6.798 . 33,990 |....01/10/2023 .. 01/18/2033 ...
55903V-BA-0 ..... WARNERVEDIA HOLDINGS INC .|--2.CFE .. .10,000,000 |...95.7140 |. ..9,571,400 |. 10,000,000 10,000,000 |.. 3,755 ... 83.754 375,500 |....03/09/2022 .. 03/15/2027 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC ....ovvvvvvnniiiiiniineeenns foen e e 1,2 s .. 2.BFE ..|... 987,320 |. 100.5728 |... 1,005,728 |.... ....1,000,000 |.. 988,746 |......ccvvnennnn0 |ovvinnnnn 1,426 [0 [0 e 4.900 |...... 5.146 ... 26,950 [....03/23/2023 ... |....04/15/2029 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC .. 2.CFE ..|... .. 1,998,660 |. 104.0495 |... 2,080,990 |.... .2,000,000 |.. e 1,998,751 [0 e 91 0 0 e 5.875 |...... 5.884 . 58,750 |....02/06/2023 ...|....02/09/2033 ...
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP INC .. .. 1.G FE ..|... .. 1,000,000 |. 103.7300 |... 1,037,300 |.... .1,000,000 |.. +.1,000,000 |...oeeeieinnnnnn ooviiiiiiinn0 o0 0 e 5.754 |...... 5.753 . 43,155 |....02/21/2023 ...|....05/27/2034 ...
61774A-A%-4 ... MORGAN STANLEY DIRECT LENDING FUND .....ceevevmeneeecfoes e i | s ...2.CPL ..|... 2,000,000 |...98.4033 |... .2,000,000 |.. 422,000,000 |...oeeeeenneenn0 o0 0 o0 e 7.550 |...... 7.557 .. 138,836 |....09/13/2022 ...|....09/13/2025 ...
629377-CP-5 ... NRG ENERGY INC 2 s .. 2.CFE ..|... .. 852,740 |...89.8616 |... .1,000,000 |.evennireeee....889,631 [0 | 24526 [0 0 2.450 |...... 5.629 ... 24,500 |....06/21/2022 ...|....12/02/2027 ...
63111X-AH-4 ..... NASDAQ INC .eeeeeeeie e e e eemnne e o ven | s 1,2 e .. 2.BFE ..|... .. 998,010 |. 102.6729 |... 1,026,729 |.... .1,000,000 |.. 998,190 [..ooeeeevveeeenn0 e 180 [0 o0 e 5.350 |...... 5.3% . 26,750 |....06/22/2023 ...|....06/28/2028 ...
639057-AJ-7 ..... NATWEST GROUP PLC .1.GFE .. ,000,000 |. 100.8795 |. ..1,008,795 |. .1,000,000 .1,000,000 |.. .5.847 |......5.844 . 29,235 |....02/27/2028 .. 03/02/2027 ...
639057-AK-4 ..... NATWEST GROUP PLC ..... . 1.GFE .. ,000,000 |. 102.4592 |. 1,024,592 |. .1,000,000 .1,000,000 |.. .5.808 |......5.806 . 14,520 |....06/08/2023 .. 09/13/2029
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC . L2.APL L. ,000,000 |...95.5000 |. ..955,000 |. .1,000,000 .1,000,000 |.. .5.750 |......5.747 . 57,500 |....04/15/2021 .. 04/30/2026
651229-BC-9 . NEWELL BRANDS INC ..... .3.BFE .. ,000,000 |...99.5000 |. ..995,000 |. .1,000,000 .995,000 |.. .6.375 |......6.375 ....09/09/2022 .. 09/15/2027
65473P-AN-5 ..... [NISOURCE INC ......... .2.BFE .. .. 998,290 |. 102.0876 |. ..1,020,876 |. .1,000,000 .998,535 |.. ......5.250 |......5.292 ...08/21/2023 .. 03/30/2028 ...
65539%-AD-5 ... NORTH HAVEN PIF B 8.88 08/10/2028 ........ccevvemeeeecfoes v eoeniin | e ..2.BPL ..|.. ,000,000 |- 100.0000 |... 1,000,000 |.... .1,000,000 |.. ,000,000 fooeeeeeniieeen0 el [0 0 [ 8.880 |...... 8.877 ....08/10/2023 ...|....08/10/2028 ...
67077M-BA-5 ... NUTRIEN LTD . 2 s .. 2.BFE ..|... .. 998,200 |. 100.7143 |... ,000,000 .. 998,448 o0 [ 288 0 [0 4.900 |...... 4.941 ...08/23/2023 ... |....03/27/2028 ...
B711BN-AA-7 ... [OCI NV e eeeeeneeeeee oo e | e [ 1,2 .. 2.CFE ..|... .. 249,585 |. 102.3566 |... 10 289,609 |eeeeiieeeennn0 e 24 0 0 6.700 |...... 6.723 ....08/09/2023 ...|....03/16/2033 ...
680277-AC-4 ..... OLD SECOND BANCORP INC .. N R .. 2.CFE ..|... .. 1,000,000 |...80.5812 |... ,000,000 RN | N AR | N RN 3.500 |...... 3.500 ....04/06/2021 ...|....04/15/2031 ...
68389X-BN-4 ..... ORACLE CORP 12 .. 2.BFE ..|... .. 1,030,670 |...94.9213 |... ,020,470 e (5,308) |oeeeeneeeeenn0 [0 e 3.250 |...... 2.654 ....01/18/2022 ...|....11/15/2027 ...
68389X-CJ-2 ..... ORACLE CORP 12 .. 2.BFE ..|... ,996,480 |. 108.5627 |... 2,171,254 |.... ,99,782 265 [0 0 6.250 |...... 6.274 ....11/07/2022 ...|....11/09/2032 ...
69120V-AP-6 ..... BLUE OWL CREDIT INCOME CORP . 1,2 e .. 2.CFE ..|... .. 997,350 |. 102.5289 |... 1,025,289 |.... 998,014 0 . e B33 [0 0 [ 7.750 |...... 7.813 ...09/09/2022 ...|....09/16/2027 ...
69120V-AR-2 ..... BLUE OWL CREDIT INCOME CORP . 1,2 e .. 2.CFE ..|... ,987,060 |. 103.9676 |... .. 2,079,352 |.... ,988,251 |ouvvenniiiiinnnd 0 fooeerreee 1,191 0 0 7.950 |...... 8.110 ....06/06/2023 ...|....06/13/2028 ...
69506Y-SC-4 ..... [BANC OF CALIFORNIA .......... 2, L3.AFE .. ...86.5000 |. ..346,000 |. .346,000 |.. . (54,000) |. 0] \eeenn3.250 |......3.251 ....04/27/2021 .. 05/01/2031 ...
709599-BS-2 ... PENSKE TRUCK LEASING CO LP ..... 1, ..2.BFE ..|.. L 101.3271 [ 1,013,271 |.... .1,000,000 |. ...998,312 |..... 0 ... 392 o0 0 ) 5.700 |...... 5.747 ...01/05/2023 ... |....02/01/2028 ...
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709599-BT-0 ..... PENSKE TRUCK LEASING CO LP ....ovvvviiiiiiniiiiiiiiinnnns 2 s L2BFE L 995,420 |. 101.1682 |.............. 1,011,682 ,000,000 (U R 1 N RN | N AR | B KN 5.550 |...... 5.653 [MN ..ocee oeviiiiiniiens 9,250 ....03/27/2023 ...|....05/01/2028 ...
718547-AT-9 ..... PHILLIPS 66 CO ....eeevvveneeeeeennnneeeeeemnneeeeeemnnnns fooe von e [1,2 s .. 2.AFE ..|... .. 997,680 |. 100.7189 |... .1,000,000 |.. O 889 |0 0 e 4.950 |...... 5.003 (D ....... e 4,125 |... ....08/27/2023 ...|....12/01/2027 ...
74930B-AG-0 ..... RBB BANCORP .....ceeevvveniieiiniiineeceiiineeecvnninee foee ven oo [2,5 i .. 2.BFE ..|... 1,000,000 |...70.0370 |... .1,000,000 |.. I RN | N | RPN | B A 4.000 |...... 4.001 A0 ...... .... 10,000 |... ....03/23/2021 ...|....04/01/2031 ...
758750-AE-3 ..... REGAL REXNORD CORP ......eeeeeeemnneeeeeemnneeeeemnnnns fooewen e [1,2 s .. 2.CFE ..|... .. 999,150 |. 102.1941 |... .1,000,000 |.. . O [ 148 |0 [0 6.300 |...... 6.314 [FA ...... .... 23,800 |... ....01/09/2023 ...|....02/15/2030 ...
79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC .....evvnvvvvvrnnnniniinnnnsfoen e e 1,2 il .. 2.AFE ..|... .. 997,720 |...79.7787 |... .1,000,000 |.. ....998,265 LU R0 - I N | I RPN | ) AN 3.350 |...... 3.377 (A0 ...... e 6,979 |... ....04/13/2021 ...|....04/16/2031 ...
845011-AF-2 ..... SOUTHNEST GAS CORP ....veeeeeeeneeeeeeeemnieeeeeemennns foee ven | [1,2 s .. 2.AFE ..|... ...1,498,005 |. 103.1084 |... 1,546,626 |.... .1,500,000 |.. ,498,391 JL I R 51s I APPSRt | B IR | ) AU 5.800 |...... 5.831 (D ....... e 7,250 |... L 11729/2022 ... |....12/01/2027 ...
854502-AT-8 ..... STANLEY BLACK & DECKER INC ....evvvnnvvviiinnnnivvinnnns oo e e 1,2 s .. 2.AFE ..|... .. 1,003,500 |. 104.9666 |... 1,049,666 |.... .1,000,000 |.. ,002,991 LU SRR 101 N N | I RPN | ) AN 6.000 |...... 5.918 [MS ...... ... 19,167 |... ....03/02/2023 ...|....03/06/2028 ...
86275#-AA-1 ... STRATEGIC CR OPP 4.25 04/01/2026 ... ..2.BPL ..|.. 1,000,000 |...93.3193 |... .1,000,000 |.. ,000,000 J I N | I FORRRRRt | B ISP | B AU 4.250 |...... 4.253 | JAJO ... .. 10,625 |... ....08/31/2021 ...|....04/01/2026 ...
866677-AJ-6 ..... SUN COMMUNITIES OPERATING LP .2.CFE .. .. 997,290 |. 100.9078 |. ..1,009,078 |. .1,000,000 .997,484 |.. .0 .5.700 |......5.736 ....01/09/2023 .. 01/15/2033
87227R-0E-7 ..... HUNTINGTON NATIONAL BANK L2.AFE .. ,000,000 |...96.8970 |. ..968,970 |. .1,000,000 .1,000,000 |.. .0 .5.500 |......5.501 ....05/01/2020 .. 05/06/2030
87264A-CY-9 ..... T-MOBILE USA INC . .2.BFE .. ,996,540 |. 100.6030 |. ..2,012,060 |. .2,000,000 .1,99,704 |.. .0 ......5.080 |......5.072 ....02/06/2023 .. 07/15/2033 ...
89214P-DD-8 ... TOWNEBANK e eeeeeeee e eeeeee e eemeee e eeeennnes oo ven | e [2,5 i .. 2.AFE ..|... 1,000,000 |...84.8577 |... 848,577 |.... .1,000,000 |.. ,000,000 J I N | I FORRRRRt | B ISP | B AU 3125 |...... 3.125 ...02/02/2022 ...|....02/15/2032 ...
896239-AE-0 ..... TRIMBLE INC ..eevveiniiiiiiiiiieeiinineeveeeeieeeeenes oo ven e [1,2 s .. 2.CFE ..|... .. 998,430 |. 106.6780 |... 1,066,780 |.... .1,000,000 |.. 998,540 O e 110 0 [0 6.100 |...... 6.121 ....02/23/2023 ...|....03/15/2033 ...
89677Y-AG-9 ..... TRIPLEPOINT VENTURE GROWTH BDC CORP. ..eevvveeeeeeens oo ven e | s .. 2.BFE ..|... 1,500,000 |...93.0707 |... 1,396,061 |.... .1,500,000 |.. ,500,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.500 |...... 4.500 ....08/01/2021 ...|....03/01/2026 ...
92343V-ER-1 ..... VERIZON COMMUNICATIONS INC ...cvvvnnivviiinnnnenrevinans foen wee | e [T .. 2.AFE ..|... .. 489,830 |...99.0182 |... ..496,000 |.. ....492,890 LU RS- £ I N | N RPN | ) FN 4.329 |...... 4.478 ....06/21/2018 ...|....09/21/2028 ...
92345Y-AH-9 ... VERISK ANALYTICS INC ..eeeeneeeeeeeeeeeeeeeeeeeeee foes e e 1,2 s .. 2.BFE ..|... .. 990,390 |. 106.7322 |... .1,000,000 |.. ....991,038 O [ 648 |0 [0 e 5.750 |...... 5.877 ....08/02/2023 ...|....04/01/2033 ...
92840V-AG-7 ..... VISTRA OPERATIONS COMPANY LLC ...ovvvnvvviiinnniiivinnns oo e e 1,2 s .. 2.CFE ..|... 1,463,790 |...94.7500 |... .1,500,000 |.. ,476,305 O e 7,061 |0 [0 e 3.700 |...... 4.253 ....03/14/2022 ...|....01/30/2027 ...
92852L-AC-3 ... VITERRA FINANCE BV ..evveeeeeeeeeieeeeeeeneeeeeenes oo e | G [ 1,2 s .. 2.CFE ..|... .. 498,140 |...98.8548 |... 494,274 |.... ... 500,000 |.. 498,721 O [ 38 |0 0 e 4.900 |...... 4.985 ...04/13/2022 ...|....04/21/2027 ...
950810-AA-9 ..... WESBANCO INC ..eeeviiviiiiiiiiinieeeeeeniieeeveenens oo ven e [2,5 i .. 2.BFE ..|... .. 3,000,000 |...82.7219 |....oevnnnnnns 2,481,657 |.... .3,000,000 |.. ....3,000,000 LI RN | I N | RPN | B SN 3.750 |...... 3.751 (A0 ...... .. 112,500 |....03/18/2022 ...|....04/01/2032 ...
984851-AH-8 ..... YARA INTERNATIONAL ASA . .. 2,000,000 |. 110.5436 |.........ceee. 2,210,872 |.... .2,000,000 |.. ....2,000,000 0 0 0 o0 7.378 |...... 7.378 |IN ...... .. 147,560 |....11/08/2022 ...|....11/14/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 129,812,136 | XXX 127,877,736 131,477,648 129,957,120 30,527 197,365 0 0 XXX XXX XXX 1,783,3% 5,354,301 XXX XXX
03464H-AA-3 ..... AOMT 225 A1 - CMO/RMBS .... .. 838,008 |...97.4151 |... s ....841,207 O L R | RN | B AN 4.500 ...07/29/2022 ...|....05/25/2067 ...
059522-AA-0 . BAFC 2007-C 6A1 - RMBS ... . 35,570 |...96.7750 |. 41,361 ..38,113 |.. .0 (1,753) | .5.892 |.. ....02/25/2016 .. 05/20/2047
07336F-AA-4 ..... BVINV 2022-INV3 A1 - CMO/RVBS . 1,526,080 |...84.4192 |. 551,781 .1,523,070 |.. .0 (221) |. .3.000 |.. ....02/17/2022 .. 01/25/2052
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RVBS . ...81.9688 |. ,984,170 .3,826,827 |.. .0 ..1,455 | .2.500 |.. ....02/10/2022 .. 06/26/2051
07386Y-AE-4 ..... BSARM 2007-5 3A1 - CMO/RMBS . ...85.0699 |. ..508,373 .488,336 |.. .0 . 4,166 |. .4.322 |.. ....01/11/2019 .. 08/25/2047 ...
10569F-AA-6 ..... BRAVO 2022-NaM1 A1 - CMO/RMBS . ...93.6849 |. . 1,443,564 . 1,450,976 |.. .0 22,852 |. .3.626 |.. ...08/15/2022 .. 09/26/2061 ...
12530B-AA-7 ..... CFMT 2021-3 A - CMBS ...97.3100 |... .2,729,680 |.. ....2,730,525 0 e (3,343) | 1.151 ....10/22/2021 ...|....10/27/2031 ...
12530G-AA-6 ..... CFMT 2022-HB9 A - RMBS .... ...93.9000 |... . .. 0 . L2574 |0 [0 | 3.250 ....09/23/2022 ...|....09/25/2037 ...
12530J-AA-0 ..... CFMT 22AB2 A - CMO/RMBS ... .. 87.8000 |... .1,985,200 |.. LU SRR ¢ I N | N RPN | B A 2.000 ...02/14/2022 ...|....02/26/2052 ...
12544D-AG-4 ..... CWHL 2007-14 A7 - CMO/RMBS ...51.4190 |... . . .. 0 [ (508) |0 [0 6.000 ....05/31/2009 ...|....09/25/2037 ...
12545E-AK-2 ..... CWHL 2007-J2 2A9 - CMO/RMBS ... ...38.9981 |... ..184,769 |.... 473,791 .. . O e (11,417 |0 o0 6.000 ....06/31/2009 ...|....07/25/2037 ...
12546Y-AA-9 ..... CHNGE 222 A1 - CMO/RMBS ... ...93.1175 |... 1,493,319 |.... .1,603,693 |.. .... 1,607,282 0 e 6,893 |0 o0 e 3.757 ...02/22/2022 ... |....03/25/2067 ...
12551S-AA-4 ..... CHNGE 224 A1 - CMO/RMBS ... ...98.9573 |. .. 2,352,965 |. .2,377,758 .2,342,109 |.. .0 .6.000 |.. ....00/20/2022 .. 10/25/2057 ...
12566X-AM-0 ... CMALT 2007-A7 2A3 - CMO/RMBS ...94.8582 |. ..272,758 |. ..287,543 157,788 |.. .0 .6.250 ....12/29/2021 .. 07/25/2037
12659Y-AA-2 ..... COLT 2022-3 A1 - CMO/RMBS . ...94.1175 |. ..845,702 .0 .3.901 |.. ....03/17/2022 .. 02/25/2067
12662Y-AA-T ... COLT 226 A1 - CMO/RMBS .. ...98.3005 |. ..420,956 .0 .4.650 |.. ....06/30/2022 .. 07/25/2067
12663D-AC-8 ..... CSMC 22NaM5 A1 - CMO/RMBS . . 101.1585 |. ..902,754 .0 ......5.169 |.. ...08/01/2022 .. 05/25/2067 ...
126670-NY-0 ..... CWL 2005-16 2A3 - RMBS .... ...99.2213 |... ... 76,271 |.. 0 [ (3,298) |0 o0 e 5.669 ....12/08/2005 ...|....07/25/2034 ...
126694-HN-1 ..... CWHL 2005-25 A9 - CMO/RMBS ...49.7827 |... L2402 . LU SRR (- +1c N N | I RPN | ) AN 5.500 ....11/10/2005 ...|....11/25/2035 ...
12669G-R4-5 ..... CWHL 2005-15 A8 - CMO/RVBS . s . ...55.7742 |... ..234,466 |.. 0 e (3,818) |0 [0 e 5.500 ....07/19/2013 ...|....08/25/2035 ...
17030E-AA-5 ... CHNGE 2022-3 A1 - RUBS .. .FFE ..|... .. 410,746 |...98.0017 |... ..419,783 |.. O 2,652 o0 [0 5.000 ....06/24/2022 ...|....05/25/2067 ...
17030J-AA-4 ... CHNGE 2022-1 A1 - RMBS .. e |4 e | 1O FE Ll 1,081,761 ...90.8233 |... 1,031,768 |.. 0 [ 4,607 0 o0 e 3.007 ...01/21/2022 ...|....01/25/2067 ...
173076-4H-8 ..... CMLTI 2006-WF1 A2C = RMBS ......ovvvvvvennniniivnnnnnnnne fone ven | nnnnns 4. AR 0]...49.8665 |.....cooeeeeennn 63,217 |oiiiiiinnnnnns 126,773 [ 27,603 |oeenennnnnnnn 0 fooeeennnn3,249 |0 0 s 6.098 ...03/22/2006 ... |....03/25/2036 ...
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17307G-WN-5 ... CMLTI 2005-WF2 AF7 = RMBS ...oevviiiiiiiinieiiiiiinnnns AR e 01...89.1029 |...covvenieeeennnn 39,908 [oueniviinnnnn 44,789 i 0 0 e (1,919) |0 o0 e 5.749 ....08/11/2005 ...|....08/25/2035 ...
17309B-AB-3 ..... CMLTI 2006-WF2 A2C - RMBS L TAFRM ... ...38.2499 | 117,641 807,560 | 78,165 [0 e 5,467 0 [0 e 5.852 ....05/31/2009 ...|....05/25/2036 ...
3173P-AA-5 ... FASST 2022-S3 A1 - CMO/RMBS ... .. 1.AFE ..|... ...91.8438 |.............. 2,636,328 |..............2,870,447 |..............2,740,210 |oeerriinnnnnnl0 [ 81,537 o0 e l0 e 2.000 ....06/21/2022 ...|....06/25/2052 ...
32051G-EZ-4 ..... FHAMS 2004-AA7 1A1 - CMO/RMBS ... L TAFRM ... ...91.8402 |......oieeennn 736,393 |onninieeennn... 801,820 |oeiiinnnnn. 658,014 |0 [t (35,880) [0 [0 e 5.233 ....02/19/2016 ...|....02/25/2035 ...
32052(-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RMBS .... L TARN L ...65.7273 |... .. 486,881 |ovvveneeeennnn0 [ (17,135) |0 [0 s 5.048 ....06/20/2015 ...}|....07/25/2036 ...
33851R-AA-9 ..... FSMT 2021-10INV A1 - CMO/RMBS ... LA ) ...84.6678 |... 700,336 |.... . . 771,834 [ooeeeeeiiiiee 0 o391 [0 0 e 3.000 ...04/08/2022 ...|....10/25/2051 ...
33851T-AD-9 ..... FSMT 2111IN A4 - CMO/RMBS ...81.4616 |... ,371,888 |.... .1,684,092 |.. 01,690,382 [onniiiiiiinnn0 e (776) [0 feiil0 e 2.500 ....10/20/2021 ...|....11/27/2051 ...
33852H-AB-8 ..... FSMT 2021- 8INV A3 - CMO/RMBS ... ...82.0938 |... 672,240 |.... 818,869 |eeniieeeennn 797,015 [0 8 [0 0 [ 2.500 ....01/27/2022 ...|....09/25/2051 ...
36168M-AA-1 ... GCAT 2022-NQM3 A1 - CMO/RVBS ...96.5668 |. ,734,329 |. .1,795,989 .4.349 |.. ....07/11/2023 .. 04/25/2067
36168-AA-9 ..... GCAT 22NQM5 A1 - CMO/RMBS . . 102.4377 |. ..911,039 |. ..889,359 5.710 |.. ....10/14/2022 .. 08/25/2067
36169K-AA-4 ... GCAT 2022-NoM2 A1 - CMO/RVBS ...96.2750 |. ,588,235 |. . 1,649,686 ......4.210 |.. ....04/28/2022 .. 02/25/2067 ...
36170H-AA-8 ..... GCAT 2022-NQM4 A1 - RVBS . 100.6429 |... 1,770,563 |.... 01,759,252 |.oeeiieeeenn 1,768,696 [.ooeennieei 0 | 8,597 [0 |0 [ 5.269 ...08/12/2022 ...|....08/25/2067 ...
362341-4F-3 ..... GSR 2006-AR1 3A1 - CMO/RMBS .... . 102.7924 |... ... 24,865 |.... 24,190 21,632 [0 2,185 [0 [0 e 4.627 ....08/26/2014 ...|....01/25/2036 ...
362341-FN-4 ... GSR 2005-AR4 3A5 - CMO/RMBS ... ...70.5294 |... .. 148,193 |.... L 210,116 |oeeeenneeeennn 154,814 |0 e 1,435 |0 0 e 4.49% ....03/16/2016 ...|....07/25/2035 ...
362341-XG-9 ..... GSR 2005-AR7 6A1 - CMO/RMBS . L. 92,6937 |..ooovnnnn 111749 | 120,557 [ T1ABT 0 e (BTT) [0 0 4.511 ....02/25/2016 ...|....11/25/2035 ...
39678II-AA-6 ..... GCSP 51 A - CMO/RVBS . ...94.1182 |... . eeeeneeeeeeennn 02,551 [ 62,914 |0 [ (388) o0 [0 4.635 ....07/18/2005 ...|....09/25/2034 ...
41161P-TN-3 ..... HVMLT 2005-10 2AA - CMO/RMBS .. .. 124,589 |...66.4987 |... 133,397 |oovvvnieeenenn 200,600 f.oeeniiinnnnnnnn 49,612 |0 e (421) |0 [0 6.090 ....07/09/2008 ...|....11/19/2035 ...
41161P-K-7 ..... HVMLT 2005-11 2A - CMO/RMBS ... .. 132,316 |...91.5983 |... 172,525 |.... . . ... 134,854 |0 [ (18,446) |0 [0 6.090 ....07/09/2008 ...|....08/19/2045 ...
452760-AA-2 ..... IMPRL 2022-NQM5 A1 - RMBS ... ,718,953 |...99.7770 |... ,715,140 |.... .1,718,974 |.. 1,720,044 |0 e 6,476 [0 [0 5.390 ....08/02/2022 ...|....08/25/2067 ...
46592K-AC-6 ..... [ JPMMT 2021-3 A3 - CMO/RMBS ,047,155 |...82.1558 |. .1,064,453 01,045,422 |.. .2.500 |.. ...01/10/2022 .. 07/25/2051
466247-2P-1 ..... JPMMT 2005-S3 A2 - CMO/RMBS . . 51,694 |...46.3502 |. ..105,211 44,191 .. .5.750 ....06/31/2009 .. 01/25/2036
46627M-CU-9 ..... JPALT 2006-A1 2A1 - CMO/RMBS . 14,177 |...77.5386 |. ..202,487 109,706 |.. .4.457 ....02/07/2006 .. 03/25/2036
466300-AL-4 ..... JPMMT 2007-S2 111 - CMO/RMBS .. 356,495 |...42.5622 |. ..544,001 .155,236 |.. .6.000 ...05/31/2009 .. 06/25/2037 ...
46637U-AA-5 ..... JPTEP 2012-3 A - CMO/RMBS . 251,340 |...91.6681 ..260,456 .252,830 |.. ......3.000 |.. ....12/10/2013 .. 10/27/2042 ...
46637V-AA-3 ..... JPTEP 2012-2 A - CMO/RMBS ... .. 417,263 |...92.0280 |... ..419,006 |.. 763 0 [ 28 0 0 3.000 . 1172572013 ... |....09/17/2042 ...
46639A-AA-7 ... JPTEP 2012-5 A - CMO/RVBS . .. 243,314 |.. 88.1007 |... 253,452 |.eoeiieeeeen 288,927 |0 199 [0 0 e 2.500 ....08/11/2014 ...|....12/27/2042 ...
46654C-AE-5 ... JPMNMT 2021-INV7 A2A - CMO/RMBS ... 1.4 .. 8,161,602 |...81.8603 |... . .8,503,052 |..............8,156,321 [.....oooiininnn0 e 3,175 [0 0 s 2.500 ....02/10/2022 ...}|....02/26/2052 ...
46654D-AD-5 ... JPMNMT 21INV4 A2 - CMO/RVBS ,310,622 |...85.4375 |... 1,402,992 |.... 1,642,126 |oeeneeeeeenn 1,312,786 [0 3734 [0 0 [ 3.000 ....10/19/2022 ...|....01/25/2052 ...
46656A-AA-5 ..... JPMMT 2022-DSC1 A1 - CMO/RMBS ... ,709,092 |...95.4145 |... 1,757,284 |.... 8,737 e 1,713,352 [0 30694 [0 0 [ 4.750 ... 11/22/2022 ...|....01/25/2063 ...
525221-EM-5 LXS 2005-7N A1A - RMBS .... .. 431,163 |...90.8208 |... 534,587 |.... ... 588,618 |.. 476,413 [0 e 781 [0 0 6.010 ...07/09/2008 ...|....12/25/2035 ...
55284P-AC-9 ..... [MFRA 2022-NQM1 A1 - RMBS ,485,788 |...95.7254 |. 1,422,280 . 1,485,792 1,491,252 |.. 4112 .. ....03/21/2022 .. 12/27/2066 ...
55284T-AA-5 . MFRA 22INV1 A1 - CMO/RMBS ,223,880 |...95.5642 |. 1,180,9% |. 1,235,812 .1,227,714 |.. .3.907 |.. ....04/05/2022 .. 04/25/2066
552850-AA-0 . MFRA 2022-NQM2 A1 - RVBS .. ...95.1%7 |. ..811,671 | ..852,625 .839,770 |.. .3.944 |.. ....06/07/2022 .. 05/25/2067
585490-AC-9 . MELLO 22INV1 A2 - CMO/RVBS ...83.6538 |. ..3,722,612 |. . 4,450,021 . 4,399,973 |.. .3.000 |.. ....02/10/2022 .. 03/25/2052
58549J-AK-0 ..... [MELLO 22INV2 A4 - CMO/RMBS .. ...87.5837 |. .. 1,621,367 |. .1,711,629 |.. ......3.000 |.. ....03/14/2022 .. 03/25/2052 ...
58550N-AC-5 ... MELLO 21INV4 A3 - CMO/RVBS ...81.8438 |... 1,458,540 |.... e 1,722,359 [0 e 276 [0 [0 e 2.213 ...02/09/2022 ...|....12/25/2051 ...
61772L-AJ-0 ..... MSRM 2021-2 A3 - CMO/RMBS ... ...81.5281 |... 1,213,477 |.... BT 0 e 182 0 0 2.500 ....01/27/2022 ...|....05/25/2051 ...
B1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS ... ...81.3922 |... 1,305,376 |.... e 1,617,866 [eeeeeeeneieenn0 o (983) [0 o0 e 2.500 ....10/14/2021 ...|....08/25/2051 ...
64831D-AB-8 ..... NRZT 22INV1 - CMO/RMBS ... ...84.6654 |... 2,082,894 [oiiiiiiiennnl0 4954 0 [0 3.000 ...10/21/2022 ...|....03/25/2052 ...
65535A-AA-2 ..... NHEL| 2006-AF1 A1 - RMBS .. L.21.0702 |oeeeeeiieeeeennn 76,539 [l 363,257 [ O 0 e (40163) [0 0 e 6.032 |.... ....11/03/2006 ...|....10/25/2036 ...
65535V-8J-8 ..... NAA 2006-AP1 A2 - RMBS .... ...30.2675 |... 379,113 [0 e 11,212 o0 [0 e 5.515 ....12/29/2021 ...|....01/25/2036 ...
670855-AA-3 ..... 0BX 23NQM1 A1 - CMO/RMBS .. . 103.0000 |... . e 1,766,050 |.eeeeeeeiiienn0 e 86 [0 [0 6.120 ...01/06/2023 ...|....11/27/2062 ...
67448E-AA-6 ..... 0BX 22INV4 A1 - CMO/RVBS .. ...87.7214 |... ..898,705 |.. 839,319 |oeveiiiiinnnnn0 oo 793 |0 0 3.500 ....06/07/2022 ...|....06/25/2052 ...
67448X-AA-4 ... 0BX 2021-J3 A1 - CMO/RMBS . ...81.3426 |. N .2,130,063 .2,153,715 |.. (1,328) | ......2.500 |.. ....10/01/2021 .. 10/25/2051 ...
67648B-AE-2 ..... BVINV 22INV1 A5 - CMO/RVBS .. 87.7878 |...oovunnnnnns 2,856,680 |.... .3,254,074 |. .... 2,836,485 12,859 [0 0 2.500 ...04/21/2028 ... |....12/26/2052 ...
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69374X-AA-8 ..... PSMC 2019-2 A1 = CMO/RMBS ......ccevveenviviiiniiieeeens foee vee | s 4 s 1.4 ... L..98.1569 |.....oviiiennnnnn 19,063 [onnnniiiiinnnn 19,420 i 19,508 |0 e (140) [0 0 3.500 |...... 1.812 ....10/08/2019 ...|....10/25/2049 ...
69375B-AA-5 ..... PSNMC 2019-3 A1 - CMO/RMBS ... 1.A ... ...94.4663 |.................163,810 |.....oceeennn 173,405 |oooiennnnnn 174,085 e 0 e (962) [0 o0 e 3.500 |...... 2177 ....10/28/2019 ...|....11/26/2049 ...
743874-AC-3 ..... PFMT 2020-1 A2 - CMO/RMBS ... 1.4 ... L..84.4638 |......ooeeeenn 157,728 |oennnniiinnnn 186,741 i 189,106 a0 e (198) [0 0 3.000 |...... 2.729 ....02/14/2020 ...|....02/25/2050 ...
TA38TM-AA-T ... PFMT 21J1 A1 - CMO/RMBS ... A LL.81.3141 | 3,404,847 ...l 4,297,960 |oiiiiennnn 4,318,328 |0 e (2,14 [0 0 e 2.500 |...... 2.449 ...09/29/2021 ...|....10/25/2051 ...
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS .... LA . ...88.2905 |... recevneneeeeenn 109,671 [ 111855 L0 [ (B7) [0 [0 3.500 |...... 2.633 ....10/11/2019 ...|....09/27/2049 ...
749384-AA-1 ... RCKT 2021-5 A1 - CMO/RMBS ... 1.A ... 1, ...81.9688 |... ,385,006 |.... e 1,686,536 |...ooeeeennnnnn0 foeeiiiiiee e (616) [0 o0 e 2.500 |...... 2.538 171272021 ... 1172772050
T4938F-AA-6 ..... RCKT 2022-1 A1 - CMO/RMBS ... 1.4 ... 1,742,922 |...82.1007 |... ,460,387 |.... 1,740,595 [0 e 1 0 0 2.500 |...... 2.803 ....01/10/2022 ...|....01/25/2052 ...
749381-AB-7 ..... RCKT 222 A2 - CMO/RMBS 1A ) 1,250,745 |...81.8438 |... ,082,341 |.... e 1,250,191 [0 e 750 [0 o0 e 2.500 |...... 3.271 ....02/17/2022 ...|....03/25/2052 ...
T4939K-AA-4 ..... RCKT 2021-6 A1 - CMO/RMBS LA 1, ...81.9688 |. ,430,923 |. 1,721,089 |.. .2.500 |......2.703 ...01/06/2022 .. 12/26/2051
74969T-AA-8 ..... RBIT 2021-HB1 A - RMBS . A FE .. ...96.2425 |. ..333,915 |. .346,884 |.. .1.259 |......1.285 ... 11/17/2021 .. 11/25/2031
T4970F-AA-5 ..... RPIT 2022-3 A - CMO/RVBS A FE L. ...86.9855 |. .. 1,304,783 |. .1,430,529 |.. ......4.000 |......6.119 ....08/04/2022 .. 08/25/2062 ...
74981C-AA-9 ..... RUN 22NQM1 A1 - CMO/RMBS AFE .. ...95.2326 |... 821,679 |.... 858,491 [.ooeeeiiiieen0 e 3744 |0 0 e 4.000 |...... 4.729 ...08/29/2022 ... |....03/25/2067 ...
75116F-BH-1 ..... RALI 2007-QS9 A33 - CMO/RVBS .. AFM L .. 77.7887 |... 873,930 |0 [0 29,805 iiiiinnnl0 [0 6.500 ...12/29/2021 ... |....07/25/2037 ...
75156W-AD-5 ..... RAMP 2006-RS4 A4 - RNBS 1..99.1996 |..oeeviiieeeeenn 83,172 |l 83,844 83,521 0 el B8 [0 0 6.030 ...09/18/2014 ...|....07/25/2036 ...
76110V-QL-5 ..... RFMS2 2004-HS2 A16 - RVBS L..95.5000 |..ooevviiiiiiiiiiiinn O e O L 0 0 0 0 [0 5.170 ....06/22/2004 ...|....06/25/2034 ...
761118-FI-5 ..... RALI 2005-QA9 N41 - CMO/RMBS .. ...86.7772 |... . 10250,524 |.ooeeeee (7,639 [ 3,809 o0 [0 4.744 ...02/24/2016 ...|....08/25/2035 ...
761118-U0-9 ..... RALI 2006-QS2 1A9 - CMO/RMBS .. ...82.3637 |... 105,480 |.... ....105,480 |.........(16,775) [.......e00. 6,620 |ooevvnnnininnnn0 [0 s 5.500 ....02/13/2006 ...|....02/25/2036 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ...88.6105 |... 122,468 |.... 141,885 0 e (88) |0 [0 3.500 ....10/08/2019 ...|....11/25/2049 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS ... ...87.4660 |... 567,198 |.... 100859,367 |oveviiiiiiinnn0 [ (B) 0 0 3.500 ....02/13/2020 ...|....03/25/2050 ...
81748T-AA-1 ... SEMT 2021-7 A1 - CMO/RMBS ...81.8438 |. .870,904 |.. .2.500 |.. ....10/06/2021 .. 11/27/2051
81749C-AA-7 ..... SEMT 2022-1 A1 - CMO/RMBS ...80.7487 |. 858,061 |.. .2.500 |.. ....01/19/2022 .. 02/26/2052
863579-UL-0 ..... SARM 2005-15 1A1 - CMO/RMBS . ...57.1305 |. .483,327 |.. .4.635 |.. ...02/16/2016 .. 07/25/2035
863579-VH-8 ..... SARM 2005-17 1A1 - CMO/RMBS . ...96.7791 ..81,00 |.. .5.269 |.. ....02/26/2016 .. 08/25/2035 ...
86358R-DX-2 ..... SASC 2001-SB1 A5 - RMBS ... ...74.1538 |. ..48,791 |.. ......3.375 |.. ....05/16/2002 .. 08/25/2031 ...
89175J-AB-6 ..... TPMT 176 A2 - CMO/RMBS .... ...91.2429 |... . 500,000 |.. L A87,769 0 3,949 0 [0 3.000 ....03/04/2019 ...|....10/25/2057 ...
89176E-AB-6 ..... TPMT 2018-1 A2 - RMBS ...94.6626 |... ... 500,000 |eeeunieieennnnnd92,162 [0 | 3,087 [0 0 [ 3.250 ....03/04/2019 ...|....01/25/2058 ...
90354T-AC-3 ... UWM 2021-INV2 A3 - CMO/RVBS . ...80.9156 |.............. 1,027,121 |ooennennnnnnn 1,269,373 |oeeiiennnnnnn 1,229,194 |0 e 185 o0 [0 2.500 ....02/04/2022 ...|....09/25/2051 ...
90355R-AC-6 ..... UM 211NV3 A3 - CMO/RVBS ...81.8594 |..............2,117,109 |.............. 2,586,275 |...ceennnnnnn 2,502,438 |oeenniiiennnl0 e 489 |0 0 e 2.500 ....02/04/2022 ...|....11/25/2051 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RVBS .. ...85.7504 |.............. 1,601,028 |.............. 1,867,074 |.............. 1,842,071 |oeeniriinnnnnnl0 foeeeennnn 11,726 [l e l0 e 1.824 ....02/10/2022 ...|....11/26/2066 ...
92538N-AA-5 VERUS 2022-4 A1 - CMO/RMBS ...97.5893 |... 793,816 [..oeeeeeenneeenn0 e 3,928 [0 0 e 4.474 ...04/22/2022 ... |....04/25/2067 ...
92538U-AA-9 . VERUS 2022-3 A1 - CMO/RMBS .. ...93.3671 1,627,034 |.. . .4.120 |.. ...08/22/2022 .. 02/25/2067 ...
929227-47-0 ..... [WAMU 2003-S4 2A1 - CMO/RVBS . ...97.4526 |. ..122,053 122,152 |.. 0 .5.500 |.. ....03/03/2016 .. 06/25/2033
92990G-AG-8 ..... [WAMU 2007-HY5 2A5 - CMO/RMBS ...85.2636 |. .1,316,932 1,122,863 |.. .(87,621) |. .4.043 |.. ...02/17/2016 .. 05/25/2037
93934FKP-6 . WMALT 2006-1 3A2 - CMO/RMBS . ...89.9893 |. 83,616 ..75,246 |.. .(11,900) |. .5.750 |.. ....12/29/2021 .. 02/25/2036
94984D-AC-8 . WFMBS 2006-AR13 A3 - CMO/RMBS . ...96.8479 |. L 74,952 .. 2,535 | ......6.180 |.. ....02/24/2016 .. 09/25/2036 ...
95002K-AA-1 ... WFMBS 2020-1 A1 - CMO/RMBS ...84.6402 |... . 894,060 |eeevineeeeennn0 e (28) |0 [0 3.000 ...02/14/2020 ...|....12/27/2049 ...
95003H-AA-7 ..... WFMBS 2022-1 A1 = CMO/RMBS ......oeviiivivnnnniiiiinnnnns ...82.0665 |.............. 1,832,452 |.............. 2,232,886 |.............. 2,191,704 [0 e 884 [0 0 [ 2.500 ...01/13/2022 ... |....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 107,188,426 | XXX 98,278,323 114,483,930 106,404,513 (121,400) 357,174 0 0 XXX XXX XXX 285,723 3,638,789 XXX XXX
05608B-AA-8 ..... |BX 2019-1IMC A = CMBS .o eeeee e eeeees fo vee | s ‘4,5 ....... | TA o 1,000,000 |...99.3470 |....cevvennneeenn 993,470 |[..ccvvvnnnnnns 1,000,000 [...eoeeeennnnn 1,000,000 |-eveeneeeeennnnn (V1 O [V (VI 0 |..... 6.408 |...... 6.482 [MON ..... |eeeeeeeeraennns 3,026 |oeevuueeaanes 60,885 |....05/02/2019 ...|....04/17/2034 ...
10805V-AA-5 ... BRDGE 22SFRT A = CMBS .......ccevviiiiivnnnniniiinnnnnnns fooe ven | unnnns 4 .| TAFE | 1,822,065 ]...95.5923 |...........nnt 1,911,846 [............ 2,000,000 |..eevunnnnnns 1,877,650 |..ovenniiiinnnnd (U 48,910 |.ooiiiiinnnnnns [ 0 )...... 3.400 |...... 6.982 [MON ... [ieeeeeeiiiinnns 5,667 [....oovvvnnnnns 68,189 |....11/17/2022 ...|....11/19/2037 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 2,822,085 | XXX 2,905,316 3,000,000 2,877,650 0 48,910 0 0| XXX XXX XXX 8,692 129,074 XXX XXX
000844-AC-4 ..... |ABPCI 8 ATB = D0 eveeeeeeeeeeeeie e e ‘ ...... ‘C ...... ‘4 ......... | TAFE | 2,002,578 |...93.4593 |.............. 1,869,186 |..cevvvnnnnnns 2,000,000 |eeeeunneaens 2,000,929 |eeeuuiieeennnn (V1 ({23 R (VI 0 |oueeen 2.462 |...... 2.437 [JAJO oot e VA I 49,240 |....04/27/2021 ...|....04/20/2032 ...
00086A-AS-3 ..... ABPCI | AB2 = CDO ...eivvvvenniiiiiiiiniiiiiiiiiineeenns foen oae C...... 4 .| TAFE | 1,000,000 |...92.0561 [......coeunnnnnns 920,561 |..ovuunnnnnnns 1,000,000 |.............. 1,000,000 J..oeenniiinnnnnd [ [ [ 0 ...... 2.750 |...... 2.759 [JADD oot frviieiiniins 5,424 |...ovvvnnnnnnns 27,500 |....04/29/2021 ...|....07/20/2033 ...
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00180A-AB-5 ..... AMSR 2020-SFR1 B = CMBS ......cevvunvvviiirninnineciinians fean e LLAFE L 999,998 |...95.1459 |.....cooeeiinnnn 951,459 [.....oovnnnnns 1,000,000 |..eennierennnnnnn997,650 [ooeiiiiiiiiinin0 Jvennee e (756) [0 0 s 2.120 |...... 2.316 ....03/04/2020 ...|....04/17/2037 ...
006346-AW-0 ..... ADMSO 231 A2 - ABS .... |- 1.GFE L. . 101.3573 |.oeeiennnnnnns 1,013,578 |..............1,000,000 |-.ceeuunreeennnnn999,764 [oeeiiiinnienn0 oo (196) |0 o0 e 6.967 |...... 6.969 ....07/19/2023 ...|....07/15/2053 ...
01983K-AA-2 ..... ALLO 231 A2 - ABS e |4 | LFFE L ...97.8287 |..ooovinnnnnns 1,956,574 |..............2,000,000 [.............. 1,903,140 |.....coovvrennn0 fooiiiininn 9,386 |ooiivninniininnn0 [0 s 6.200 |...... 7.595 ....06/16/2023 ...|....06/20/2053 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO .. P . (V- 1,2 e .. 1.AFE ..|... ...91.2000 |...ccevnnnnnns 1,824,000 |..............2,000,000 |..............2,000,000 |......ccevvueenc0 Jooeerrnnieneeen0 o0 [0 e 2.875 |...... 2.885 ....05/25/2021 ...|....07/27/2039 ...
033295-AA-4 ... ANCHF 14 A - CDO ... [CRR—. 2 i .. 1.AFE ..|... ...90.3413 |....iinnnns 1,580,973 |.............n 1,750,000 |ooevvvnnnennnn 1,750,000 |oeennccennnnnnn0 o0 o0 [0 e 3.000 |...... 3.011 ....11/16/2021 ...|....01/23/2040 ...
03330P-AA-T7 ..... ANCHF 5 A - CDO |- TAFE L . ...96.9113 |... 941,461 |.... 971,466 o0 o0 0 0 4.100 |...... 4.098 ...01/26/2018 ...|....04/25/2036 ...
038413-AA-8 ..... AQFIT 2020-A A - ABS . .. 1.EFE ..|... .. 194,784 1...93.0053 |... 181,193 |[.... L1978 0 [ () 0 0 1.900 |...... 1.915 ....08/19/2020 ...|....07/17/2046 ...
05072L-AA-3 ..... AUDAX 111 A = D0 eeeeeeeeeeeeeeeeeeeeeeeeeeeennns foee e | Cennn |45 il 1.AFE ..|... ,194,09 |...99.8224 |... ..1,189,008 |.... e 1,192,304 [0 e (762) [0 [0 e 7.287 |...... 7.218 ....01/05/2022 ...|....01/22/2030 ...
05377R-DY-7 ..... AESOP 2020-2 A - ABS . .1.BFE .. 999,526 |...93.3039 |. ..933,039 |. 997,414 .. .2.020 |......2.171 ....08/05/2020 .. 02/22/2027
05377R-GC-2 ..... [AESOP 231 A - ABS .. 1AFE .. ,999,630 |...99.5159 |. .. 1,990,318 |. . 1,994,407 |.. .5.250 |......5.391 ....01/09/2023 .. 04/20/2029
05377R-GJ-7 ..... [AESOP 232 A - ABS .. 1AFE .. 999,925 |. 100.1480 |. ..1,001,480 |. .997,688 |.. ......5.200 |......5.362 ....01/09/2023 .. 10/20/2027 ...
05377R-HC-1 ..... AESOP 235 A - ABS N .. 1.AFE ..|... .. 999,843 |. 101.2531 |... 1,012,531 |.... 995,471 |0 e (4,872) |0 [0 5.780 |...... 6.022 ...05/24/2023 ... |....04/20/2028 ...
054920-AA-4 ... BDS 2020-FL5 A - CMBS ... [CRR—. 45 ... 1.AFE ..|... .. 202,420 |...99.0102 |... 2203,608 |oevviiiiiiennnn0 [ (2,629) |0 [0 6.368 |...... 8.665 ....08/27/2020 ...|....02/18/2037 ...
05493N-AA-0 ..... BDS 21FL9 A - CMBS (V- 45 ... 1.AFE ..|... ...98.1634 |... 892,170 e o0 0 0 6.288 |...... 6.625 ....10/01/2021 ...|....11/18/2038 ...
05553E-AA-T7 ..... BFNS 221 A - CDO [CRR—. 4 s 1.DFE ..|... ...93.9540 |... 002,392,850 [oiiiiiiinnnn0 i 27,334 Lol 0 5.000 |...... 6.612 ....10/07/2022 ...|....07/10/2035 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS ... (V- 45 ... 1.AFE ..|... ...98.4372 |... .. 222,000,000 |...eeeeennneeni0 o0 0 o0 6.79 |...... 6.887 ....12/09/2021 ...|....12/15/2038 ...
06759F-AC-0 ..... BABSN 2015-11 B1R - CDO ... [CRR—. 45 ... 1.AFE ..|... .100.0011 |... ..596,000 |..evvvennennnnnn896,000 foeenniiiiiinnn0 o0 o0 [0 e 7.267 |...... 7.318 ....07/23/2015 ...}|....10/21/2030 ...
072917-AC-1 ..... BXCMM 2022-1 A2 = CDO ...eeeeeeeeeeeeeeeeeeeeeemneee foeven | s 4 e .. 1.AFE ..|... ...91.2149 |... .2,500,000 |.. 022,500,000 |...oeeeeenieen0 o0 0 o0 e 3.410 |...... 3.424 ...02/10/2022 ...|....04/20/2035 ...
12510H-AA-8 ..... CAUTO 2020-1 A1 - ABS ... .. 1.AFE ..|... ...95.6861 |... 425,037 |.... L A32,916 |0 f9,422 0 0 2.690 |...... 5.083 ....06/17/2022 ...|....02/15/2050 ...
12510H-AC-4 . CAUTO 2020-1 A3 - ABS 1AFE .. .. 87.1868 |. ..580,925 |. .665,865 |.. .3.250 |......3.284 ....01/15/2020 .. 02/15/2050
12510H-AP-5 ..... | CAUTO 221 A1 - ABS . 1AFE .. ...89.0163 |. .. 2,483,555 |. .2,790,000 .2,789,517 |.. .3.350 |......3.377 ...03/08/2022 .. 03/15/2052
12520K-AA-0 ..... CFMT 21GRN1 A - ABS .. .1.DFE .. ...94.4959 |. ..218,643 .218,642 |.. . ......1.103 ....02/11/2021 .. 03/20/2041
143100-AA-6 ..... CGFM 2015-1 A1R - CDO 1AFE .. ...99.5792 |. .2,000,000 1,997,577 |.. .7.0% |......7.370 ....08/02/2018 .. 10/15/2031 ...
143100-AE-8 ..... CGFM 2015-1 A3R - CDO 1AFE .. ...97.5748 |. .1,000,000 .999,887 |.. ......4.560 |......4.585 ...08/02/2018 .. 10/15/2031 ...
14576A-AA-0 ..... CARM 201 A1 - RMBS .... .. 1.AFE ..|... ...85.3411 |... ..975,000 |.. 974628 0 e 10 0 0 2.010 |...... 2.012 ....11/18/2020 ...|....12/15/2050 ...
15137E-BN-2 ..... CECLO 21 A1R - CDO ... .. 1.AFE ..|... ...99.8509 |... 535,290 |.eevvriieeeeennn835,290 [0 o0 [0 0 e 6.619 |...... 6.637 ....08/23/2021 ...|....07/29/2030 ...
15186P-AA-6 ..... CBCF 1 A - CDO .. 1.AFE ..|... ...91.9000 |... 1,000,000 |........eeee.. 1,000,000 fo.eiiveeinnenn0 Joveeiininiinnnnl0 [0 0 e 3.164 |...... 3.176 ....04/08/2021 ...|....07/25/2039 ...
233046-AN-1 ..... DNKN 211 A2 - RMBS ... .. 2.BFE ..|... ...90.9062 |... 1,960,000 |-.eeeneeeenn 1,829,479 [0 | 40,586 [0 e 0 e 2.045 |...... 4.582 ....05/10/2022 ...|....11/20/2051 ...
233046-AS-0 ..... DNKN 211 A23 - RWBS ... .. 2.BFE ..|... ...82.6832 |... ... 980,000 |.eeuniiiiennnn 770,610 [ooiiiiiiiinin 0 foeiiin . 8,660 [0 il s 2.791 |...... 6.416 ....07/11/2023 ...|....11/20/2051 ...
25402J-AA-7 DBRG 211 A2 - ABS .. 2.BFE ..|... ...93.6987 |... 936,987 |.... .1,000,000 |.. 1,000,000 |...eeeeeennnenn o0 0 o0 e 3.933 |...... 3.933 ...06/30/2021 ...|....09/25/2051 ...
25755T-AE-0 ..... [DPABS 2015-1 A2 - RMBS .. L2.AFE .. ...97.4493 |. ..906,278 |. 922,925 |.. L4474 ......4.948 ....07/25/2022 .. 10/25/2045 ...
25755T-AH-3 . DPABS 2017-1 A23 - ABS . L2.AFE .. ...95.3667 |. ..898,831 |. .926,380 |.. 4118 |......4.678 ....06/05/2022 .. 07/25/2047
25755T-AJ-9 . DPABS 2018-1 A21 - RMBS L2.AFE .. ...97.1563 |. .. 2,492,059 |. . 2,452,613 |.. 4.116 |......6.759 ... 11/02/2022 .. 07/27/2048
25755T-AN-0 ..... [DPABS 2021-1 Al - RMBS . L2.AFE .. ...88.4459 |. 1,724,695 |. .1,950,000 |.. .2.662 |......2.662 ....04/08/2021 .. 04/25/2051
26209X-AA-9 ..... HONK 201 A2 - RVBS . .2.CFE .. ...92.1442 |. ..891,495 |. 961,061 |.. ......3.786 |......4.011 ....02/23/2022 .. 07/20/2080 ...
26827E-AC-9 ..... ECAF | A2 - ABS ..5.B FE ..|... ...65.0036 |... 413,363 |......... 18,437 [l 840 |0 [0 4.947 |...... 3.779 ...06/15/2015 ...|....08/15/2040 ...
26857E-AA-6 ..... ELFI 2019-A A - ABS .. .. 1.AFE ..|... ...91.7691 |... 220,634 o0 [ 0 0 2.540 |...... 2.558 ....10/16/2019 ...|....03/25/2044 ...
28852L-AN-3 ..... ECLO 3 AR - CDO .. 1.AFE ..|... ...99.99%4 |... 546,315 |0 o0 0 0 7.427 |...... 7.458 ....08/23/2021 ...|....07/22/2030 ...
302637-AG-8 ..... FSKMM 1R AR - CDO .... .. 1.AFE ..|... s ...99.4862 |... s 1,458,331 [0 0 0 0 7.420 |...... 7.566 ....12/14/2020 ...|....01/15/2031 ...
32010L-AN-4 ..... NWSTR 161R 1BR - CDO . .. 1.AFE ..|... 1,005,006 |...97.7986 |... 1,005,019 e 1,004,971 [0 e 27 0 0 e 3.353 |...... 3.374 ....12/17/2019 ...|....01/26/2032 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS .. | TAFE L . ...96.0284 |... 22959,647 o0 1,949 0 0 4.250 |...... 5.393 ....06/15/2022 ...|....07/19/2039 ...
33768N-AA-0 ..... FKH 2022-SFR1 A - CMBS .. |- TAFE L .. 993,290 |...96.0350 |... 953,947 |.... 100992,788 |eeeeieeeeeenn0 e (346) |0 [0 4.145 |...... 4.139 ...04/05/2022 ...|....05/19/2039 ...
34417R-AB-2 ..... FOCUS 221 A2 - RWBS ... .. 2.BFE ..|... .. 987,500 |. 101.2175 |... 999,523 |.... .987, KTV R | R RPN | Y AR | B RPN | ) RN 7.206 |...... 7.206 ....06/28/2022 ...|....07/30/2052 ...
34960J-AU-9 ..... [FCO 6RR A2R - CDO .. . s 1AFE . 1,000,000 |...99.3554 |. ..993,554 |. .1,000,000 .1,000,343 |.. \ee...1.268 |......7.312 ....06/29/2018 .. 07/10/2030 ...
34960J-AlI-5 ... FCO 6RR BTR - CDO ..... . , .. 1.CFE ..|... .. 1,000,000 )...99.3722 |... 993,722 |.... .1,000,000 |. 999,767 0 368 0 0 7.718 |...... 7.821 ...06/29/2018 ... |....07/10/2030 ...
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34960N-AN-6 ... FCBSL 3R BIR = CDO ..evvvivvvinviniiiviiniineeecvniis fean e [CRR—. LACFE s 998,750 |...99.9814 |......ccevvnnnnns 999,814 [....ccvvnnnnns 1,000,000 |eevennirrennnnnn 999,412 |ooeveeniiinnnnd (VI RN 1/ 2 RN | Y AP | R RO '+ A RN 7.487 67,984 |....06/07/2018 ...|....04/18/2031 ...
36166V-AA-3 ..... GCl 201 A - ABS (V- |- 1LFFE L .. 552,893 |...90.5029 |... ....556,811 O e 3,918 |0 000000 2.820 |- 6.368 14,718 |....03/02/2023 ... |[....10/18/2045 ...
36166V-AE-5 ..... GCl CREDIT SUISSE A = ABS ....ecvvvveniivvinnnnnneneinns foee ven | s | 1R FE L .. 769,985 |...87.9069 |... ... 770,000 O b o0 [0 0000.2.380 | 2.381 18,330 |....06/04/2021 ... |[....06/18/2046 ...
38175B-AA-2 ..... GOCAP 36 A - CDO . (V- .. 1.AFE ..|... .. 841,644 ]...99.5725 |... ....843,983 O 2,692 o0 feeeiiiiel0 el 6,954 | 6.710 54,278 |....02/23/2018 ...|....02/05/2031 ...
38175D-AC-4 ..... GOCAP 38 B = CDO ....oevvvvvenneeeeerniineeeevniineeeevnns foen wen | Coven |45 il fon 1.CFE ..|... 1,000,000 |...99.1119 ... ....999,670 LU R (< 1[0 )N NP N RPN | ) S (7 4 ) AN 7.646 . 69,677 |....07/17/2018 ...|....07/20/2030 ...
38176V-AA-7 ..... GOCAP 47(M) A1 = CDO eeeeeeeeeeeeeeeee e eeeeneeeeeee foes e | Cene |45 il e 1.AFE ..|... .. 2,000,000 |...99.7698 |... ....2,000,000 O 0 0 0l 70334 | 7.381 .. 136,665 |....02/27/2020 ...|....05/05/2032 ...
38178G-AA-8 ..... GOCAP 49 AR = D0 ..evvvnnvvvirnnnnnienirnnneeeernnneens foen wen | eeeeenn |45 i 1AFE L) .. 1,000,000 |...99.0943 |... ....1,000,000 O 0 0 0000007207 | 7.256 ... 65,926 |....08/06/2021 ...|....08/26/2033 ...
39809L-AA-2 ..... GSTNE 19FL2 A = CMBS ..eeeeeeeeeeeeeeeeeeeeeeieeeeeenn foee e | Connn |45 el 1AFE ... ...99.8079 |... O e (264) |0 eeeeiiieel0 el 6.726 | 6.905 ... 24,454 |....12/16/2020 ...|....09/15/2037 ...
39809P-AA-3 ... GSTNE 21FL3 A - CMBS . 1AFE .. ...98.1576 |. .0 .6.572 124,088 |....07/29/2021 .. 07/15/2039
411707-AD-4 ..... HNGRY 2018-1 A2 - RMBS . .2.BFE .. ...95.7634 |. ..947,500 .0 .8.641 . 23,493 |....07/17/2023 .. 06/22/2048
43133J-AA-6 ..... [HITR 2019-2 A1 - CDO . .1.CFE .. ...93.9302 |. ..892,718 .0 \e.... 7.398 . 62,557 |....04/16/2019 .. 05/23/2039 ...
466365-AD-5 ..... JACK 221 A21 - RMBS ... .. 2.BFE ..|... ...92.0234 |... . 1,447,500 |.. .... 1,447,500 O 0 0 [0l 30445 3.460 . 49,866 |....02/02/2022 ...|....02/26/2052 ...
477600-AC-7 ..... JIMMY 2022-1 A21 - RMBS .. 2.BFE ..|... ...93.2571 |... . 4,925,000 |.. .... 4,925,000 O 0 0 [0 0000040077 | 4.097 [ JAJO ..200,792 |....03/09/2022 ...|....04/30/2052 ...
48254V-AE-3 ..... KKRLP 111 A2 - CDO .. 1.AFE ..|... ...99.2280 |... ... 900,000 |.. O 0 0 [0 72227 | 7.265 [ JAJO ... 59,516 |....08/20/2021 ...|....10/21/2030 ...
50203V-AC-5 ..... LJVI | A2 - CDO | TAFE L ...94.3912 |... .3,000,000 |.. O 0 0 000000030590 |l 3.600 | JAJO ..107,700 |....03/10/2022 ... |....04/28/2034 ...
543190-AA-0 ..... LTRAN |11 A1 - ABS . |- 1LFFE L ...97.0458 |... O 8395 0 k0 0002.2.980 |- 3.106 | MON ..... ... 24,732 |....01/23/2015 ... |....01/17/2045 ...
543190-AB-8 ..... LTRAN |11 A2 - ABS .... .. 1.F FE ..|... ...95.8821 |... 1,398,287 |.... O e 1,283 [0 [0 004,060 |- 4.190 [MON ..... ... 59,209 [....06/12/2018 ...|....01/17/2045 ...
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS .. 1.AFE ..|... ...98.3114 |... 2,371,587 |.... ... 2,412,321 O 0 0 [0 el 8573 | 6.621 | MON ..... .. 150,993 |....06/10/2021 ... |....07/18/2036 ...
55819T-AQ-4 MDPK 20R A2R - CDO .... .. 1.AFE ..|... s ...99.4125 |... 994,125 |.... 989,836 O e 3,015 [0 [0 006,949 |l 7.405 | JAJO ... . 64,090 |....12/20/2018 ...|....07/29/2030 ...
56577G-AA-7 ..... [MRNON 201 A - CDO .. 1AFE .. 1,000,000 |. 100.0211 ..1,000,211 |. .1,000,000 |.. .0 .7.663 | JAJO ... . 69,783 |....11/20/2020 .. 01/15/2034
61034J-AC-4 ..... [MCMML X111 A2 - CDO .. 1AFE .. 1,000,000 |...90.5475 |. ..905,475 |. .1,000,000 |.. .0 .3.283 | FMAN .... . 32,700 |....02/09/2022 .. 02/24/2034
62947A-AF-0 ..... [NPRL 2021-1 A1 - ABS . 1.FFE .. 2,485,583 |...89.5615 |. 2,221,217 | . 2,486,802 .2,486,172 |.. .0 .2.250 . 55,443 |....08/03/2021 .. 03/20/2051
6295501-AA-2 ..... [NZES 21FNT2 A - ABS .. .2.CFE .. 470,336 |...92.8529 |. ..436,723 |. ..470,339 470,337 |.. .0 .3.228 . 15,124 |....06/18/2021 .. 05/25/2026 ...
62960N-AA-5 ..... NXTC 2020-1 A - CDO ... 1AFE .. ,000,000 |. 100.0058 |. ..1,000,058 |. ,000,000 .1,000,000 |.. .0 ... 7.583 . 69,170 |....12/04/2020 .. 01/21/2031 ...
64830Y-AC-1 ..... NZES 2021-FNT1 A - CMO/RMBS . .. 2.CFE ..|... .. 431,477 ]...93.3333 |... O e 0 [0 000002.981 |, 2.981 . 12,861 |....08/12/2021 ...|....03/25/2026 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO . .. 1.AFE ..|... ..890,000 |...99.6510 |... O 0 0 [0 62905 | 6.859 | JAJO ... . 55,554 |....08/02/2021 ...|....07/16/2029 ...
691204-AA-9 ..... OR Il AL - CDO .. 1.AFE ..|... 1,000,000 |...99.4482 |... O 0 0 [0l 7477 | 7.186 | JAJO ... . 68,663 |....03/06/2020 ...|[....04/20/2032 ...
69120T-AA-4 ..... ORTF 2020-1 A1R - CDO ... .. 1.AFE ..|... ,000,000 |. 100.1087 |... O 0 0 [0 80444 8.565 | JALO ... . 12,583 |....08/07/2023 ...|....10/15/2035 ...
69547M-AA-4 ..... PAID 223 A - ABS .. 1.G FE ..|... .. 365,596 |...99.7913 |... O 0 0 [0 0006060 |- 6.136 | MON ..... . 22,155 |....08/03/2022 ...|....03/15/2030 ...
701630-AE-8 ..... PARLI 2R AR - CDO .. 1.AFE ..|... .. 841,449 ]...99.3776 |... 836,212 |.... . ....841,449 O 0 0 feel0 62927 | 6.893 | JALO ... . 53,084 |....11/15/2021 ...|....10/20/2031 ...
72353P-AA-4 ... PIONEER AIRCRAFT FINANCE LTD - ABS .2.CFE .. ...88.0030 |. ..308,810 |. ..350,908 .350,905 |.. .0 .4.000 . 13,921 |....06/23/2019 .. 06/15/2044 ...
74331C-AA-6 ..... PROG 2020-SFR1 A - CMBS 1AFE .. ...95.2762 |. ..4,742,578 |. 4,977,715 . 4,975,372 |.. .0 .1.726 . 86,214 |....03/04/2020 .. 04/17/2037
74331C-AB-4 . PROG 2020-SFR1 B - CMBS 1AFE .. ...95.1598 |. ..951,598 |. .1,000,000 .999,492 |.. .0 .2.026 . 20,330 |....03/04/2020 .. 04/17/2037
749830-AQ-0 ..... [RACEP 10R A2R - CDO ... 1AFE .. ...99.6730 |. ..996,730 | .1,000,000 .999,818 |.. .0 .7.158 . 65,512 |....07/12/2018 .. 07/25/2031
81742L-AA-4 ..... [SEQI 1 A - CDO ...... 1AFE .. . 100.0478 |. ..466,976 |. .466,753 |.. .0 . ......7.100 . 36,816 |....02/22/2021 .. 04/15/2031 ...
8502211-AP-9 ..... SCFT 2020-A A - ABS .. .. 1.AFE ..|... ...92.2532 |... 303,078 |.... ....328,515 0 . e o0 0l 12970 ) 1.980 ...6,472 |....09/16/2020 ...|....09/26/2037 ...
85208U-AA-2 ..... SPRTE 211 A - ABS .. | 1R FE L ...91.6530 |... 1,039,625 |.... ,030,188 O e 10,731 L0 [0 0000032750 | 8.156 . 21,268 |....06/26/2023 ...|....11/15/2046 ...
87267C-AA-6 ..... TRP 211 A - ABS |- 1LFFE L ...88.4731 |... 2,246,562 |.... .. ... 2,447 573 0 21,786 o0 e l0J000.2.070 |- 3.250 . 52,563 |....11/08/2022 ...|....06/19/2051 ...
87342R-AC-8 ..... BELL 2016-1 A23 - RMBS ... |- 2.BFE ... ...97.8619 |... ..937,500 |.. O e 4878 o0 [0 00040970 | 5.600 . 46,594 |....06/16/2022 ...|....05/25/2046 ...
87342R-AG-9 ..... BELL 2021-1 A21 - RMBS ... |--2.BFE ... ...89.6570 |... . 2,112,375 |.. O e 71,854 |0 0 el 10946 | 6.636 . 41,107 |....11/10/2022 ...|....08/25/2051 ...
8734R-AH-T ..... BELL 2021-1 A22 - RMBS .... |- 2.BFE ... .. 1,267,080 |...85.3373 |..ceuunnnnnnns 1,257,658 |.... O 26,708 [oeeeniiiiiinn0 foeiiiiil0 el 2,294 | 4.845 . 33,808 |....06/22/2022 ...|....08/25/2051 ...
89609V-AA-7 ..... TRIBUTE RAIL LLC - ABS .... .. 1.F FE ..|... .. 1,063,602 |...96.5081 |.............. 1,004,345 |.... ....1,081,820 0 e 16,511 [0 k0l 40760 |- 6.767 . 53,946 |....11/17/2022 ...|....05/17/2052 ...
896160-AA-9 ..... TCN 2022-SFR1 A - CMBS .. .. 1.AFE ..|... .. 999,279 |...95.1882 |... 951,199 |.... 985,311 0 | .. (8,966) [c.vvvviiiiinnnnn0 0 0000.3.856 |l 4.319 . 38,532 |....03/23/2022 ...|....04/19/2039 ...
89656C-AA-1 ..... TRL 2010-1 NTS - ABS . 1.FFE .. 1,083,773 |...97.4074 |. ..956,175 |. 1,014,353 |.. .0 (3,937) |- oo 4.245 . 50,986 |....01/17/2019 .. 10/16/2040 ...
89656Y-AB-1 ..... TRL 202 A2 - ABS ... 1.F FE ..|... .. 1,666,875 )...88.6026 |.............. 1,772,052 |.... ....1,736,275 0. 57,992 [0 a0 fLLL02.560 6.490 . 51,200 |....10/14/2022 ... |....11/19/2050 ...
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89822P-AA-1 ..... TFINS 201 A1 = CDO vvvvvviieiccciii e L 1CFE | 1,549,204 |...98.9802 |.............. 1,633,406 |....oenvnnnnnn 1,549,204 |.............. 1,549,204 |......cconnennnnd (O R | R PN | I AR | B RN 3.321 |...... 7.322 ....07/15/2020 ...|....04/16/2040 ...
91823A-AU-5 ..... VBTEL 2022-1 C21 - ABS . |- 1LFFE L ...90.2101 ....1,000,000 JLU I N | [ APt | B IR | B AU 3.156 |...... 3.177 ....02/18/2022 ...|....02/15/2052 ...
92259K-AA-8 ..... VCC 2022-4 A - CMBS | TAFE L ...97.5621 ... 1,292,659 O e (121 |0 [0 e 5.280 |...... 5.557 ...08/05/2022 ...|....08/26/2052 ...
92259T-AA-9 ... VCC 2021-1 A - CMBS |- TAFE L ...83.3641 ....661,524 O e (T8) |0 o0 e 1.400 |...... 1.369 ....05/10/2021 ...|....05/25/2051 ...
95058X-AE-8 ..... WEN 2018-1 A22 - RUBS ... |- 2.BFE ... . ...94.2381 |... ... 862,766 O e 15,188 o0 0 e 3.884 |...... 6.210 ....10/06/2022 ...|....03/16/2048 ...
95058X-AG-3 ..... WEN 2019-1 A21 - RMBS ... |--2.BFE ... .. 899,984 |...95.5180 |... 859,647 |.... . . ....899,984 JU I I | I ARt | B IEUPRRPRRRRIN | ) AT 3.783 |...... 3.801 ...06/13/2019 ...|....06/15/2049 ...
96034J-AA-4 ..... WESTR 2022-1 A - RMBS ... | TAFE L .. 496,332 |...95.2536 |... 473,248 |.... ..496,830 |.. ....495,532 LU R (Y23 N N | I RPN | ) AN 1.788 |...... 2.021 ....01/14/2022 ...|....08/20/2036 ...
97064G-AA-1 ... WESTF 2021-A A - ABS . .. 1.F FE ..|... ...81.8735 |... 1,115,195 |.... 1,362,095 |.. ....1,362,028 O e o0 [0 e 3.104 |...... 3.104 ....05/07/2021 ...|....05/15/2046 ...
974153-AB-4 ..... WSTOP 201 A2 - RMBS ... .2.BFE .. ...89.9701 |. ..886,205 |. ..985,000 ... 910,610 |.. .0 .2.841 |......5.043 ....06/02/2022 .. 12/05/2050
979880-AL-8 ..... WDMNT 172R A1R - CDO . 1AFE .. ...98.7807 |. .. 1,975,614 |. .2,000,000 01,971,859 |.. .0 .7.347 |......8.033 ....02/07/2023 .. 04/20/2033
97988II-AA-9 ..... WDNMNT 207 A1A - CDO . 1AFE .. . 100.0212 |. ..1,000,212 |. .1,000,000 |.. .0 oo 7.555 | 7.612 ....11/20/2020 .. 01/15/2032 ...
98875N-AJ-4 ..... ZAIS9 9 B2 - CDO ... (V- 4 s .. 1.AFE ..|... .. 2,000,000 |...92.6816 |.............. 1,853,632 |.... . s . ....2,000,059 O e (18) 0 o0 e 3.540 |...... 3.554 ...06/19/2018 ...|....07/21/2031 ...
98920M-AA-0 ..... ZAXBY 211 A2 = ABS ...oviiiiiiviiiiiiiiiiiininiiiiinenes foee ven | s 4. L2BFE | 1,810,208 |...85.5836 |.............. 1,673,159 [....oooeennnn 1,955,000 [..ovvvvnnnnnns 1,831,228 |..oovvvennnnns 0 fooeeeeenn 21,020 Joovvevnnnnnnnnnn0 o0 [, 3.238 |...... 4.806 ...01/18/2028 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 129,229,913 | XXX 124,775,043 132,023,623 129,674,522 18,437 431,239 0 0 XXX XXX XXX 780,878 5,405,942 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 369,052,540 | XXX 353,836,419 380,985,201 368,913,805 (72,436) 1,034,688 0 0 XXX XXX XXX 2,858,688 14,528,106 XXX XXX
58551T-AA-5 ..... |MELLON CAPITAL IV tiveiiiiiiiiiiiiini it | ...... | ....... |2,5 ......... 2AFE e 2,000,000 |...79.0000 |.............. 1,580,000 [....ccovnnnnns 2,000,000 |..eeeunnnnnnns 2,000,000 J.ieeeuniiiinnns [ [ [ 0 ... 6.197 |...... 6.288 [MJSD ... Joeoeiiiiiiinnnns 4,131 | 117,132 [....06/12/2007 ...|....06/29/2049 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 2,000,000 [ XXX 1,580,000 2,000,000 2,000,000 0 0 0 0] XXX XXX XXX 4,131 117,132 XXX XXX
1309999999. Total - Hybrid Securities 2,000,000 | XXX 1,580,000 2,000,000 2,000,000 0 0 0 0 [ XXX XXX XXX 4,131 117,132 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
35180Y-AB-9 ..... |FRANCHISE GROUP, INC. - INITIAL TERM LOA ............ | ...... | ....... |5 ........... 4BFE . |eeiiiiiinnnnn 1,582,226 |...79.4000 |.............. 1,268,977 |.oooeiiinnnnn 1,598,208 [...cvvvunnnnns 1,268,977 |....... (268,600) [............ 3,208 | [ 0 |....10.437 |..... 10.822 |JAJO ... foeeiiiiinnnnns 38,459 |..iinnns 156,082 [....02/24/2021 ...|....03/10/2026 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 1,582,226 | XXX 1,268,977 1,598,208 1,268,977 (268,600) 3,298 0 0 XXX XXX XXX 38,459 156,082 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,582,226 | XXX 1,268,977 1,598,208 1,268,977 (268,600) 3,298 0 0 XXX XXX XXX 38,459 156,082 XXX XXX
2419999999. Total - Issuer Obligations 141,032,206 | XXX 138,898,727 142,593,084 141,166,983 30,527 190,967 0 0 XXX XXX XXX 1,858,751 5,735,337 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 107,726,580 | XXX 98,757,225 115,013,897 106,939,932 (121,400) 357,040 0 0 XXX XXX XXX 287,269 3,657,338 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 2,822,065 | XXX 2,905,316 3,000,000 2,877,650 0 48,910 0 0] XXX XXX XXX 8,602 129,074 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 177,367,313 | XXX 169,486,539 179,295,376 177,384,486 18,437 317,485 0 0 [ XXX XXX XXX 1,083,941 6,954,393 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 1,582,226 | XXX 1,268,977 1,598,208 1,268,977 (268,600) 3,298 0 0 XXX XXX XXX 38,459 156,082 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 430,530,390 | XXX 411,316,784 441,500,565 429,638,028 (341,036) 917,700 0 0 XXX XXX XXX 3,277,113 16,632,224 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 202,598,520 1B ..$............. 20,484,851 1C..$........... 11,175,898 1D ..$............. 6,140,587 1E..$.............. 7,947,445 1F .S ... 20,087,968 1G..$.............. 7,365,360
1B  2A..$ ..28,219,39% 2B ..$.. ...60,202,864 2C..$ .. ...58,288,564
1C 3A..$.. 1,291,373 3B..$.. .3,030,000 3C..$.. .0
1D 4A..$.. .0 4B..% 1,268,977 4C..$ .0
1E 5A..$.. ...0 5B..$ ....413,363 5C ..$
1F  6...% .1,122,863
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
06055H-AB-9 ... [BANK OF AMERICA CORP ........coovvvvvvvniennns [evneennen [ | 2,000,000.000 |.... ....2,000,000 |..... 100.000 ..2,000,000 ... 122,500 [... ....0|.. 2.B FE ..|.. 04/19/2022 ..
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP .........coves | vrmmnemeeee]oennnns 1,000,000.000 |.... 975,000 |...... 97.500 ....0|.. 2.A FE ..{.. 05/12/2020 ..
190750-AC-6 ... |COBANK ACB ........ummmmmnnnnnnnniniiininnnns | evvvvvennns | eeveens 1,500,000.000 |.... ... 1,443,750 |...... 96.250 ....0|.. 2.B FE ..|.. 04/05/2016 ..
190750-AE-2 ... [COBANK ACB ....evvvvvviiininieiiiiiinieeceinnns | eeeeeeennnn [ eeeeee 2,000,000.000 |.... .... 1,945,000 |...... 97.250 ....0|.. 2.B FE ..|..08/16/2022 ..
28852N-40-6 ... [ELLINGTON FINANCIAL INC .. - ....40,000.000 |.... ....965,000 |...... 24.125 ....0.. 1.G PL ..|.. 02/02/2023 ..
404280-CQ-0 ... [HSBC HOLDINGS PLC .|C.. 1,000,000.000 |.... ....813,750 |...... 81.375 ....0[.. 2.C FE ..[.. 03/02/2021 ..
46625H-J0-4 ... [ JPMORGAN CHASE & CO ..ovvvvenniiiiiiiiees v [ | 1,000,000.000 |.... 999,000 |...... 99.900 ....0|.. 2.B FE ..|..01/14/2014 ..
55261F-AG-9 ... [M&T BANK CORP ....eevvenviiiiiniiiieiiiiinnns | evneeeeens e 2,000,000.000 |.... .... 1,970,000 |...... 98.500 ....0[.. 2.C FE ..|.. 02/06/2014 ..
59156R-BT-4 ... [METLIFE INC ....oovvniniiiiiiiiiiiiiiiiiiinn oo [l 1,000,000.000 |.... ....0|.. 2.B FE ..|..03/20/2018 ..
665859-A0-7 ... [NORTHERN TRUST CORP .. 2,000,000.000 |. ..1,880,000 [.. .0|.. 2.A FE ..|..08/01/2016 ..
693475-BP-9 ... [PNC FINANCIAL SERVICES GROUP INC 1,000,000.000 |. .. ..932,500 [.. .0[.. 2.B FE ..|.. 02/02/2023 ..
857477-60-8 .. |STATE STREET CORP ....... ..70,000.000 |. . 1,754,200 |.. ..1,754,200 |.. .0[.. 2.A FE ..|.. 02/26/2014 ..
898320-AF-6 ... [ TRUIST FINANCIAL CORP ........eevvmmmmmnnnnnnn [ evvenneenns [ e | 1,000,000.000 |.... 903,750 ....0|.. 2.B FE ..|..06/16/2020 ..
902973-15-5 ... [US BANCORP .......eevvvvvnniiiiinnnnniieninnnns | evneeeeens [ eeeees 100,000.000 |.... .... 2,063,000 . ....0|.. 2.B FE ..{.. 03/22/2006 ..
902973-86-6 ... [US BANCORP ......ccoeiiiiiiiiiiiiiiis [ [ . ...1,000.000 |.......1, . . . ....725,000 |... ...0[.. 2.B FE ..|..09/21/2011 ..
949746-TD-3 ... [WELLS FARGO & €0 ...eevvevvvvvrvnnnnniiirinnnns fennnneeenee | eneeees foviininiiiinnns 2,000,000.000 |....... 1,000.00]....... 0.000 [.eeevuunnnnns 1,840,000 |...... 92.000 [...oiiiinnnnns 1,840,000].............. 2,000,000 0f..2.B FE ..[..01/19/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 22,303,221 XXX 22,303,221 23,489,400 258,620 1,351,191 0 511,351 (61)] 0 511,290 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 22,303,221 XXX 22,303,221 23,489,400 258,620 1,351,191 0 511,351 (61)) 0 511,290 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates | ‘ 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX
4509999999 - Total Preferred Stocks 22,303,221 XXX 22,303,221 23,489,400 258,620 1,351,191 0 511,351 (61) 0 511,290 0] XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B..$ .. ...0 1C.$ .. .0 1D.§. 965,000
1B 2A.. 2B..§.. .. 13,945,271 2C..$ .. .2,783,750
1C 3A ... 3B..5.. 3C..$..
1D 4A ... 4B ..$ .. 4C ..$ ..
1E 5A ... 5B ..$ .. 5C..$ ..
1F 6....
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
09628D-10-4 ... [BLUESTEM GROUP ORD ......ceeeevemunreermmmnnnereermnnnnnes [orvvvmnnnns | evvevnns]ovmiieeeecens 1,378.000 .. 12/31/2014 ..
37045V-10-0 ... [GENERAL MOTORS ORD ... .12,200.000 |.... .. 07/24/2015 ..
38741L-10-7 ... [GRANITE POINT MORTGAGE TRUST ORD ....13,361.000 .. 11/02/2017 ..
695042-20-0 ....[PACIFIC VENTURES GROUP ORD .......coeevevvvnnvrrrennnnn [ eevemmnnnes | evennnfoniccciiiecccciia 3.000 .. 11/20/1996 ..
75574U-10-1 ... [READY CAPITAL ORD .23,800.000 |.... .. 08/22/2021 ..
90187B-80-4 ... [TWO HARBORS INVESTMENT ORD . P P P PP UPPTITN 0.251 .. 12/06/2013 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 761,597 XXX 761,597 718,334 9,812 52,209 0 105,523 91,292 14,231 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 761,597 XXX 761,597 718,334 9,812 52,209 0 105,523 91,202 14,231 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX

59530Z-7Z-3 ....[MID-CONTINENT ASSURANCE COMPANY 100,000.000 |................ 21,447,944 |........ 214479 |..............21,447 944 |................. 5,000,000 646,981 ....0]..08/31/1992 ..
595301-2Z-8 ... [MID-CONTINENT EXCESS AND SURPLUS INS .....ccevvuuvves [ermmmmmnies [ eereni v 100.000 |.... 15,000,000 |. ... 536,156 |.. .0 [.. 12/29/2009 ..
59539#-10-2 ... [MID-CONTINENT SPECIALTY INS SERV INC ....oveevmmnnne [evvvinnnas oo 1,000.000 680 [.oeiieeiiiieeeeennd5,680 [oeeniieiiiis 100,000 10,949 - ...0|.. 06/15/2009 ..
67920@-10-4 ... [OKLAHOMA SURETY COMPANY .......cceeviiiirinnnnniiiiins J R S TP 10,000.000 |........ceennnns 17,044,128 |..... 1,704.413 |..oovvennnnns 17,044,128 [...oovvvnnnnnnnns 3,400,000 507,310 [ooiiiiiiiiiiiiians [ 507,310 [ooiiiiiiiiiiiiiinnns 0 .. 12/31/1980 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiarie Affiliates Other 57,097,677 XXX 57,007,677 23,500,000 0 0 0 1,701,397 0 1,701,397 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 57,097,677 XXX 57,097,677 23,500,000 0 0 0 1,701,397 0 1,701,397 0 XXX

5989999999 - Total Common Stocks

57,859,274

57,859,274

24,218,334

52,209

1,806

,920

91,292

1,715,628

5999999999 - Total Preferred and Common Stocks

80,162,495

80, 162,495

47,707,734

268,432

1,403,401

2,318

,212

91,292

2,226,918

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY 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
91282C-HI-6 ......... UNITED STATES TREASURY ...utusessessessesetetest et este st ettt sne e nnens | cneenesncancanes [ons 107/26/2023 ... | MATKETAXESS .. .ervetsetsetsttsetsetsee st st st et st st eb st s ekt sh e st sb sttt s sersrrsnnae |srenrennennensennennennesrennenrens |sresrenrenrenrennennennens 325,128 |oveiriiiiiiiiiiiiieins 325,000
0109999999. Subtotal - Bonds - U.S. Governments 325,128 325,000
605350-L4-0 ......... MISSISSIPPI HOME CORP SINGLE FAMILY NTG .. +|-...07/07/2023 ... | RAYMOND JANES & ASSOCIATES  INC. ,029,060 |.. ....1,000,000 |..
91743P-EU-5 ......... UTAH HSG CORP ....05/31/2023 ... |Stifel, Nicolaus & Co., Inc. ......... .. ,048,120 |.. ....2,000,000 |..
91743P-EW-1 .oevenns UTAH HSB CORP ..ttt nne | cneenesncancns [ons .08/01/2023 ... | Stifel, Nicolaus & 00., INC. tiiriirririisiissessissintiisentessessessessessessessessessesnesnesnessessesnesnesnessenns |sressessensensensensennensenenen |srensensensensensensens 1,031,250 [oeveiiiiiiiiiiiiiiins 1,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,108,430 4,000,000
006346-A-0 ......... ADNSO 231 A2 - ABS . +|-...07/19/2023 ... | BARCLAYS CAPITAL INC FIXED INC . 999,960 |.. ....1,000,000 |..
01983K-AA-2 ......... ALLO 231 A2 - ABS .. +|--..06/16/2023 ... | MORGAN STANLEY CO ,893,754 |.. ....2,000,000 |..
053611-AN-9 ......... AVERY DENNISON CORP .. +|-...03/06/2023 ... |MIZUHO SECURITIES USA INC. ...... 995,570 |.. ....1,000,000 |..
05377R-GC-2 ......... AESOP 231 A - ABS +|---.01/09/2023 ... | BARCLAYS CAPITAL INC FIXED INC . .. 1,999,630 |.. ....2,000,000 |..
05377R-GJ-7 v AESOP 232 A - ABS .|-...01/09/2023 ... | BARCLAYS CAPITAL INC FIXED INC . ....999,925 |.. ....1,000,000 |..
05377R-HC-1 ......... AESOP 235 A - ABS ... ...05/24/2023 ... | P Morgan ....999,843 |.. ....1,000,000 |..
053807-Al-3 ......... AVNET INC ...08/06/2023 .. [ JP Morgan ... 997,230 |.. ....1,000,000 |..
0778FP-AL-3 . .| BELL TELEPHONE COMPANY OF CANADA OR BELL . ....05/08/2023 ... | TORONTO DOMINION BANK LONDON . .999,300 . 1,000,000
08576P-AK-7 BERRY GLOBAL INC +|-...03/27/2023 ... | CITIGROUP ...990,960 [.. ....1,000,000 |..
092113-AV-1 BLACK HILLS CORP ...03/02/2023 ... Bank of America Merrill Lynch .. ....1,000,000 |..
12545E-AK-2 ........ | OWHL 2007-J2 2A9 - CMO/RIBS . 02/01/2023 ... | Direct 0
125491-MN-0 ........ Cl FINANCIAL CORP ....05/11/2023 ... |Bank of America Merrill Lynch .. ....2,000,000 |..
126694-HN-1 ... CWHL 2005-25 A9 - CMO/RIBS +|--..05/01/2023 ... | Direct .. ..
161175-BJ-2 ......... CHARTER COMMUNICATIONS OPERATING LLC . +|----01/06/2023 ...|RBC CAPITAL MARKETS . ....914,910 |.. ,000,000 |..
224044-CR-6 ......... [ COX COMMUNICATIONS INC . +|-...06/12/2023 ... | JP Morgan ....999,910 |.. ,000,000 |..
233046-AS-0 ......... [DNKN 211 A23 - RIBS wee|----07/11/2023 ... |Bank of America Merrill Lynch .. ....765,838 |.. 985,000 |..
247030-BJ-9 ......... DELL INTERNATIONAL LLC .... <. |-...01/709/2023 ... [WELLS FARGO SECURITIES LLC ... ....999,550 |.. ,000,000 |..
277432-AX-8 ........ EASTMAN CHEMICAL CO .+ |--..02/22/2023 .. | JP Morgan ....999,850 |.. ,000,000 |..
30225V-AJ-6 EXTRA SPACE STORAGE LP ...03/21/2023 ... [ JP Morgan .. ....998,230 |.. ,000,000 |..
31739P-AA-5 . .| FASST 2022-83 A1 - CMo/RMBS . 09/25/2023 ... |Direct ....8,354
36166V-AA-3 G0l 201 A - ABS ....03/02/2023 ... | DEUTSCHE BANK SECLRITIES, INC. . ....633,185 |.. .
36168M-AA-1 ......... GCAT 2022-NQM3 A1 - CMO/RIBS .. +|----07/11/2023 ... | BARCLAYS CAPITAL INC FIXED INC . 727,463 |.. ,832,245 |..
411707-AD-4 ... HNGRY 2018-1 A2 - RVBS .|--..07/17/2023 ...|Bank of America Merrill Lynch .. 892,969 |.. 952,500 |..
42250P-AE-3 ......... HEALTHPEAK PROPERTIES INC +|----05/01/2023 ... | WELLS FARGO SECURITIES LLC ... ,982,390 |.. ,000,000 |..
44891A-CG-0 ......... HYUNDAI CAPITAL AVERICA ... +|-...06/21/2023 ... | CITIGROUP 997,520 |.. ,000,000 |..
46266T-AB-4 ......... ...05/18/2023 ... [ GOLDVAN .. ...999,930 [.. ,000,000 |..
466247-ZP-1 ......... [ JPUNT 2005-S3 A2 - CMO/RVBS . 08/01/2023 ... |Direct
46627M-CU-9 ......... [ JPALT 2006-A1 241 - CMO/RVBS .. 06/02/2023 ... | Direct
4663011-AL-4 ......... [ JPUNT 2007-S2 111 - CMO/RNBS 08/01/2023 ... |Direct ...
46654D-AD-5 ......... JPUNT 21INV4 A2 - CMO/RMBS veen|----04/01/2023 ... | MORGAN STANLEY & COMPANY ...
469814-AA-5 ... JACOBS ENGINEERING GROUP INC .. |-...02/13/2023 ... Bank of America Merrill Lynch ..
486624-AA-2 ......... KAYNE ANDERSON BDC INC A 8.65 06/30/2027 . . |--..08/20/2023 ... | AFG Private Placement .. .
48662#-AB0 .........[KAYNE ANDERSON BDC INC A 8.74 06/30/2028 . ...06/29/2023 ... | AFG Private Placement ,000,000 |.. ,000,000 |..
525324-Ad-4 ......... [LEIDOS INC ........... 02/16/2023 ... |BANC OF ANERICA/FIXED INCOME .992,970 . 1,000,000
556079-AF-8 ......... [ MACQUARIE BANK LTD ... ...01/10/2023 ... Bank of America Merrill Lynch . 1,000,000 . 1,000,000
571903-BL-6 . .| MARRIOTT INTERNATIONAL INC 03/23/2023 ... [P Morgan .............. .987,320 . 1,000,000
595112-BZ-5 MICRON TECHNOLOGY INC .|-...02/06/2023 ... | MORGAN STANLEY CO ... ,998,660 |.. ,000,000 |..
60687Y-CT-4 MIZUHO FINANCIAL GROUP INC .. ....02/21/2023 ... |MIZUHO SECURITIES USA INC. ,000,000 |.. ,000,000 |..
63111X-AH-4 . .| NASDAQ INC ...06/22/2023 ... | GOLDMAN .998,010 . 1,000,000
639057-AJ-7 NATWEST GROUP PLC .. ....02/27/2023 ... |BANC OF AVERICA/FIXED INCOME ,000,000 |.. ,000,000 |..
639057-AK-4 NATWEST GROUP PLC .. ...06/08/2023 ... | GOLDMAN ,000,000 |.. 1,000,000 |..
65473P-AN-5 ......... [NISOURCE INC ...... 03/21/2023 ... [ P Morgan . .998,290 . 1,000,000
65539*-AD-5 ......... [ NORTH HAVEN PIF B 8.88 08/10/2028 . 08/10/2023 ... | AFG Private Placement . . 1,000,000 . 1,000,000
67077M-BA-5 .........[NUTRIEN LTD ....oovrennee. ....03/23/2023 ... |BNO Capital Markets . .998,200 . 1,000,000
670855-AA-3 .........[ OBX 23NQM1 A1 - CMO/RNBS . ...01/06/2023 ... [MORGAN STANLEY €O ... . 1,999,975 .2,000,000
6711BN-AA-T ......... ool NV ....03/09/2023 ... |Bank of America Merrill Lynch .. 499,170 |.. 500,000 [..
67648B-AE-2 ......... BVINV 22INV1 A5 - CMO/RUBS .. .|....04/21/2023 ... |Bank of America Merrill Lynch .. ... 3,013,581 |.. ... 3,472,618 |..
69120T-AA-4 ......... ORTF 2020-1 A1R - CDO +|--.-08/07/2023 ... |MITSUBISHI UFJ SECURITIES ....1,000,000 |.. ....1,000,000 |..
69120V-AR-2 ......... OWL ROCK CORE INCOME CORP ... .|....06/06/2023 ... |RBC CAPITAL MARKETS ... 1,987,060 |.. .+..2,000,000 |..
709599-BS-2 ......... PENSKE TRUCK LEASING CO LP .. ...01/05/2023 ... |WELLS FARGO SECURITIES LLC ... 997,920 |.. ... 1,000,000 |..
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709599-BT-0 ...| PENSKE TRUCK LEASING CO LP ...08/27/2023 ... [JP Morgan ................ . 995,420 1,000,000 |. .0
718547-AT-9 .........| PHILLIPS 66 CO ............ . ...03/27/2023 ... |MIZUHO SECURITIES USA INC. 997,680 1,000,000 |. .0
758750-AE-3 ......... | REGAL REXNORD CORP . 11.01/00/2023 ... | P MOFGAN vorvreneerieenees 999,150 1,000,000 |. 0
85208U-AA-2 ...| SPRTE 211 A - ABS .. ...06/26/2023 ... |Bank of America Merrill Lynch . 1,079,884 1,201,540 |. 7
854502-AT-8 .| STANLEY BLACK & DECKER INC ...03/02/2023 ... |MORGAN STANLEY CO .. . 1,003,500 1,000,000 |. .0
866677-AJ-6 SUN' COMMUNITIES OPERATING LP ... ....01/09/2023 ... |CITIGROUP 997,290 |... .. 1,000,000 0
87264A-CY-9 ......... LI 0 U U POSSUEEUUY ....02/06/2023 ... |DEUTSCHE BANK SECURITIES, INC. ...iiiiirreniiiiiiiiiiiiiiiiii s iiii e crrais e e s rssii s s snssns s s srnnnnanes |enninnneesesnnnseeesnnnnnneeesees foviinneeenennninneeenns 1,996,540 |... +.2,000,000 |.eevniniiiiiiii s 0
896239-AE-0 TRIMBLE INC ....... ...02/23/2023 ... |Bank of America Merrill Lynch .. . 998,430 1,000,000 |. .0
92345Y-AH-9 . VERISK ANALYTICS INC . ...08/02/2023 ... |Bank of America Merrill Lynch .. . 990,39 1,000,000 |. .0
979880-AL-8 WDMNT 172R A1R - CDO .. ...02/07/2023 ... |BNP Paribas ..........cccceuuunnns . 1,962,500 2,000,000 |. 7,197
98920M-AA-0 ......... ZAXBY 211 A2 - ABS ... .. ....01/18/2023 ... |BARCLAYS CAPITAL INC FIXED INC ... .. 841,227 |... 987,500 [.oiiiiiiiiiii 7,106
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 65,621,047 67,687,455 105,431
2509999997. Total - Bonds - Part 3 70,054,605 72,012,455 115,852
2509999998. Total - Bonds - Part 5 1,995,000 2,000,000 5,213
2509999999. Total - Bonds 72,049,605 74,012,455 121,066
28852N-40-6 .........[ELLINGTON FINANCIAL INC ............. ...02/02/2028 ... [PIPR ooeeeeieeeeeeee e +...40,000.000 [.eeuuneeeeenniiaeeees 1,000,000 |...

693475-BP-9 ... |PNC FINANCIAL SERVICES GROUP INC . ...02/02/2023 ... [Bank of America Merrill Lynch .. 1,000,000.000 |...oeuniiiiinnnnnnnnnns 1,000,000 |...

4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,000,000 XXX 0
4509999997. Total - Preferred Stocks - Part 3 2,000,000 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 2,000,000 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 2,000,000 XXX 0

6009999999 - Totals 74,049,605 XXX 121,066
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912828-45-6 .. |UNITED STATES TREASURY ..05/31/2023 . [Maturity @ 100.00 ...250,000 |... .... 250,000 ... 249,207 0 e .0 L0 ..05/31/2023 .
912828-Y6-1 .. |UNITED STATES TREASLRY .. ..07/31/2023 . | Maturity @ 100.00 ...350,000 |... ... 350,000 ... 348,441 . 0. .. . .. .. .0 .. 0. .0 .. ..07/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 600,000 600,000 597,738 599,789 0 253 0 253 0 600,000 0 0 XXX
68609T-DM-7 .. |OREGON ...................................................... |..12/01/2023 .|Direct ..................... | ................................. 100,000 |............. 100,000 |............ 107,665 |............ 100,754 |................. [V P (754)]eneennnnnnnnes [V P (754) oo, [ 100,000 |[................ [\ 0 ..12/01/2048 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 100,000 100,000 107,665 100,754 0 (754) 0 (754) 0 100,000 0 0 XXX
041083-VB-9 .. | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M ... [....... .. 12/01/2023 . [Paydown .......ccevvvvvvviisfoorniinniinniinins o, 61,813 .t 61,813 |cceevinnens 61,813 |............. 61,813 [ (VN (1 PO [V [V SO [V F 61,813 |oooviiiiiinnns (VN 0 ..07/01/2043 .
RAYMOND JAMES &
196479-2D-0 .. | COLORADO HSG & FIN AUTH - RMBS ..........cceves |evnnes ..02/03/2023 . [ ASSOCIATES  INC. .... 840,000 0. L0 L0 )] . ..05/01/2049 .
19647P-BA-0 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....|....... ..12/01/2023 . [Paydown .......ccevvvevevens|oenneninininninnnnnns Joeeeeennn 8,887 [, 8,888 L0 .0 L0 ..02/01/2044 .
20775C-B6-0 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....{....... .11/15/2023 . [Call @ 100.00 .. 0. L0 L0 ..11/15/2039 .
206122-US-1 ...| ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA . ..12/01/2023 . [Paydown . L0 .0 0 ..08/01/2044 .
3133N3-U9-3 ...|FH RE6008 - RMBS . ..12/01/2023 . [Paydown . L0 L0 0 ..11/01/2049 .
3133N3-VG-6 .. |FH RE6015 - RMBS ... ..12/01/2023 . [Paydown . . L0 .0 K 0 ..09/01/2049 .
31350A-AU-2 .. | FEDERAL HOME LN MTG CORP MULTIFAMILY VAR ... [.......|.. 12/15/2023 . |Call @ 100.00 .. ...185 000 . . 0. L0 . 185,000 |.... L0 ..05/15/2027 .
31397P-PL-8 .. | FHM MO12 A1A - CMBS ..12/01/2023 . [Paydown ... ,132,979 ,132,979 |.. L0 167,983 |... 20 fennnnnn 1,291,857 ... L0 ..08/15/2051 .
31400B-N5-3 ...|FN CA4011 - RMBS ... ..12/01/2023 . [Paydown ... s .. 14,828 |.. 0. oo (183)]... L0 L0 ..08/01/2049 .
34074M-SJ-1 .. | FLORIDA HSG FIN CORP REV - RMBS ...............|....... ..01/27/2023 . | JP Morgan .1 1,355,000 |......... 1,432,506 |......... 1,400,765 |.. L0 ..(6,188)]... .0 L0 ..01/01/2050 .
346668-DK-9 .. | FORSYTH MONT POLLUTION CTL REV ... ..08/01/2023 . [Call @ 100.00 .. .2, ,000,001 |.. 0. L0 L0 ..08/01/2023 .
373530-4H-5 ...| GEORGIA ST HSG & FIN AUTH REV - RMBS ........ [....... ..06/01/2023 . [Call @ 100.00 L0 .0 L0 ..12/01/2034 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... |....... ..07/03/2023 . [Call @ 100.00 0. L0 L0 .(2,997)].... ..01/01/2050 .
RAYMOND JAMES &
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV - RUBS ... ..01/27/2023 . [ ASSOCIATES INC. . ,728,654 0. ...(5,388) ... (115,229)........ (115,229)]... ..04/01/2050 .
45201Y-M8~7 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..08/01/2023 . [Call @ 100.00 ..... ... 158,625 |.. L0 ... (859) .(3,819)|. ....(3,819) ..08/01/2046 .
45201Y-R3-3 ...| ILLINOIS HSG DEV AUTH REV - RUBS ... ..02/01/2023 . [HILLTOP SECURITIES INC ,013,928 0 e (2,429)) O .. (2,429) ... . (18,239) (18,239)... ..10/01/2048 .
RAYMOND JAMES &
45201Y-85-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ............o.|..oeien ..02/01/2023 . [ ASSOCIATES  INC. ,065,380 |... ,109,628 0. ...(1,885) ... L0 . (15,819)[.... ..08/01/2048 .
45201Y-YK-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS . ..12/01/2023 . [Paydown .. .80,698 L7747 | L0 2,455 0 ..06/01/2043 .
45203L-CD-3 ...| ILLINOIS HSG DEV AUTH MULT IFAMILY HSG RE .. ..12/01/2023 . [Paydown . 8,927 . ....8,927 |.. L0 .0 0 ..07/01/2032 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... [.......|.. 12/01/2023 . | Paydown .... 117,228 ... ... 117,228 ... 117,228 L0 0 ) L0 ..12/01/2038 .
56052F-BR-5 .. |MAINE ST HSG AUTH MTG PUR - RUBS ..............|....... ..12/11/2023 . [Direct ... ...110,000 |... .... 110,000 ... 118,437 0. ....(1,890))... . 110 000 |.... L0 ..11/15/2045 .
56052F-GP-4 .. |MAINE ST HSG AUTH MTG PUR - RWBS ..............|....... .12/11/2023 . [Direct ... ...165,000 |... .... 165,000 .. 177,652 L0 ..(1,288) ... .. 165,000 |.... L0 ..11/15/2047 .
57419R-GH-2 ...| MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/01/2023 . [Paydown ....57,393 |... ...57,393 0. L0 ..07/01/2043 .
57419R-H7-3 ...|MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/01/2023 . [Call @ 100.00 .. L1790 L0 L0 ..11/01/2058 .
57419R-L8-6 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..08/28/2023 . [Call @ 100.00 .. ... 75,000 |... 0. L0 ..09/01/2048 .
57587A-A8-1 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... ..12/29/2023 . |Direct .... 280,000 .... 295,304 . . L0 ....(1,605) ... 280 000 |.... L0 ..12/01/2048 .
57587A-HY-7 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... |.. 12/29/2023 . [Direct ...470,000 ... 503,746 ... 471,268 |.. 0. ...(1,268) ... .... 470,000 |.... L0 ..06/01/2039 .
594654-CM-5 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ..01/30/2023 . |RBC CAPITAL MARKETS .975,000 |.. . 1,035,021 |.. . 1,004,121 L0 ..1,003,5% |. 0 ..12/01/2048 .
59465H-UA-2 ...|MICHIGAN ST HOSP FIN AUTH REV .. ..03/15/2023 . [Call @ 100.00 ,000,000 |.. . 1,000,000 |.. . 999,082 L0 0 ..11/15/2047 .
604160-GB~4 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2023 . [Paydown . 17,561 17,561 L0 0 ..11/01/2044 .
604160-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|.......|.. 12/01/2023 . | Paydown .... 0. L0 ..02/01/2045 .
604160-GD-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2023 . [Paydown ... L0 L0 ..04/01/2045 .
604160-JD-7 .. |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|.......|.. 12/01/2023 . | Paydown .... 0. L0 ..12/01/2051 .
604165-BU-3 .. | MINNESOTA ST HSG FIN AGY = RMBS .........cevvun | eeens ..09/01/2023 . [Call @ 100.00 L0 L0 ..07/01/2031 .
60416S-1D-8 .. |MINNESOTA ST HSG FIN AGY = RMBS ........eevvuee | eeeennn ..02/01/2023 . (RBC CAPITAL MARKETS ... 0. L0 ..01/01/2048 .
60535Q-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2023 . [Paydown . L0 L0 ..12/01/2034 .
60637B-GC-8 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..11/01/2023 . [Direct ... 0. L0 ..05/01/2038 .
60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....[.......|.. 11/01/2023 .| Direct . L0 L0 ..11/01/2045 .
60637B-SP-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..02/01/2023 . |RBC CAPITAL MARKETS .583 950 L0 0 .(8,124)|. .(8,124) ..05/01/2049 .
61212R-X7-6 .. | MONTANA ST BRD HSG - RMBS .... ..12/01/2023 . [Call @ 100.00 45,341 L0 0 (138)]. (138) ..12/01/2038 .
61212-EL-5 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG - R ... [....... ..06/01/2023 .| Direct .. 10,000 |.. 0. 0. .0 ... .0 |... ..12/01/2037 .
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63968M-RE-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... ..03/15/2023 . [Various . ...954,143 |... ..945,000 |......... 1,005,319 .977,865 |.. 0 ..(2,089) ... L0 . (21,633)[......... (21,633)|... ..09/01/2048 .
641272-FX-2 .. |NEVADA HSG DIV - RMBS ........evvvrrmrnnnnnnnnee ..10/02/2023 . [Direct ... 60,000 0 .0 0 ....0 ..04/01/2039 .
64613A-AC-6 .. |NEW JERSEY ST HSG & MTG FIN AGY REV - RM . ..10/02/2023 . [Call @ 100.00 . 220,495 0 0 .(4,356) ..10/01/2048 .
647200-2H-6 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..12/01/2023 . [Paydown . 45,558 0 0 ..12/01/2035 .
647200-3H-5 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........cceeea [ oeenen ..09/01/2023 . [Direct ... .. 50,184 |.. 0 L0 ..03/01/2045 .
647200-3N-2 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeenns ..12/01/2023 . [Paydown ... . 107,647 |.. 0 L0 ..02/01/2037 .
647200-X3-3 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........ccceea [ oeennn ..12/01/2023 . [Paydown ... .. 17,200 |.. 0 ..(1,076)]... L0 ..02/01/2043 .
647200-X4-1 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeenns ..12/01/2023 . [Paydown ... .. 40,383 |[.. 0 .. (980)... L0 ..07/01/2043 .
647201-DM-1 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........ccceea [ oeennn ..01/30/2023 .| JP Morgan .. . 646,190 |.. 0 . L0 .(9,342) .. (9,342)]... ..07/01/2049 .
647201-HC-9 .. |NEW MEXICO MTG FIN AUTH - RMBS .......cceeeeess [ ooenns ..07/03/2023 . [Call @ 100.00 .. .. 92,268 |.. 0 ...91,847 |.... L0 (1,847 (1,847)] ..01/01/2050 .
647201-JJ-2 .. |NEW MEXICO MTG FIN AUTH - RWBS .. [ R ..01/30/2023 . | JP Morgan . . ,567, 181 ,535,4651 |.. 0 ..1,530,447 |.... L0 . (75,503)[......... (75,503)|... ..07/01/2050 .
649883-F2-6 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - . | ..09/29/2023 . [Call @ 100.00 .. ...95,000 |... .... 100,575 ...95,344 |.. 0 L0 .(582)].... ..10/01/2034 .
649883-H6-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..09/29/2023 . [Direct ........ . 332,387 |.. . 315,921 0 0 .0 ..10/01/2035 .
649883-VZ-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..09/29/2023 . [Call @ 100.00 .. 77,546 |.. 0 0 .0 ..10/01/2043 .
64988R-GY-2 .. |NEW YORK ST MTG AGY REV - RWBS ......... ..09/29/2023 . [Direct ........... . 47,745 |.. 0 0 .0 ..10/01/2030 .
64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - .... [....... ..01/30/2023 . [RBC CAPITAL MARKETS ... ... 791,147 0 L0 . (44,082)].... ..10/01/2032 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....{....... ..07/03/2023 . [Call @ 100.00 0 L0 RV S ..07/01/2037 .
658207-TZ-8 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....{....... ..02/07/2023 . [RBC CAPITAL MARKETS ... 0 L0 (9,671) e (9,671)].. ..07/01/2047 .
658909-HNI-9 .. |NORTH DAKOTA ST HSG FIN AGY - RMBS ...........[....... ..07/03/2023 . [Call @ 100.00 .. 0 L0 (456)]..... (456)].... ..01/01/2036 .
677560-NP-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....[....... .. 12/01/2023 . | Paydoun 0 L0 ..03/01/2036 .
677560-N0-6 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....[....... ..12/01/2023 . [Paydown ... 0 L0 ..03/01/2046 .
677560-NR-4 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... ..12/01/2023 . [Paydown ... 0 L0 ..03/01/2046 .
686087-NS-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..12/21/2023 . [Call @ 100.00 0 e L0 ..07/01/2034 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Call @ 100.00 .. L0 0 ..07/01/2036 .
686087-1WIi-3 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Call @ 100.00 .. 0 0 ..01/01/2040 .
83712D-UH-7 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. .|Call @ 100.00 .. 0 0 ..07/01/2037 .
83712D-WK-8 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... .|Call @ 100.00 .. 0 0 ..07/01/2043 .
83712D-YN-0 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. K 07/03/2023 .|Call @ 100.00 .. 0 0 ..07/01/2038 .
83756C-TX-3 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS ..............|.oeeies .10/04/2023 . [Call @ 100.00 0 L0 ..05/01/2039 .
83756C-W2-7 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS ..........ooea| .o ..10/04/2023 . [Call @ 100.00 .. 0 L0 ..05/01/2053 .
88045R-B7-6 .. | TENNESSEE HSG DEV AGY - RMBS . ..02/01/2023 . [ Various 0 L0 ..07/01/2045 .
880461-NL-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/03/2023 . [Call @ 100.00 .. 0 L0 ..07/01/2042 .
880461-NP-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..06/01/2023 .| Direct 0 L0 ..01/01/2042 .
880461-03-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..06/01/2023 . [Call @ 100.00 0 L0 ..07/01/2050 .
88275F-NV-7 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..12/01/2023 . [Call @ 100.00 0 0 ..03/01/2046 .
88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..12/01/2023 . [Paydown . 0 0 ..09/01/2047 .
88275F-RD-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..02/08/2023 . | JP Morgan 0 0 ..03/01/2050 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . ..11/20/2023 . [Various . 0 0 ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . ..11/29/2023 . [Call @ 100.00 0 0 ..07/01/2037 .
91743P-AK-1 .. |UTAH HSG CORP - RWBS .......coooeeeerernnnnn [ | 12/01/2023 . | Paydoun 0 L0 ..08/21/2044 .
91743P-EU-5 ...JUTAH HSG CORP .....oeeeeeieiiiiieiei [ ..11/21/2023 . [Call @ 100.00 .. 0 L0 ..06/21/2053 .
91743P-EU-5 ...JUTAH HSG CORP .....oooeeeiiiiiiiiiiiii s .12/21/2023 . |Direct 0 L0 ..06/21/2053 .
91743P-EW-1 .. JUTAH HSG CORP ....cooeeeeieieieee s ..11/21/2023 . [Call @ 100.00 .. 0 L0 ..08/21/2053 .
91743P-EW-1 .. JUTAH HSG CORP ..o s ..12/21/2023 .| Direct 0 L0 ..08/21/2053 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH - RMBS ..12/01/2023 . [Paydown . 0 . L0 ..11/25/2039 .
93978T-XF-1 .. | WASHINGTON ST HSG FIN COMMN - RMBS . ..12/01/2023 . [Direct ... .. 220,000 ... 236,190 L0 ... . (639)[... L0 ..12/01/2047 .
976890-BZ-8 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ... ....... ..09/01/2023 .| Direct 160,000 |............ 170,816 0eeeeenns (1,252))00eeennninnnnnc O e (1,282) | 0 ).l 160,000 0 , ..09/01/2045 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 23,360,433 23,250,683 24,325,278 23,693,722 0 109,403 0 109,403 0 23,818,889 0 (458,456) (458,456) 510,585 XXX
00443P-AA-T7 .. |ACE 2007-HE2 A1 - RMBS .....cccccceiinnnnnnnnnnns | ......... 12/13/2023 . [Various .......ccoeeveeees Jovvvvvvrnnnniiininnns fovininnnnns 397,233 ..ot 489,689 )............ 373,694 |............ 402,507 J..oooiiieenn 0, 7,329 [oooinninnnnnns [ OO, 7,329 | Ol 409,836 [....cccunnnnns 0. (12,603)|......... (12,603)f..00vvvennnes 13,186 |.. 12/25/2036 .
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023136-BX-3 .. | AMAZON.COM INC ... ..07/11/2023 . [US BANCORP ... ..1,845,822|... ..2,085,000 |......... 2,046,122 0 ..2,049,914 |.... L0 (204,002)]........ (204,002) ... ..05/12/2026 .
03330P-AA-7 .. | ANCHF 5 A - CDO .. ..10/25/2023 . [Paydown . . 28,534 ...28,534 .. .. 28,534 |.. 0 ...28,534 |. 0 ..04/25/2036 .
03464H-AA-3 .. | AOMT 225 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... 101,634 . 101,634 .. ..99,110 |.. 0 ..101,634 |. 0 ..05/25/2067 .
03666H-AA-9 .. | ANTARES HOLDINGS LP ... ..08/15/2023 . [Maturity @ 100.00 ,000,000 ,000,000 |.. .999,950 |.. . 1,000,014 0 ..1,000,000 |. 0 ..08/15/2023 .
038413-AA-8 .. | AQFIT 2020-A A - ABS . ..12/17/2023 . [Paydown 140,304 |... 140,304 ... 140,278 ... 140,281 |.. 0 140,304 |.... L0 ..07/17/2046 .
03880V-AA-8 .. | ARCLO 2019-FL2 A - CMBS ... ..03/15/2023 . [Paydown ... ...1,052,612|... ..1,052,612 ,052,612 . 1,052,612 |.. 0 ..1,052,612 |.... L0 ..09/15/2034 .
0388011-AA-6 .. | ARCLO 2020-FL1 A - CMBS . ..05/15/2023 . [Paydown ... ... 759,982 . 759,982 .. . 759,982 |.. . 759,982 0 ..759,982 |. 0 ..02/15/2035 .
038923-AD-0 .. | ARBOR REALTY TRUST INC ..05/01/2023 . Maturlty @ 100.00 . ,000,000 |.......... 1,000,000 ....999,870 . 1,000,007 |.. 0 ..1,000,000 |.... L0 ..05/01/2023 .
05072L-AA-3 .. | AUDAX 11 A - CDO ..10/20/2023 . [Paydown .. ... 748,872 .... 750,744 . 750,006 |.. 0 ..748,872 |.... L0 ..01/22/2030 .
054920-AA-4 ...|BDS 2020-FL5 A - CMBS ..07/18/2023 . [Paydown . . 407,007 |.. .398,104 |.. . 405,611 0 . 407,007 |. 0 ..02/18/2037 .
05493N-AA-0 .. |BDS 21FLO A - CMBS .... ..12/18/2023 . [Paydown . .107,830 |.. .107,830 |.. .107,830 0 . 107,830 |. 0 ..11/18/2038 .
05530M-AA-7 .. | BCAP 2006-AA2 A1 - RNMBS ..12/13/2023 . [Various . . 742,048 |.. .567,998 |.. . 644,512 0 . 671,873 |. 0 ..01/25/2037 .
05568Y-AA-6 .. | BNSF 2007-1 PTC - ABS ... ..10/01/2023 . [Paydown . . 214,494 1. . 214,494 |.. . 214,603 0 0 ..04/01/2024 .
059522-AA-0 .. | BAFC 2007-C 6A1 - RMBS ........coeeeeeeeeeeeinins [ oeens .12/20/2023 . [Paydown ... ...42,342 |.. 0 L0 ..05/20/2047 .
07336F-AA-4 .. | BVINV 2022-INV3 A1 - CMO/RMBS ..........cevvmunn|oeeeenn ..12/01/2023 . [Paydown ... .. 92,400 |[.. 0 L0 ..01/25/2052 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 ~ CMO/RMBS .........eevvvuuee|eeeeas |oe 12/01/2023 . | Paydown .... . 224,235 |.. 0 L0 ..06/26/2051 .
07386Y-AE-4 .. | BSARM 2007-5 3A1 - CMO/RMBS ..........ccceeeeess [ oeeenns ..12/01/2023 . [Paydown ... .. 12,088 |.. 0 L0 ..08/25/2047 .
10569F-AA-6 .. | BRAVO 2022-NaM1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . . 159,677 |.. . 159,554 |.. . 159,578 0 ..159, K 0 ..09/26/2061 .
11042A-AA-2 .. | BRITISH AIRWAYS PASS THROUGH TRUST 2013- ..12/20/2023 . [Paydown . . 207,559 |.. . 207,589 |.. . 207,560 0 ..207,589 |. 0 ..12/20/2025 .
12510H-AA-8 .. | CAUTO 2020-1 A1 - ABS ... ..12/15/2023 . [Paydown . 2,373 1.. 2,287 |.. ..2,262 0 2,373 | 0 ..02/15/2050 .
12510H-AC-4 .. | CAUTO 2020-1 A3 - ABS ... ..12/15/2023 . [Paydown ... ....3,559 ....3,857 0 ... 3,589 |.... L0 ..02/15/2050 .
12510H-AP-5 .. | CAUTO 221 A1 - ABS .... ..12/15/2023 . [Paydown ... .... 120,000 .... 119,990 0 .... 120,000 |.... L0 ..03/15/2052 .
12529K-AA-0 .. | CFMT 21GRN1 A - ABS ... ..12/20/2023 . [Paydown ... 170, ... 170,966 .... 170,964 0 ... 170,966 |.... L0 ..03/20/2041 .
12520L-AA-8 .. | CFMT 2020-HB4 A - RMBS .. ..04/25/2023 . [Paydown ... 1,828,413 ,828,413 |......... 1,828,412 0 ,828,413 |.... L0 ..12/26/2030 .
12530B-AA-7 .. | CFMT 2021-3 A - CMBS .... ..12/25/2023 . [Paydown ... 122,337 | 1,122,336 0 e L0 ..10/27/2031 .
12530G-AA-6 .. | CFMT 2022-HB9 A - RMBS ..12/25/2023 . [Paydown ... L0 ... L0 ..09/25/2037 .
12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS ... ..12/25/2023 . [Paydown ... 0 L0 ..02/26/2052 .
12544D-AG-4 ...| CWiHL 2007-14 A7 - CMO/RMBS ..10/01/2023 . [ Paydown ... 0 L0 ..09/25/2037 .
12545E-AK-2 .. | CWIHL 2007-J2 2A9 - CMO/RMBS . ..11/01/2023 . [Paydown . 0 0 ..07/25/2037 .
12546Y-AA-9 .. | CHNGE 222 A1 - CMO/RVBS . ..12/25/2023 . [Paydown . 0 0 ..03/25/2067 .
125518-AA-4 .. | CHNGE 224 A1 - CMO/RWBS . ..12/01/2023 . [Paydown . 0 0 ..10/25/2057 .
12566X-AM-0 .. | CMALT 2007-A7 2A3 ~ CMO/RMBS ........ccovvvvvens|vvvnnns |oe 12/01/2023 . | Paydown .... 0 L0 ..07/25/2037 .
12659Y-AA-2 .. | COLT 2022-3 A1 - CMO/RMBS ......oovvvvrrrrrnnnnns | vennns ..12/01/2023 . [Paydown ... 0 L0 ..02/25/2067 .
12662Y-AA-7 .. | COLT 226 A1 = CMO/RMBS ........eevvvvvevennnnnnnns | vevenns |oe 12/25/2023 . | Paydown ... 0 L0 ..07/25/2067 .
12663D-AC-8 .. | CSMC 22NQM5 A1 - CMO/RMBS .......ceeeviviiiiiien | venens ..12/01/2023 . [Paydown ... 0 L0 ..05/25/2067 .
126670-NY-0 .. | CliL 2005-16 2A3 - RMBS .....cooeeeeeeieeeeeinnnin | e .12/30/2023 . [Paydown ... 0 L0 ..07/25/2034 .
126694-HN-1 .. | CWHL 2005-25 A9 - CMO/RMBS .........ccooeeeeeeens] vennnns ..10/01/2023 . [Paydown ... 0 L0 ..11/25/2035 .
12669G-R4-5 .. | CiHL 2005-15 A8 - CMO/RMBS ..........covvvvvvens | evnnnns ..12/01/2023 . [Paydown ... 0 L0 ..08/25/2035 .
14576A-AA-0 .. | CARM 201 A1 - RMBS ..12/15/2023 . [ Paydown 0 L0 ..12/15/2050 .
150890-AR-5 .. | CELANESE US HOLDINGS LLC ..08/25/2023 . |Call @ 96.99 . . 1,000,000 |.. .999,870 |.. . 999,884 0 ..999,933 |. 0 ..07/05/2024 .
15137E-BN-2 .. | CECLO 21 A1R - CDO . ..10/27/2023 . [Paydown . , . 460,662 |.. . 460,662 |.. . 460,662 0 ..460,662 |. 0 ..07/29/2030 .
15672R-AA-3 .. | CERB 24 A1 - CDO . ..09/25/2023 . [Various . ,872,507 1,872,795 |.. . 1,872,795 |.. ,878,944 0 ..1,877,207 |. 0 ..07/15/2030 .
15673N-AA-1 .. | CERB 22 A - CDO .. ..06/13/2023 . [Paydown . ,000,000 ,000,000 .. .2,000,000 |.. ,999,524 0 ..2,000,000 |. 0 ..04/15/2030 .
17030E-AA-5 .. | CHNGE 2022-3 A1 - RMBS ..12/01/2023 . [Paydown . . 55,364 .. 54,172 |.. 54,143 0 ...55,364 |. 0 ..05/25/2067 .
17030J-AA-4 .. | CHNGE 2022-1 A1 - RMBS .. ..12/01/2023 . [Paydown . 175,576 |.. . 175,254 0 . A76,577 | 0 ..01/25/2067 .
17307G-4H-8 .. | CMLTI 2006-WF1 A2C - RMBS ... | e | 12/01/2023 . | Paydown .... 0 ....6,227 |.... L0 ..03/25/2036 .
17307G-UN-5 .. | CMLTI 2005-WF2 AF7 - RMBS .......cooeeeeeeeeennns | veeees ..12/30/2023 . [Paydown ... 0 ....4,984 |.... L0 ..08/25/2035 .
17309B-AB-3 .. | CMLTI 2006-1IF2 A2C = RMBS ........eevvvvvmvvnnnns|vevenns |oe 12/01/2023 . | Paydown .... 0 ... 13,748 |.... L0 ..05/25/2036 .
233046-AN-1 .. | DNKN 211 A21 = RMBS .....evvnnii [ oo ..11/20/2023 . [Paydown ... 0 ...20,000 |.... L0 ..11/20/2051 .
233046-AS-0 .. | DNKN 211 A23 = RMBS .........eeevevmnnnnnnnnnnnnnne|oeeens ..11/20/2023 . | Paydown ... 0 ....5,000 |.... 0. ..11/20/2051 .
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24422E-\F-3 ...| JOHN DEERE CAPITAL CORP .... ..07/11/2023 . [ GOLDMAN ... ...894,350 |.......... 1,000,000 ... 999,340 L0 (105,299)]........ (105,296) ... .. 14,778 (..03/09/2027 .
25755T-AE-0 .. | DPABS 2015-1 A2 - RMBS .. ..10/25/2023 . [Paydown . .10,000 .. 9,870 |[.. 0 ..10/25/2045 .
25755T-AH-3 ...|DPABS 2017-1 A23 - ABS .. ..10/25/2023 . [Paydown . .10,000 0 ..07/25/2047 .
25755T-AJ-9 ...|DPABS 2018-1 A21 - RMBS . ..10/25/2023 . [Paydown . .27,000 0 ..07/27/2048 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..10/25/2023 . [Paydown ... L0 ..04/25/2051 .
26200X-AA-9 .. |HONK 201 A2 - RMBS .... ..10/20/2023 . [Paydown ... L0 ..07/20/2050 .
26827E-AC-9 .. |ECAF | A2 - ABS ..... ..12/15/2023 . [Paydown . . K 0 ..08/15/2040 .
26829C-AZ-0 .. | GLGU 2015-7 AX - CDO .. ..04/20/2023 . [Paydown . . 175,009 . 175,000 |. 0 ..04/22/2030 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ..12/25/2023 . [Paydown . 40,403 ...40,409 |. 0 ..03/25/2044 .
28852L-AN-3 .. |ECLO 3 A2R - CDO . ..10/20/2023 . [Paydown . . 209,480 ..209,480 |. 0 ..07/22/2030 .
302637-AG-8 .. |FSKMM 1R A1R - CDO . ..10/15/2023 . [ Paydown . 41,669 ...41,669 |. 0 ..01/15/2031 .
31739P-AA-5 .. | FASST 2022-S3 A1 - CMO/RMBS . ..12/25/2023 . [Paydown ... ..125,942 |.... L0 ..06/25/2052 .
32010L-AN-4 .. |NHSTR 161R 1BR - CDO ..10/25/2023 . [Paydown ... ..845,599 |.... L0 ..01/26/2032 .
32051G-EZ-4 .. | FHAMS 2004-AA7 1A1 - CMO/RMBS .... ..08/01/2023 . [Paydown ... ... 18,641 L0 ..02/25/2035 .
32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS ...........evvuunn|oeeeenn ..12/01/2023 . [Paydown ... ...28,981 |.... L0 ..07/25/2036 .
33768N-AA-0 .. | FKH 2022-SFRT A = CMBS .......cevvvvvviviiiiiiians [ eeeens ..12/01/2023 . [Paydown ... .. 1,044 L0 ..05/19/2039 .
33851R-AA-9 .. | FSMT 2021-10INV A1 - CMO/RMBS ..............oo. [ oeeeiis ..12/01/2023 . [Paydown ... ...61,101 |.... L0 ..10/25/2051 .
33851T-AD-9 .. | FSMT 2111IN A4 - CMO/RVBS ..12/01/2023 . [Paydown ... ..110,843 |.... L0 ..11/27/2051 .
33852H-AB-8 .. | FSMT 2021- 8INV A3 - CMO/RMBS . ..12/01/2023 . [Paydown ... ...54,582 |.... L0 ..09/25/2051 .
34417R-AB-2 .. | FOCUS 221 A2 - RUBS ... ..10/30/2023 . [Paydown . 10,000 |. 0 ..07/30/2052 .
34963V-AA-3 .. |FCO 17 A - CDO .... ..09/20/2023 . [Various . ..418,565 |. 0 ..01/15/2030 .
36166V-AA-3 .. |GCI 201 A - ABS .. ..12/18/2023 . [Paydown . 90,951 0 ..10/18/2045 .
36166V-AE-5 .. |GCI CREDIT SUISSE A - ABS . ..12/18/2023 . [Paydown . 0 ..06/18/2046 .
36168M-AA-1 .. | GCAT 2022-NOM3 A1 — CMO/RMBS ..........evvvvvvns | eeeens .12/01/2023 . [Paydown ... L0 ..04/25/2067 .
36168II-AA-Q .. | GCAT 22NQMS A1 = CMO/RMBS ......cooeeeeeeieeeein [ oo ..12/01/2023 . [Paydown ... L0 ..08/25/2067 .
36169K-AA-4 .. | GCAT 2022-NOM2 A1 — CMO/RMBS .........ccevvevens [eeeeeen |oe 12/01/2023 . | Paydown .... L0 ..02/25/2067 .
36170H-AA-8 .. | GCAT 2022-Now4 A1 - RWBS .. ..12/01/2023 . [Paydown ... L0 ..08/25/2067 .
361837-AA-5 .. | GARR 151 A1 - CDO ..08/28/2023 . Paydown ... L0 ..09/21/2029 .
361856-DX-2 .. | GMACM 2004-HES A5 - RMBS ..09/25/2023 . Paydown ... L0 ..09/25/2034 .
362341-4F-3 ...| GSR 2006-AR1 3A1 - CMO/RMBS ........cccoeeeeeess [oeenns ..12/01/2023 . [Paydown ... L0 ..01/25/2036 .
362341-FN-4 ...| GSR 2005-AR4 3A5 - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..07/25/2035 .
362341-XC-8 .. | GSR 2005-AR7 4A1 - CMO/RMBS . ..12/21/2023 . [Various . . 338,247 |.. 211,126 |.. 202 989 0 ..11/25/2035 .
362341-XG-9 .. | GSR 2005-AR7 6A1 - CMO/RWBS . ..12/01/2023 . [Paydown . L 17,517 .. 16,652 |.. 16,755 0 ..11/25/2035 .
38175B-AA-2 .. | GOCAP 36 A - CDO ....... ..11/06/2023 . [Paydown . . 158,356 |.. . 158,356 |.. 58,776 0 ..02/05/2031 .
396781I-AA-6 .. | GCSP 51 A - CMO/RMBS ..12/25/2023 . [Paydown . .9, ....9,002 .. ....8,9% |.. ..9,125 0 ..09/25/2034 .
30800L-AA-2 .. | GSTNE 19FL2 A - CMBS .. ..11/15/2023 . [Paydown . ,054,600 ..1,054,600 |.. . 1,055,259 |.. . ,054 715 0 ..09/15/2037 .
41161P-TN-3 .. |HVMLT 2005-10 2AA - CMO/RMBS ..12/19/2023 . [Paydown . 205,413 . 205,413 .. . 127,578 |.. . 204,986 0 ..11/19/2035 .
41161P-UK-7 .. |HVMLT 2005-11 2A - CMO/RUBS .... ..12/19/2023 . [Paydown ... ...37,022 ... .. 30,133 |.. L0 ..08/19/2045 .
411707-AD-4 .. | HNGRY 2018-1 A2 - RMBS .. ..12/20/2023 . [Paydown ... ..5,000 |... 0. L0 ..06/22/2048 .
43133J-AA-6 .. |HITR 2019-2 A1 - CDO .. ..02/22/2023 . [Paydown . 2,375 . . ..2,441 K 0 ..05/23/2039 .
43283A-AA-3 .. |HGVT 2017-A A - RMBS . ..10/25/2023 . [Paydown . 241,378 . 241,378 |.. 241,345 |.. . 241,365 ..241,378 |. 0 ..12/26/2028 .
44931A-AL-3 .. | 1CG 2015-1 A2R - CDO ..08/18/2023 . [Paydown . 604,500 . 604,500 |.. . 485,264 |.. . 604,500 ..604,500 |. 0 ..10/19/2028 .
44931A-AN-9 ... 1CG 2015-1 BR - CDO ... ..08/18/2023 . [Paydown . ,160,500 . 1,160,500 |.. .931,504 |.. . 1,160,500 ,160,500 |. 0 ..10/19/2028 .
45276Q-AA-2 .. | IMPRL 2022-NOM5 A1 - RMBS . ..12/01/2023 . [Paydown . 195,356 . 195,356 |.. . 195,354 |.. . 194,742 0 ..08/25/2067 .
46592K-AC-6 .. | JPAMMT 2021-3 A3 - CMO/RMBS ..12/01/2023 . [Paydown . .60,543 59,465 0 ..07/25/2051 .
46627M-CU-9 .. | JPALT 2006-A1 2A1 - CMO/RMBS .......coeeeeeeeess [ oot e 12/01/2023 . | Paydown .... ....50,403 |... .. 49,321 |.. L0 ..03/25/2036 .
466300-AL-4 .. | JAMMT 2007-82 111 = CMO/RMBS ......ccoeeeeeeeen [ oo ..12/01/2023 . [Paydown ... ....45,803 |... .. 45,89 |.. L0 ..06/25/2037 .
466365-AD-5 .. | JACK 221 A21 = RUBS ......eevvvimnniininnninnninnns [ e e 11/25/2023 . | Paydown ... ....30,000 |... ..30,000 |[.. L0 ..02/26/2052 .
46637U-AA-5 .. | JPTEP 2012-3 A = CMO/RMBS ......ccoeveeeiieninnn [ oo ..12/01/2023 . [Paydown ... ....21,385 ... .. 20,716 |.. L0 ..10/27/2042 .
46637V-AA-3 .. | JPTEP 2012-2 A - CMO/RMBS ........ccoeeeeeeeeeena [ oo ..12/01/2023 . | Paydown ... ... 42,576 ... .. 42,408 |.. 0. ..09/17/2042 .
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46639A-AA-7 .. | JPTEP 2012-5 A - CMO/RMBS . ..12/01/2023 . [ Paydown 0 1,49 | ... 43,544 ... L0 .. 12/27/2042 .
46647P-BH-8 .. | JPMORGAN CHASE & CO ......... ..07/11/2023 . MORGAN STANLEY CO 0 ..1,000,000 |. 0 ..03/13/2026 .
46654C-AE-5 .. | JPAMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2023 . [Paydown .. . 0 . 617,6% |. 0 ..02/26/2052 .
46654D-AD-5 ...| JPMMT 21INV4 A2 - CMO/RMBS ... ..12/25/2023 . [Paydown . . 103,216 |.. 0 . 107,801 0 ..01/25/2052 .
46656A-AA-5 .. | JPAMMT 2022-DSC1 A1 - CMO/RMBS .........coevvvens|oeeens .12/25/2023 . Paydown ... .. 150,184 . 0 L0 ..01/25/2063 .
477600-AC-7 .. | JIMMY 2022-1 A21 - RMBS . ..10/30/2023 . Paydown ... s s ..50,000 |[.. 0 L0 ..04/30/2052 .
50188Q-AE-1 .. |LCM XIX C - CDO .. ..10/16/2023 . [Paydown . .990,000 |.. . 751,636 |.. . 990,000 0 0 ..07/15/2027 .
501880-AL-5 .. |LCM 19R BR - CDO .... ..07/17/2023 . [Paydown ... .... 421,000 .... 319,635 . 421,000 |.. 0 L0 ..07/15/2027 .
50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS .. ..12/22/2023 . [Paydown ... 1,413,464 ... 1,413,464 413,464 |.. 0 L0 .. 12/24/2035 .
525221-EM-5 ...|LXS 2005-7N A1A - RMBS ..12/26/2023 . [Paydown ... 0 L0 .. 12/25/2035 .
55283T-AA-6 .. |MF1 2021-FL6 A - CMBS ..12/18/2023 . [Paydown ... 0 L0 ..07/18/2036 .
55284P-AC-9 ...|MFRA 2022-NaM1 A1 - RMBS .. ..12/01/2023 . [Paydown ... .... 238,379 ....238,378 0 L0 ..12/27/2066 .
55284T-AA-5 .. |MFRA 22INV1 A1 - CMO/RWBS .... ..12/01/2023 . [Paydown ... .. 168,392 .. 156,863 0 e L0 ..04/25/2066 .
552850-AA-0 .. | MFRA 2022-NaM2 A1 - RUBS .. ..12/01/2023 . [Paydown . L0 0 ..05/25/2067 .
585490-AC-9 ...|MELLO 22INV1 A2 - CMO/RMBS ..12/25/2023 . [Paydown . 0 0 ..03/25/2052 .
58549J-AK-0 .. |MELLO 22INV2 A4 - CMO/RMBS ..12/25/2023 . [Paydown . 0 0 ..03/25/2052 .
58550N-AC-5 ...|MELLO 21INV4 A3 - CMO/RMBS ..12/01/2023 . [Paydown .. 0 0 .. 12/25/2051 .
59217G-CD-9 ...|METROPOLITAN LIFE GLOBAL FUNDING | . ..05/01/2023 . [Maturity @ 100.00 .. .. 0 0 ..04/08/2022 .
61751D-AE-4 .. | MSM 2006-17XS A3A - RMBS ..12/21/2023 . [ Various ..1,184,424 .... 337,426 0 L0 ..10/25/2046 .
61754P-AA-2 .. | MM 2007-8XS A1 - RMBS .......cooeeeiiieieniinnns [ oeeins ..12/14/2023 . [Various .... ....912,128 ... 477,710 0 L0 ..04/25/2037 .
61772L-AJ-0 .. | MSRM 2021-2 A3 - CMO/RMBS . ..12/01/2023 . [Paydown ... .... 119,882 ....116,848 0 L0 ..05/25/2051 .
61772N-AJ-6 .. | MSRM 2021-5 A3 - CMO/RMBS .... ..12/01/2023 . [Paydown ... .... 123,406 .... 124,756 0 L0 ..08/25/2051 .
62047A-AF-0 .. |NPRL 2021-1 A1 = ABS ...cceeiiiiiiiiiiiieeee [ ..05/19/2023 . [Paydown ........ceevvvvernns|oernnniiininnnnnnnnns Joeeeeenenn 7,466 [oniiiiiiiinn, 7,466 [c.vvnninnnnnnes 7,462 0 L0 ..03/20/2051 .
62055-AA-2 .. |NZES 21FNT2 A - ABS ..12/25/2023 . [Paydown ... ... 213,191 ....213,189 . 0 L0 ..05/25/2026 .
64830Y-AC-1 .. |NZES 2021-FNT1 A - CMO/RWBS . ..12/25/2023 . [Paydown . .212,430 .. 212,428 |.. . 212,429 0 . K 0 ..03/25/2026 .
648310-AB-8 .. |NRZT 22INV1 - CMO/RVBS .. ..12/25/2023 . [Paydown . . 180,278 |.. . 141,800 |.. . 141,601 0 . 180,278 |. 0 ..03/25/2052 .
65130P-AW-0 .. |NEWFL 2016-1 A2R - CDO .. ..04/20/2023 . [Paydown .. .. 123,128 .. 123,128 123,125 |.. 0 ..123,128 |.... L0 ..04/20/2028 .
BARCLAYS CAPITAL INC
654740-BL-2 .. |NISSAN MOTOR ACCEPTANCE COMPANY LLC ..........[....... ..07/11/2023 . [FIXED INC ..ovvvvvvirnvinns eeeeeieieeeeeeeeenes | 2,985,930 |.......... 3,000,000 |......... 2,998,920 |.......... 2,999,855 [.....uuuunnnnnns [V 107 [oeeeeiiiiiieens [V 107 [ 0l....... 2,999,961 |................ (VN FOR (14,031) ..09/21/2023 .
65535A-AA-2 .. |NHELI 2006-AF1 A1 - RMBS .....coooeieieiieniinin [ oo ..12/30/2023 . [Paydown ... ..8,023)... ....8,023 ...2,317 .. (4,163)[.. 0. L0 4,208 |.... ..10/25/2036 .
65535V-SJ-8 ...|NAA 2006-AP1 A2 - RMBS ......cccceeiiiiiiiiiiica [ e ..12/01/2023 . [Paydown ... .. 27,817 .. 11,460 .. 27,705 |.. L0 L0 RV ..01/25/2036 .
670855-AA-3 .. | OBX 23NQM1 A1 - CMO/RWBS .. ..12/01/2023 . [Paydown ... ... 233,984 .... 233,981 0. 0. L0 0 ..11/27/2062 .
67116N-AA-7 .. |OCI NV ..ovvviiiiiiiiiiiinns ..12/19/2023 . [ GOLDMAN . .250,000 |.. . 249,585 |.. ....0 L0 0 .. 7,005 |. ..03/16/2033 .
67448E-AA-6 .. | OBX 22INV4 A1 - CMO/RVBS .. ..12/01/2023 . [Paydown ... 59,646 |.. 0. . L0 .0 . ..06/25/2052 .
67448X-AA-4 .. | 0BX 2021-J3 A1 - CMO/RMBS ...........cooeeereeens [ oeeens ..12/01/2023 . [Paydown ... ... 134,182 .... 135,964 . 135,756 |.. L0 (1 574) |... L0 .0 . ..10/25/2051 .
67648B-AE-2 .. | BVINV 22INV1 A5 - CMO/RMBS ..12/25/2023 . [Paydown . .218,544 .. 189,655 |eeviiiiiiiiiiiies L0 .28,889 ..218, K 0 .0 .. 12/26/2052 .
69120L-AA-1 .. | ORTF 201 A - CDO .... ..08/23/2023 . [Paydown . ,000,000 .. .995,000 |.. . 997,526 L0 .. 2,474 ..1,000,000 |. 0 .0 ..01/15/2031 .
69374X-AA-8 .. |PSMC 2019-2 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . 20,249 L0 .(235) ...20,015 |. 0 .0 ..10/25/2049 .
69375B-AA-5 .. |PSMC 2019-3 A1 - CMO/RMBS .......cooeeeeeeieienis [ oo .12/01/2023 . [Paydown ... .21, , .. 21,540 |.. L0 .. (202))... ...21,338 |.... L0 RV S ..11/26/2049 .
69506Y-SC-4 .. |PACIFIC WESTERN BANK .......eevenniniiiiiiiiiinns [ oo ..03/22/2023 . [ GOLDMAN ... . 600,000 |......... 1,600,000 |......... 1,600,000 |.. 0. 0 ). .1,600,000 |.... L0 (640,000) ..05/01/2031 .
69546M-AA-5 .. |PAID 221 A - ABS ..09/29/2023 . [Various .... ... 1,396,690 |... 410,823 ......... 1,410,823 |......... 1,410,823 |.. L0 ,410,823 |.... L0 . (14,132) ..10/15/2029 .
69547M-AA-4 .. |PAID 223 A - ABS .... ..12/15/2023 . [Paydown ... ...532,834 |... .... 532,834 .... 532,834 . 532,834 |.. 0. L0 .0 ... ..03/15/2030 .
701630-AE-8 .. |PARLI 2R AR - CDO ... ..10/20/2023 . Paydown . 158,551 . 158,551 |.. . 158,851 |.. . 158,551 L0 0 .0 ..10/20/2031 .
72353P-AA-4 ...|PIONEER AIRCRAFT FINANCE LTD - ABS . ..12/15/2023 . [Paydown ... ....36,795 |... .. 36,794 |.. 0. L0 .0 . ..06/15/2044 .
74331C-AA-6 .. |PROG 2020-SFR1 A = RWBS ........ccevveeeeeeeenens [ oeeens ..04/01/2023 . [Paydown ... ... 13,310 |... L0 L0 .0 . ..04/17/2037 .
743874-AC-3 .. | PFMT 2020-1 A2 - CMO/RMBS .......coevvvveeeeenens|eeeens ..12/01/2023 . [Paydown ... .. 19,128 |... 0. L0 .0 . ..02/25/2050 .
TA3BTM-AA-T .. | PFNT 21J1 A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... ... 223,03 ... 224,304 L0 L0 .0 . ..10/25/2051 .
749357-AA-7 .. |RCKT 191 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . ....1,516 |.. ....7,632 |.. L0 0 .0 ..09/27/2049 .
749384-AA-1 .. |RCKT 2021-5 A1 - CMO/RWBS . ..12/01/2023 . [Paydown . 113,221 .. . 113,238 |.. L0 K 0 .0 .. 11/27/2051 .
74938F-AA-6 .. |RCKT 2022-1 A1 - CMO/RMBS .........ooeeveeeeeeeni oo ..12/01/2023 . | Paydown ... .. 117,506 .. 115,138 0. . 117,506 |.... 0. .0 .. ..01/25/2052 .
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74938N-AB-7 .. | RCKT 222 A2 - CMO/RNBS ..12/01/2023 . [Paydown ... ... 78,389 |... .. 74,061 |.. .. 4.327 ... L0 ..03/25/2052 .
74939K-AA-4 .. |RCKT 2021-6 A1 - CMO/RVBS . ..12/25/2023 . [Paydown . 91,807 0 ..12/26/2051 .
74969T-AA-8 .. |RBIT 2021-HB1 A - RMBS .. ..12/25/2023 . [Paydown . . 304,891 0 ..11/25/2031 .
74981C-AA-9 .. |RUN 22NQM1 A1 - CMO/RMBS .. ..12/25/2023 . [Paydown . . . . 85,695 0 ..03/25/2067 .
75116F-BH-1 .. |RALI 2007-0S9 A33 - CMO/RMBS ... ..12/01/2023 . [Paydown ... ... 112,549 ....108 180 L0 ..07/25/2037 .
751561-AD-5 .. | RAMP 2006-RS4 A4 - RWBS ..........coeevveeeeennns [ oeeens ..12/26/2023 . [Paydown ... .... 169,273 ... 143,617 L0 ..07/25/2036 .
75575J-AA-3 .. |RCMT 2020-FL4 A = CMBS ........eevvmmmmmmmnnnnnnns|veeeens ..06/26/2023 . [Paydown ... .. 412,686 ...412,686 L0 ..02/26/2035 .
76110V-0L-5 .. | RFMS2 2004-HS2 AI6 - RMBS ......cooeeeeviieienen [ oo ..12/01/2023 . [Paydown ... L0 ..06/25/2034 .
761118-FM-5 .. |RALI 2005-QA9 NA1 - CMO/RMBS ..........eevvvvves [eeeeen e 12/01/2023 . | Paydown .... L0 ..08/25/2035 .
761118-U0-9 .. |RALI 2006-0S2 1A9 - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..02/25/2036 .
81742L-AA-4 .. |SEQI 1 A - CDO ..10/15/2023 . [ Paydown . 0 ..04/15/2031 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RVBS . ..12/01/2023 . [Paydown ... L0 ..11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RMBS .......covvvvverrennnnn|veeens ..12/01/2023 . [Paydown ... L0 ..03/25/2050 .
81748T-AA-1 .. | SEMT 2021-7 A1 — CMO/RMBS .......covvvvvvvvenenns [ eeeeee e 12/01/2023 . | Paydown .... L0 ..11/27/2051 .
81749C-AA-7 .. | SEMT 2022-1 A1 - CMO/RMBS .......covvvvrvrreennnn|eeeens ..12/01/2023 . [Paydown ... . . L0 ..02/26/2052 .
85022-AP-9 .. | SCFT 2020-A A - ABS ... ..12/25/2023 . [Paydown . 115,279 | 0 ..09/26/2037 .
85208U-AA-2 .. | SPRTE 211 A - ABS ..12/15/2023 . [Paydown . 67,235 |. 0 ..11/15/2046 .
863579-UL-0 .. | SARM 2005-15 1A1 - CMO/RWBS . ..12/01/2023 . [Paydown . 79,586 |. 0 ..07/25/2035 .
863579-VH-8 .. | SARM 2005-17 1A1 - CMO/RWBS .... ..12/01/2023 . [Paydown ... ...30,551 |.... L0 ..08/25/2035 .
863587-AE-1 .. | SAIL 2006-3 A5 - RMBS ... ..12/13/2023 . [Various .... ..109,137 |.... L0 ..06/25/2036 .
86358R-DX-2 .. | SASC 2001-SB1 A5 - RMBS . ..12/01/2023 . [Paydown ... ... 16,231 |.... L0 ..08/25/2031 .
86363B-AA-3 .. | SASC 2007-RM1 A1 - CMO/RMBS .......ccoeeeeeeeess [ oeeins ..03/27/2023 . [Paydown ... . 300,132 |.... L0 ..05/25/2047 .
872225-AD-9 ...| TBI 2006-5 A3 - RWBS ..12/01/2023 . [Various .... ,392,006 |... . ..1,5618,811 |.... L0 (126,806)|........ (126,806)|... ..11/25/2036 .
872227-AK-9 .. | TBW 2007-2 ABA ~ RUBS .....coovvvrvvrriiiiiniieins [ oo ..12/21/2023 . [Various .... 1,120,490 ,128,865 |.. ..1,135,358 |.... L0 . (14,868)|......... (14,868)|... ..07/25/2037 .
87267C-AA-6 .. | TRP 211 A - ABS ........ ..12/17/2023 . [Paydown . 91,823 ...96,119 |. 0 .0 ..06/19/2051 .
87342R-AC-8 .. | BELL 2016-1 A23 - RMBS ..08/25/2023 . [Paydown . ..7,402 .7,500 |. 0 .0 ..05/25/2046 .
87342R-AG-9 .. |BELL 2021-1 A21 - RMBS ..08/25/2023 . Paydown . 13,497 16,125 |. 0 .0 ..08/25/2051 .
87342R-AH-7 .. | BELL 2021-1 A22 - RMBS .. ..08/25/2023 . [Paydown . ..9,790 11,250 |. 0 .0 ..08/25/2051 .
88156E-AB-2 .. | TMTS 2006-17HE AB1 - RMBS . ..12/13/2023 . [Various . 0 . (34,981)[. ..01/25/2038 .
89236T-GL-3 .. | TOYOTA MOTOR CREDIT CORP .. ..07/11/2023 . [US BANCORP ... L0 . (12,066) ..10/07/2024 .
89609M-AA-7 .. | TRIBUTE RAIL LLC = ABS .....ceeeeeeeeeeeeeneeeens [ ..12/17/2023 . [Paydown ... L0 ..05/17/2052 .
896160-AA-9 .. | TCN 2022-SFRT A - CMBS ......oovvvvrvriiiieiiieens [ oo .12/01/2023 . [Paydown ... L0 ..04/19/2039 .
89656C-AA-1 .. | TRL 2010-1 NTS - ABS . ..12/16/2023 . [Paydown ... L0 ..10/16/2040 .
89822P-AA-1 .. | TFINS 201 A1 - CDO .... ..10/16/2023 . [ Paydown ... L0 ..04/16/2040 .
90354T-AC-3 ...| UM 2021-INV2 A3 - CMO/RMBS .......cccovvviiiin [ eeeenn ..12/01/2023 . [Paydown ... L0 ..09/25/2051 .
90355R-AC-6 ...| UM 21INV3 A3 - CMO/RUBS ........ ..12/01/2023 . [Paydown ... .... 154,236 .... 149,392 L0 ..11/25/2051 .
92250K-AA-8 .. | VCC 2022-4 A - CMBS ... ..12/01/2023 . [Paydown ... .... 162,200 .... 162,164 L0 ..08/26/2052 .
92259T-AA-9 ...|VCC 2021-1 A - CMBS ... ..12/01/2023 . [Paydown . . 103,125 .. .103,116 |.. 0 ..05/25/2051 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ..12/01/2023 . [Paydown . . 162,986 |.. 0 ..11/26/2066 .
92538N-AA-5 ...| VERUS 2022-4 A1 - CMO/RMBS ..12/01/2023 . [Paydown . 0 ..04/25/2067 .
92538U-AA-9 ...| VERUS 2022-3 A1 - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..02/25/2067 .
920227-4T-0 ...| WAMU 2003-S4 2A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... L0 ..06/25/2033 .
92990G-AG-8 .. | WAMU 2007-HYS5 2A5 - CMO/RMBS . ..12/01/2023 . [Paydown ... L0 ..05/25/2037 .
93934F-KP-6 ...| IMALT 2006-1 3A2 - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..02/25/2036 .
94984D-AC-8 ...| WIFMBS 2006-AR13 A3 - CMO/RMBS . ..12/01/2023 . [Paydown ... L0 ..09/25/2036 .
95002K-AA-1 .. | IFMBS 2020-1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... L0 .. 12/27/2049 .
95003H-AA-7 .. | WIFMBS 2022-1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... L0 ..08/25/2051 .
95058X-AE-8 .. |WEN 2018-1 A22 - RMBS .....ccooeeiiiiiiiiiiiinnen [ oo ..12/15/2023 . [Paydown ... L0 ..03/16/2048 .
95058X-AG-3 .. |WEN 2019-1 A21 - RMBS .......oooeeeeeeeeeeeeeennni [ oo ..12/15/2023 . | Paydown ... Ol ..06/15/2049 .
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957638-AD-1 .. | WESTERN ALLIANCE BANCORP .. ..03/28/2023 . [ GOLDMAN ... ..1,000,000 |......... 1,000,000 . 1,000,000 |[.. 0 ) ..1,000,000 |.... L0 (340,000)f........ (340,000)|.... ..06/15/2031 .
96034J-AA-4 .. |WIESTR 2022-1 A - RMBS ... ..12/01/2023 . [Paydown ... . 253,627 |.. . 253,372 |.. . 253,008 ..529 ..253,627 |. 0 ..08/20/2036 .
96524V-A*-7 .. |WHITEHORSE FINANCE, INC. ..08/07/2023 . [Maturity @ 100.00 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 .0 ..1,000,000 |. 0 ..08/07/2023 .
97064G-AA-1 .. |WIESTF 2021-A A - ABS . ..12/15/2023 . [Paydown ... .3 ...52,722 | 0 ..05/15/2046 .
974153-AB-4 .. | WISTOP 201 A2 - RMBS ... ..06/05/2023 . Paydown ... , , .4, . ..461 ....5,000 |.... L0 ..12/05/2050 .
98920M-AA-0 .. | ZAXBY 211 A2 - ABS ..10/30/2023 . |Paydown .......oeevevveiiini]veieieennenneneeeees e 20,000 [ 20,000 |...ccceneens 18,519 | 10,000 |..oooeeeeeeeeen O fovennnennn 1,481 | [V PP, 1,481 [ 0 e, 20,000 J...ooeeeeennnes 0 ..07/31/2051 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 53,663,962 58,857,439 53,700,891 54,084,698 59,086 615,346 83,582 590,850 0 55,540,765 0 (1,876,804) (1,876,804) 1,664,209 XXX
2509999997. Total - Bonds - Part 4 77,724,3% 82,808, 121 78,731,572 78,478,962 59,086 724,249 83,582 699,753 0 80,059,654 0 (2,335,260) (2,335,260, 2,190,756
2509999998. Total - Bonds - Part 5 2,000,000 2,000,000 1,995,000 0 0 5,000 0 5,000 0 2,000,000 0 0 0 36,037
2509999999. Total - Bonds 79,724,3% 84,808, 121 80,726,572 78,478,962 59,086 729,249 83,582 704,753 0 82,059,654 0 (2,335,260) (2,335,260, 2,226,793
369604-BQ-5 ... | GENERAL ELECTRIC CO ..09/15/2023 . [Call @ 100.00 .1,363,000.000 |......... 1,363,000 [...covvrrrrnnnnns 0.00......... 1,376,630 |......... 1,351,074 | 11,926 [ovvvvvvvviiinnnn 0 e 0 s 11,926 .0 L0
450745-70-9 ... | AERCAP GLOBAL AVIATION TRUST ..10/17/2023 . [Call @ 100000.00 . ....20.000 ..0.00].. .640,000 |.. . 1,800,000 . (1,160,000)|. . (1,160,000) L0 0
693475-AK-1 ... | PNC FINANCIAL SERVICES GROUP INC . ..11/01/2023 . [Call @ 100.00 .2,000,000.000 ..0.00].. .2,000,000 |.. . 1,990,000 .10,000 |. .10,000 .0 0
940746-55-6 ... | IELLS FARGO & CO ..09/15/2023 . |Call @ 25.00 .......ceeees |oennnns 40,000.000 |......... 1,000,000 |................. 0.00 ......... 1,000,000 ...914,800 |.. ...85,200 |.... ...85,200 |... .0 0.
4019999999. Subtotal - Preferred Stocks - Industrlal and Miscellaneous (Unaﬁlllated) Perpetual
Preferred 6,363,000 XXX 5,016,630 6,055,874 (1,052,874) 0 0 (1,052,874) 0 5,003,000 0 1,360,000 1,360,000 500,545 XXX
4509999997. Total - Preferred Stocks - Part 4 6,363,000 XXX 5,016,630 6,055,874 (1,052,874) 0 0 (1,052,874) 0 5,003,000 0 1,360,000 1,360,000 500,545 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 6,363,000 XXX 5,016,630 6,055,874 (1,052,874) 0 0 (1,052,874) 0 5,003,000 0 1,360,000 1,360,000 500,545 XXX
WOLFE TRAHAN SECURITIES
06738E-20~4 ...|BARCLAYS ADR REP 4 ORD ........ccooeviiiiiiinnnns Cevenn L A1/2772023 [ | 100,000.000 |............ 709,084 [..ovvvveiiiiiiiiiiiinn o, 501,000 |............ 780,000 |........ (279,000)]..vvvvvvvnnnnnnns [V 0t (279,000) [.oeeeeeeeeennnn [N R 501,000 |.oooeeeeeennns (VN FOR 208,084 |......... 208,084 |....cevnnnnnn Y PV
Strategas Securities
90187B-80-4 ...| THO HARBORS INVESTMENT ORD ........ccevvvvveveees|oeeens ..12/01/2023 |LLC .ovvvvvvviiiiiiiiiiiiiiin e 16,244.000 |............ 223,404 |.oooiiiiiiiiiiiiiiiies e 247,589 |............ 256,168 |........... (8,609)]...00vvvvvnnnnns O oy 0 eeiiennns (8,609) |..evvvvvrrnnnnns Ofeienn. 247,589 |.ovvvvviiiianns 0leeeeen. (24,155)]......n (24,155)).0cveeeeees 32| e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 932,488 XXX 748,559 1,036, 168 (287,609), 0 0 (287,609) 0 748,559 0 183,929 183,929 71,232 XXX
5989999997. Total - Common Stocks - Part 4 932,488 XXX 748,559 1,036, 168 (287,609), 0 0 (287,609) 0 748,559 0 183,929 183,929 71,232 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 932,488 XXX 748,559 1,036, 168 (287,609), 0 0 (287,609) 0 748,559 0 183,929 183,929 71,232 XXX
5999999999. Total - Preferred and Common Stocks 7,295,488 XXX 5,765,189 7,092,042 (1,340,483) 0 0 (1,340,483) 0 5,751,559 0 1,543,929 1,543,929 571,777 XXX
6009999999 - Totals 87,019,883 XXX 86,491,760 85,571,004 (1,281,397) 729,249 83,582 (635,730) 0 87,811,213 0 (791,330) (791,330) 2,798,570 XXX
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Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
05492K-AC-3 ...[BDS 2019-FL4 AS - CDO .......ccvvvnniinnnns C.o... ..02/01/2023 . | Amherst Securities Group LLC .. ]..05/17/2023 .|Paydown ........ocoevvuvnnes |ovvennnnns 2,000,000 |[....... 1,996,000 |....... 2,000,000 |......... 2,000,000 [..ccevvnnnnnnns (U PP 5,000 |uveeniiiiinnnn (U PP 5,000 |eeeuniiiiinnnns [ o [ . [ U PO [ PP, 36,037 [....coeeenn 5,213
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,000,000 1,995,000 2,000,000 2,000,000 0 5,000 0 5,000 0 0 0 0 36,037 5,213
2509999998. Total - Bonds 2,000,000 1,995,000 2,000,000 2,000,000 0 5,000 0 5,000 0 0 0 0 36,037 5,213
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

1,995,000

2,000,000

2,000,000




913

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MID-CONTINENT CASUALTY COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0 0 0 XXX
50530Z-ZZ-3 ........... [Mid-Continent Assurance COMPANY ............cccccoriiiriiiiiiiiiiiiiiiieiiee e sneesnens | eveeennsenesenennes feeneeens 19380 it ]ovee 73-1406844 21,447,944 .100,000.000 ... 100.0
595301-2Z-8 . [Mid-Continent Excess and Surplus Insurance Company ... 38-3803661 ... . 18,559,924 |.. .0 . L0 ....100.000 |. .. 100.0
679208-10-4 ........... |Oklahoma Surety Company oo i | 23426 e 73-0773259 17,044,128 ..o 0 i 0 o, 10,000.000 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 57,051,997 0 0 XXX
50539#-10-2 ........... [Mid=Continent Specialty INSUrance SErViCeS, INC. ..iiiiciiioriosiiomssmrsmssmssamssmssansssssenssnssensssssenssnssansones |evessssonessnsenesaneas | | | [T 45,880 oo [ 45,680 oo, 1,000.000 oo 100.0
1799999. Subtotal - Common Stock - Other Affiliates 45,680 0 45,680 XXX XXX
1899999. Total Common Stocks 57,097,677 0 45,680 XXX XXX

1999999 - Totals 57,097,677
1. Total amount of goodwill nonadmitted $ ................................ 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total




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

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

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



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

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Code Interest Year of Current Year Balance *

Depository

Mabrey Bank .........ccccoveeeiieeiiieeens . Tulsa, Oklahoma ......ccoervveeriiiienieeenns 18,138,640 [..XXX.
PNC Bark ........... ... Pittsburgh, Pennsylvania . 7,392,422 [..XXX.
The Bank of New York Mellon ... ... New York, New York ... . 7,943 | XXX,
Cash Held With Securities On Deposit .........  ooeeeeeceeeeeeeeciieeeeeeecieeeeeeeeecenaeeeeees | D fo 000000 | 0 | 0 | 5,500 |..XXX.
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 1,277 0 25,544,505 | 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 1,217 0 25,544,505 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash

XXX

25,544,505

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

1. January..... 28,673,050 4.
2. February..|ns 28,906,343 5.
3. March 28,970,249 6. June

23,522,944
24,584,016
21,753,144

7.

9.

September

22,978,000 10.
26,694,663 1.
31,313,671 12.

October
November...

.... 25,818,027
... 29,455,898

December

25,544,505

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

3

4

Date Acquired

5 6

Rate of Interest

Maturity Date

Description Code

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

31846V-41-9 .......
826252-40-6 .......
94975H-29-6 .......

.| INVESCO TREASURY INST

FIRST AMER:TRS 0BG V

[ AN 12/04/2023 ..........
...................... 12/29/2023 ..........
D 12/04/2023 ..........

8209999999.

8609999999

- Total Cash Equivalents

15,234,628

114,034

1,042,587

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

Number
1A 0 1B.. .0 1C..$
1B 0 2B.. .0 2C..$
1c 0 3B.. 0 3C..%
1D ...0 4B.. 4C..$ ...
1E ....0 5B.. 5C..$
1F ...0

.0 1G.$ ...




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

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
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

PROPERTY AND CASUALTY
PROPERTY AND CASUALTY

............... 114,762 |............... 106,172
......................... (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

XXX XXX 2,478,769 2,511,705 1,869,644 1,789,863

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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