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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 + 4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVENMENLS .....cooviiiiiiiiiiiiiciceeeseesee s e 1,350,017 [ 7.077 |......... 1,350,017 [eviccicine 0 fen 1,350,017 [cvenneee 7.077
1.02 All OthEr GOVEIMMENLS ..........vvvveeeecececieeeieteeeieee et e eeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............ccccoeeioeeerrienecenne [ 0.000 [eeveeveiriennes (U R [0 O (VS 0.000
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeennes [V A [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANEEEA ...t 1,711,166 |............. 8.970 |......... 1,711,166 [ 0 fen 1,711,166 |............. 8.970
1.06 Industrial and MISCEIANEOUS ..........c.ccccveveveeereieeeeeeeeeeeieieee e e 13,480,049 |............ 70.666 |........ 13,480,049 | [ — 13,480,049 |........... 70.666
1.07 HyDrid SECUMHES ....vovivieiiiiicicietcetesssiee et [V 0.000 [.eeeevveireennee (U R [OOSR (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee e (0] I 0.000 |.ooveeieeieens (01 (1 AT (1) 0.000
1.09 SVO identified fUNGAS .......covriieiieriircereere e s [ 0.000 [.eeeeeeverriennee (U R (U R [V 0.000
1.10 Unaffiliated DANK I08NS ...........ccceiieeiiiieieteecececeeee et [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
1.11 Unaffiliated certificates of dEPOSIt ............cccceeeveveeeireieieeeeeeeteceeeeeee e (VS 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total [ong-term DONAS ........c.cocveveveeeeecieieieieeieeee e e 16,041,232 | 86.713 |........ 16,541,232 (..o 0f....... 16,541,232 |........... 86.713
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiiiniinnieninned
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoioiiiiiiiiierieseee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccooovvniinncnnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccoviiiiiiiiiiiin
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiicceeee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiii e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeieiieeiieiieeriee ittt s nneeneeneeas
4.02 Residential MOortgages ..........cocveiiiiiiiiiiiieneeseee e
4.03 Commercial MOMGAGES ........ooueiiieiieriierieesieeie et sree e
4.04 Mezzanine real estate loans ..
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeeseee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueveuiiiririnieieieieeeesesesee e e (O ([0 [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccveveveeeeeeeeereiereeeeeee e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
5.03 Properties held for sale
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccoooiiiiiiniinceneesseeseesee e oo 49,753 |............. 0.261 [ 49,753 | (V) 49,753 |.........c. 0.261
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeeevnirnnseeeeenenens froe 2,484,832 |........... 13.026 |......... 2,484,832 | 0 2,484,832 |.......... 13.026
6.03 Short-term investments (Schedule DA) ...........cccoooveveveveveeeeeeeeeeeeeee e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|occevee 2,534,585 |........... 13.287 |......... 2,534,585 [ 0. 2,534,585 |........... 13.287
7. CONACLIOBNS .......ovceeeeeeieeeeeececce ettt ettt n s s oo eeeeenenens [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
8.  Derivatives (SChedUIE DB) .........ccceuiueuiiiirieieieieeeeeesieeieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
9. Other invested assets (SChedUIE BA) ............cccurueiieeeieiciereeeeeee e oo eseseseeeeeeenens [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
10.  Receivables for SECUMMES .........ccvuriiiucieiririicceieie e e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
11.  Securities Lending (Schedule DL, Part 1).........c.ccccueueiiieieieieieeeeceeeeeieeseses e [V 0.000 [eeeeeeereeeeeeenenes [ D0, % S S D.3, % SR RV XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviierinenincceeeeceeeeeeeena 0 0.000 0 0 0.000
13. Total invested assets 19,075,817 100.000 19,075,817 19,075,817 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiitiiteite ittt bt bbb bbb bt bbb E b E £ E e h b £ E e E R e bt ARt ARt e bt e b e eb et Ssemmee e e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ....

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
o B ] = S =T i TR o 10 o e PP RRTRPS
3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt b st b b e e b b e se e b e o0 b e e b e e b et e b et e b e b e e b e 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 bt ebesebeses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G . ........ o ... S ... B ... S .. ... .......@.ttseeseeseeseeteanteenseanbeas foeereeeeaseeaaeeete e e e ae s

Deduct amounts received on disposals, Part 3, RRY  COUR. VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N .. ... Y- B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e i s
Deduct current year’s other-than-temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...
7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb bbb £ b b e se b e e b e e b e e b e e e b e s e e b e b e e b e b e saebe 22848 SRS AR SR L AR oA L e b oA e e b e b e e b e b et ebesesese s ese et

Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ... b bbb b bbb e b e e b e bbbt b b s b bbb e saebe S0 e R e R e e b e s e b bbb

L ol = K =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiiiiiiie ettt bbbttt be s 2o e e e e e e e e e e e e e e e e e eneeas
Deduct total NONAAMIEA @MOUNLS ..ottt e b e e e e E e e e e e e e e e e e e e e R e e R e £ e e S H e £ R e SR e e R e SR oo R e e E e e e e e Ee e e e e eesh e seeeeeeeeeeeaae s S0eas et e s e b e e et

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiiiieie ettt bbbt b bt bbb bR bRt b e bt b e e bt bt e bt b Smseeneensess e e e e e e e e e e eneenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiiie ettt meee e e e e e e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ot bbbttt bbbt bbbttt b e aR e e s e e resbesbeebesaeetesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e et e et e eaeeaae oeabeeabeeabe et e et e e e e aaeesbeeas eeesseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e PP PRRPNS

3.2 Totals, Part 3, Column 11 ...

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, COIUMN O ... oo Qo g ... B ... S ... e ... .eoueeseseesseesseeareeateetesteanseanns
5.2 Totals, Part 3, Column 8 ..o A . .. A . B . BB e

Total gain (loss) on disposals, Part 3, Column 18j..\ : ™ ... . B B O
Deduct amounts received on disposals, Part 3, CHEIMN G ... ... A ... B ... U B o e
Deduct amortization of premium and mortgage i e T TO Moo a0 A O (T e OO e O rrerrrerrrerrrerr RPN
Total foreign exchange change in book value/recorded investment excluding accrued interest:

Lo I B o] = S =T i TR o 10 o e T PP PRPRTPS

9.2 Totals, Part 3, Column 13 ...

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

10.1 Totals, Part 1, COIUMN 11 ..o bbb b e b bbb e b b e e b e e b e e b et b e e e b o R e SR oA e e R e bbb e bbb et b e

O o) = T o Ty A o] [0 Ty N O OSSP
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) .......c.couiiiiiiiiiiiiiiiieieeeeeies —eeeeee e
Rl ez Y= TV Lo g T [ o 1= g Lo OO S
ST o] ol =TI (I g T= Y o TU TS BN TR ) SR
Deduct total NONAAMIEA @MOUNLS ..ottt e e h e e e e oo e e e a e e e e s e e e e e e R e £ R e S E e £ R e e R e e R e £ e e e R e e R e e e e e Re e e e e R e e heeeesReeeeaeeaae s S0eas e b e s e e e et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......cuiiiiiiiiii bbbttt bbb e e e e e e e e e e eeaees
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiiiiiitiitiite ittt bbbt e bbb bbb E b E e E e E b £ E e AR b b e e b e e b e e bt b e bt Ssemmeeeeeee e s e e e e e e eneeneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbb bbbttt aR e e reebe s b e saeebesaeeaeeaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e et e et e aaeeaae oeabeeabeeabe et e et e st e saeeabeeas eeetseesseaseenseeseeaeeaeeaaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e R PP PRPPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bbb e b b se e b e e b e e b e b e e b e ke e b b e e b e b e saebe S84 E SR e AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s eae ettt
FaXeTe (U= o e =TotoTU o | OO PRS
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ..........cooecvveeeeeennd
5.2 Totals, Part 3, Column 9 .......c.ccccoviiniiiinnne,

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

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

LS B o] = S =T i TR o1 10 o e I A PP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb b b se e b e e b e e b e e bt e b e e b b e e b e b e saebe 22048 SRS AR SR Lo R e R e e b oAb e b e b e e b e b et ebesesese s e s et s e
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e b e b bbb e b bbb e b b et b et b e e ab o8 e SR oA e e s e b e b e bbbt b e

O e = T e Ty A A o] [0 T e B O OSSN
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiitiitiie ittt bbbttt bttt sttt abe s Seeeee e s eseeeee e e e eeeneeas
[DI=Ye [0 8 o) =T Mo o E=Te (4 g 11 C=To IR= a0 To 0L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt b bbb bbb bRt b bbbt e bt bt bt e bt b 2esemmeensens e e e e e e e e e e enaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............c.ccueueieeeeeceeteteieeeesceetetesesessseetetesesessssetesesesesssseseseses s sssesesesessssssesesasssnssaesasassssnsssesasasns sertsesesesasanas 17,497,485
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ..........c..cciiiiuieiitie it etetestete et ete et ete et e te et et e e et eae st eseeseas st ese st ese st eseesese s es e s esessetessstessssese st esessesessesensas eseseseseeesennene 500,000
ACCTUAI OF QISCOUN .......vviveieeeececte e e ettt eeeeesacaeteteseeeessaeteteses s s saetesesesessssssesesasessssseesasasassssetesesasenseseteses s ensnseeesesasansssnsesasasensnsssesesasessssnsnsesesassnsnsssasas s eseb et et ettaescaeees 107,315
Unrealized valuation increase/(decrease):

4.1, PA T, COIUMN T2 .ottt ettt ettt ettt ae et ee e s et et et e s eaese s et es e s et ebesesess s eses et et et esesses s s s e s e s e b et esess s esas s et et et essanasas e e e e bbb b eb et et st e s b enetis 0

4.2, Part 2, SECHON 1, COUMN 15 ...ttt ettt sttt ettt b bt a s b s e et h b e b e e e e e b b et ettt s s b et et et s s ebes Sansnsetetesasanssa et sasennsees 0

4.3. Part 2, SECHON 2, COIUMN T3 ......ouiiieieiiiieieeeteee ettt et e e as ettt e s et e s es e s s e s st et eseses s s s s s st et eseseseseasa s s s st esesesessssasassssesa Heeeesebebebeeeat et st neseebenetis 0

4.4, PArt 4, COIUMN 11 ottt ettt b bt s bbb ee bbb £ et E SR b £ £ oL E b e 1 £ oL E SR b e 1 e ot E R b e e st b bbbt amsnsna et esen st 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 4, COIUMN T ... ..ottt b bttt bt st e e a et oheesh e e oh £ e b e e bt e a bt ea bt ea e e eae e eh e e eh e e b e e bt e a b e em bt em bt eaeeeaeesbeens oemeeseeseesaeesseenseennens 0
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiouiioieieieieeeee ettt ettt e et ese et e s et ese s et eas et eseesessaseseeseeseseeneseeneaen 1,539,273
DedUCt aMOTHZAtION OF PIEMIUM ........oieeceeeeeeeeeeeceeee et eeceeeeete s e sasseaetesesesasssaese s s s ssssseses s s ssssseses s sssssssees s s sssssssesasassssnseses s s assnseses s s sssnsnses s s asansnsasas 2ettscaesesesestacaes 24,295

Total foreign exchange change in book/adjusted carrying value:

8.1. Part 1, Column 15 .....coiiirrceieieecee e ettt eaeeteteteteteteteseateteteteteteteseseaeat ettt es et et eheae ettt e st et et eseseas s es et s e bR R et Rttt b ettt 0
8.2. Part 2, Section 1, Column 19
8.3. Part 2, SECHON 2, COIUMN 16 ... e e e e e e e e e e e e e e e e et e e e e e e e e e e e e e e e e e e e eeeeeeeeeeas 2aseesessesseaseesessearesreareas 0
8.4. Part 4, Column 15 .... TSSO .0

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

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

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeeete ettt ettt ettt ettt et et et et et et et ese s et es e s et et et eseessses e s e s et et et e s esesees s s et et e s et esesesseses et e s et et esess st es s s et eb ek ebee et et ne e ettt bneeaeae 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooiiiiiiiiiiiiiiiise s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......ceevevereruererereeeeeceeteteseeesesetesesesesssaesesesesssssesesesesssstesesesananas seetsesesesenanas 16,541,232
[DTTe [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccueuiioieececeeieieeeececte et es e ctete e e s s ssaetesesesessssetesesesessssesesesesensssesesessssnssassesesansnanan ceebesesessacnas 16,541,232

SI103



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......ccccocevreereirreeeses e 1,350,017 |ooeeeeiine 1,315,703 | 1,351,938 |..cocviee 1,350,000
Governments 2. CANAAA ..o e 0 freeeeeeeee 0 freeeeeeeee 0 freeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 1,350,017 1,315,703 1,351,938 1,350,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,711,166 1,648,911 1,758,342 1,663,763
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 10,540,306 |.....cccvevveeeee. 9,950,319 | 10,399,005 |................. 10,910,602
Identified Funfi& Unaffilia}ted Bank 9. CANAUA ..o 895,868 |.......covvernnn 923,265 |...cooveviee 866,930 ..o 1,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 2,043,875 2,033,196 2,034,400 2,063,375
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 13,480,049 12,906,780 13,300,425 13,973,977
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 16,541,232 15,871,394 16,410,704 16,987,741
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeeeeiieeeeee e
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20.  United States .......cccoeveeeerierireereese e 0 0 0
Industrial and Miscellaneous 21. Canada 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 16,541,232 15,871,394 16,410,704

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T e 1,350,017
1.2NAIC 2 ..
T3NAIC 3 e 0
TANAIC A e 0
TENAICS oo e 0
TBNAIC 6 ..o 0

............... 1,350,017 eveeeeeennn 1,350,420 e 1,350,017

1.7 Totals 1,350,017

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 5

3.6 NAIC 6

3.7 Totals

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

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1
52NAIC2..
5.3NAIC3..

54 NAIC4 ..

5.5 NAIC 5

5.6 NAIC 6

5.7 Totals 111,477 1,494,498 1,711,166 2,137,969 1,711,166




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 972,370 oo 4,286,974 |....oeen 2,609,908 |.............. 1,162,080 |...ovveeeen 227,223 | XXX e e 9,258,550 ..o O 10,816,555 |...ocvcvcvcecen 8 s 1,130,301 |.............. 8,128,249
6.2 NAIC 2 .. .524,023 |... .3,301,608 |.... ...395,868 4,221,499 |.. ..20.9 |... 3,192,541 |.... .18.2 | ..2,824 617 |.. ..1,396,881

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

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

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

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6

10.7 Totals

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

11.7 Totals




L0IS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I ,349,081 |............... 4,309,933 |.............. 2,665,442 |.............. 1,273,556 |............... 1,721,721 | [ A 12,319,733 . D,9. ¢, CRUIN TR D,0. & CHUUII R, 4,191,484 |............. 8,128,249
122 NAIC 2 ... N ..524,023 |... .3,301,608 |.... ...395,868 .. .. . 4,221,499 |.. 29,9 ... . . . ...2,824 617 |.. ..1,396,881
123 NAIC 3 e (D) el O e O 0 [ 0 e O e 0 e 0
124 NAIC 4 o (D) el O e O 0 [ 0 e O e 0 e 0
125 NAIC S e (D) el O e O 0 [ 0 e O e 0 [ (€) ceeiee 0
12.6 NAIC 6 ... N 0 0
12.7 TOtalS .o 873,103 | 7,611,541 [............ 3,061,310 |............... 1,273,556 |.............. 1,721,721 | 0((b) ... 16,541,232 D,9, ¢, GOV TR D,9, 0. CN R, 7,016,102 |............... 9,525,130
12.8 Line 12.7 as a % of Col. 7 17.4 46.0 18.5 7.7 10.4 0.0 100.0 XXX XXX 42.4 57.6
13. Total Bonds Prior Year
T13ANAIC T e 1,166,958 |............... 7,190,494 |............... 2,242,835 |......oc... 1,559,006 |.............. 2,145,650 |...ocooveverererieeieen O o XXX e ot XK o 14,304,944 |......ocvv 81.8 [ 5,112,849 |............. 9,192,095
132 NAIC 2 et 23,642 | 2,786,403 |...cceenen 382,496 |...ooveeeeeeeiee O e O e O [ XK e XXX e e 3,192,541 [ 18.2 [ 1,796,577 |.ceeeen. 1,395,963
13.3NAIC3 ... e 0 s O [ O o O e O e O | XK e e XK [ 0f.. .

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

..0

13.7 TOtAlS ..o e 1,190,600 |............... 9,976,898 |............... 2,625,331 (. 17,497,485 |........cc.con. 100.0 oo 6,909,426

13.8 Line 13.7 as a % of Col. 9 6.8 57.0 15.0 100.0 XXX 39.5
14. Total Publicly Traded Bonds
T4 ANAIC T e 1,376,711 | 503,459 |...coovicienne 705,340 oo 111,477 1,494 498 (i 0 e 4,191,484 .o 25.3 [ 5,112,849 | 2922 [ 4,191,484

14.2NAIC 2 ... .500,000 |... 1,928,749 |.... ...395,868 2,824,617 |. 1,796,577 |.... ...2,824,617 |.

T43NAIC 3 e [V [V 0 [ O e O e 0 e O e 000 [ [0 T | Y | S 0.
144 NAIC4 ... 0 0 .0 0. 0. 0.
TAE5NAIC S oo [V [V 0 [ O e 0 e 0 e 0 O e [0 T | Y | S 0
T4B NAIC 6 ... 0 0 0 0 . 0 0
14.7 TOtalS ..o e 1,876,711 | 2,432,208 |.............. 1,101,208 |.....covneee. 111,477 oo 1,494,498 |...oovoi (VN IO 7,016,102 A 6,909,426 |......ccoeoveeennn 3925 | 7,016,102
14.8 Line 14.7asa % of Col. 7 ... o 26.7 [ 4.7 [ 15.7 | 1.6 oo 21,3 [ 0.0 [ 100.0 [ XX [ X e X [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 11.3 14.7 6.7 0.7 9.0 0.0 42.4 XXX XXX XXX 42.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 972,370 oo 3,806,474 |.............. 1,960,102 |............. 1,162,080 |.....ccccveuenene 227,223 oo [V I 8,128,249 |......coev 491 [, 9,192,095 .o 52.5 | D,9, 0, ORI A 8,128,249
15.2NAIC 2 ... . 1,372,859 |.... .. L0 ,396, .. A . ..8.0 [ 1,

153 NAIC 3 ..o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals .....cociiiiis
158 Line15.7asa % of Col. 7 .......ccceevricns
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 6.0 31.3 11.8 7.0 1.4 0.0 57.6 XXX XXX XXX XXX 57.6
(@) Includes $  oorereeenene 9,525,130 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 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. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ..o 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0;: NAICB $ooveeereeeres 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccoeeeerereeereeeieeeeens foveeeeeenen, 1,350,017 ooeveeeeeeeieeceeeeeee O e 0 e O e O e XK e e 1,350,017 |ooeeeeeiiiieeeen 8.2 [l 1,350,420 |ooovooeeeeeeeee 727 o 1,350,017

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

N

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

w

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

4. 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 ...
4.05 Totals

5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccceeuenee

5.02 Residential Mortgage-Backed Securities ...

.................. 488,555

6,889 |....

.................. 488,555

84,872 |..

................. 507,985
.. 92,607 |..

.................. 488,555

.84,872 |.

5.03 Commercial Mortgage-Backed Securities .......... [ocoooiiiiiiiii O [ O e O e O e (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0

5.04 Other Loan-Backed and Structured Securities ... 20,000 0 33,937 84,748 999,054 1,137,739 6.9 1,537,377 8.8 1,137,739 0

5.05 Totals 26,694 22,958 55,539 111,477 1,494,498 1,711,166 10.3 2,137,969 12.2 1,711,166 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccceveeeerereeereeeieeeieeees fooveeieieeeens 500,000 |............. 3,089,939 |.cceuennnn 1,545,669 [....coovevereeiinn 0 fooreeeiireeeee 0 [ XXX [ 5,135,608 |[....ccvvveeiieinne 31.0 [ 4,585,234 |..cooviiii 26.2 [ 3,954,919 | 1,180,690

6.02 Residential Mortgage-Backed Securities ... e 644,850 |............... 1,750,029 |.............. 1,460,102 |............. 1,162,080 |...ccvevevnenene 227,223 | . KR v oo 5,244,284 | 317 [ 5,720,230 [..ooeiieiieienns 2.7 [ [V 5,244,284

6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoeeovvevreennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS [0 0.0 [ [V 0.0 [ [V 0

6.04 Other Loan-Backed and Structured Securities ... 351,542 2,748,614 0 0 0 3,100, 156 18.7 3,703,632 21.2 0 3,100, 156

6.05 Totals 1,496,392 7,588,582 3,005,771 1,162,080 227,223 13,480,049 81.5 14,009,096 0.1 3,954,919 9,525,130
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

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

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

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

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

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

12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 1,850,017 v 3,089,939 | 1,545,669 |.....coooveviiiiiiiennn0 488,555 [ XXX i [ 6,974,180 | 42,2 XXX [ XXX o 5,793,491 [..ccooeins 1,180,690

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 651,544 |................ 1,772,987 | 1,481,704 [ 1,188,809 [ 284,112 [ XXX 5,820,156 [ 8222 [ XXX e XXX [ 84,872 [ 5,244,284

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

12.04 Other Loan-Backed and Structured Securities . |-

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

12.09 Totals ..o e 2,873,108 |, 7,611,541 | 3,061,310 |ooovveeens 1,273,556 |.ooveeiinnn 1,720,721 [ o [ P 16,541,232 |oeoviiiiciees 100.0 [oovenenee D,0. ¢ SRR D,0. % CHRURIN RN 7,016,102 |.oooveenns 9,525,130

12.10 Line 12.09 as a % of Col. 7 17.4 46.0 18.5 7.7 10.4 0.0 100.0 XXX XXX XXX 42.4 57.6
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceeereninienienienienieninne Joereseseieieeeeeee 0 i 4,903,376 |..eeevveennnne 1,082,278 |oeeeeeeeieeeeienn0 o 507,985 | XXX o XXX e e XX 6,443,639 | 3628 [ 5,279,443 |.ccooeis 1,164,197

13.02 Residential Mortgage-Backed Securities ..........

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

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

13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

.1,593,053
.0

B R, 1,190,600

6.8

9,976,898
57.0

................ 2,625,331
15.0

12.3

.............. 17,497,485
100.0

................ 6,909,426
39.5

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens
14.02 Residential Mortgage-Backed Securities

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

Section 12

................ 1,850,017

2,409,250

22,958 |..

....... 5,279,443

................ 5,793,491

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

15.04 Other Loan-Backed and Structured Securities . |.

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

680,690
1,750,029

500,000
................ 1,460,102
.0

....... 1,164,197
....... 5,720,230

................ 1,180,690
................ 5,244,284




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEar ...........c.cveueuevevias foeeeerererececerenenns 927,354 |0 e 927,354 |
2. Cost of cash equivalents aCqUIred ..............ccocueueueueueeeeieieieieeeeeeeeee e freseeereeeeeene 6,738,343 |0 o 6,738,343 ..o
3. ACCIUAI OF DISCOUNL ...t [rnensese s (O TPV | TP (1 T
4. Unrealized valuation inCrease/(deCrease) ..........cuveieereenieeienieneeseeseeseens |oereesieenieein e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........ccueiiiiiiiiiiieieeeeeeee e |oe e (O TPV | TP L1
6. Deduct consideration received on diSPOSAIS .............c.ccoveveveveveeeeeieieieierereeens |rereeereeneens 5,180,865 |..cevvvrcreeirnnieeen 0 [ 5,180,865 |..ceeiiiiiieiein
7. Deduct amortization of Premilm ...........ccoiiiiiiiiiiieii e e 0 Joeeeeeeeeeeereeeeieeees 0 o (01
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveiiiininiiniiciicns 0 oo 0 [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiis (O TR | TS L1
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 2,484,832 | 0 [ 2,484,832 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo 0 e [V T
12. Statement value at end of current period (Line 10 minus Line 11) 2,484,832 2,484,832

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-75-2 ..... UNITED STATES TREASURY ...99.7500 (U R (<72 AP | Y AR | R RO DR 4T RN 1.205 ....02/24/2020 ...|....01/31/2025 ...
912828-75-2 ..... UNITED STATES TREASLRY .. ...99.7500 |... 0 e (388) [0 o0 e 10375 | 1.205 ....02/24/2020 ...|....01/31/2025 ...
912820-AJ-0 ..... UNITED STATES TREASLRY .. ...97.3906 |... O 0 0 [0 0000202250 | 0.250 ...09/02/2020 ...|....08/31/2025 ...
91282C-AZ-4 ..... UNITED STATES TREASURY .. A ...96.5625 |... O e 0 [0 0020000375 | 0.378 ....12/08/2020 ...|....11/30/2025 ...
912820-AZ-4 ... UNITED STATES TREASLRY .. .. |.. SD.. i I R . ...96.5625 |... .. 555, .. ....574,983 Ol 8 o0 0000000375 ). 0.378 ...12/08/2020 ...|[....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,351,938 | XXX 1,315,703 1,350,000 1,350,017 0 XXX XXX
0109999999. Total - U.S. Government Bonds 1,351,938 | XXX 1,315,703 1,350,000 1,350,017 0 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
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX
91743P-EV-3 ..... |UTAH HSG CORP .. | | .. 1.BFE ..|.. .. 491,068 |. 102.6010 |... 493,130 |.... ..480,628 |.. ... 488,555 0. .. (2,624) [ ...06/29/2023 ... |....07/21/2053 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 491,068 | XXX 493,130 480,628 488,555 0 (2,624) XXX XXX
31400C-DT-0 ..... FN CA4613 - RVBS . 4 .. . 33,791 |...87.4827 |... ...29,093 |.... ... 33,256 |.. 0 | . (10) | ....11/07/2019 ...|....11/01/2049 ...
31418D-HY-1 ..... FN MA3846 - RVBS . . 4 .. . 51,363 |...84.4006 |... ...43,209 |.... ...51,1% |.. 0 . ...10/18/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residentia
Backed Securities 85,154 | XXX 72,302 84,450 0 XXX XXX
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS . .. 1.B FE ..|... . 100.0090 |... ...20,002 |.... ...20,000 |.. 0. ....09/11/2015 ...|....04/15/2025 ...
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2 .1.BFE .. . 100.3000 |. ..250,750 |. ..250,000 .0 ...10/04/2019 .. 01/01/2050
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2 1AFE .. ...89.9640 |. 76,242 |. 84,748 .. .0 ....04/18/2017 .. 11/01/2038 ...
57419T-DL-2 . COMMUNITY DEVELOPMENT ADMINISTRATION MAR . 2 .1.BFE .. ...99.0110 |. ..257,429 |. . 260,000 .269,154 |.. .0 ...10/04/2019 .. 03/01/2050 ...
594654-GD-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... ...99.6890 |... 209,347 |.... . 210,000 |.. ...218,734 0. ....10/09/2019 ...|....06/01/2050 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... . ...91.1440 |... ...30,932 |.... ... 33,937 |.. 0 . ....06/24/2015 ...|....12/01/2034 ...
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2. .. 1.B FE ..|... ..75,242 |...99.7760 |... ...69,843 |.... ...70,000 |.. 0. ....08/12/2015 ...|....11/01/2045 ...
63968\1-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ......ccoowefoes o] onnnne] oieinees L LAFE s 181,737 |...99.3740 |..oveeniernnnnnn 168,936 |...eeeeeeennnnn 170,000 |-eeveeneieeennnn 172,366 [..oovvnnneaens 0 ...10/03/2019 ...|....09/01/2049 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 1,182,120 [ XXX 1,083,480 1,098,685 1,137,739 0 (22,423) 0 0 XXX XXX XXX 11,607 41,259 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,758,342 | XXX 1,648,911 1,663,763 1,711,166 0 (25,061) 0 0 XXX XXX XXX 12,633 72,796 XXX XXX
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... |- 1L.EFE ... .. 150,037 |...89.0626 |... . 190,000 |.. ....163,658 0 |.......... 6,268 |. ....00/27/2022 ...|....08/19/2028 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... .- LEFE ... .. 244,798 |...89.0626 |... . 310,000 |.. ....267,032 0 ]..e... 10,225 | ....00/27/2022 ...|....08/19/2028 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. 2.BFE ..|... .. 393,360 |...90.3994 |... . 500,000 |.. ....428,662 0 . .. 16,076 |. ....09/13/2022 ...|....09/30/2028 ...
125491-AN-0 ..... Cl FINANCIAL CORP .. 2.CFE ..|... .. 366,930 |...84.5858 |... . 500,000 |.. ...395,868 0. ...09/23/2022 ... |....12/17/2030 ...
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... ... 19,968 |...99.7260 |... ...20,000 |.. 0 . ...02/28/2023 ...|....04/01/2033 ...
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... .. 129,789 ]...99.7260 |... . 130,000 |.. ....129,828 0. ....02/28/2023 ...|....04/01/2033 ...
458140-BT-6 ..... INTEL CORP .. 2.AFE ..|... ...88.1414 |... .1,000,000 |.. ...998,919 0 . ....08/10/2021 ...|....08/12/2028 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP .1.GFE .. . 100.0672 |. . 500,000 500,000 |.. .0 ....00/15/2022 .. 09/22/2032
46647P-EH-5 . JPMORGAN CHASE & CO ... 1.FFE .. . 102.5692 |. . 500,000 500,000 |.. .0 ....04/15/2024 .. 04/22/2035
55903V-AZ-6 ..... WARNERVEDIA HOLDINGS INC .2.CFE .. ...99.6426 |. . . . 500,000 500,000 |.. .0 ....03/09/2022 .. 03/15/2025 ...
639057-AF-5 ..... NATWEST GROUP PLC |- 1.GFE L. . 100.7195 |... 503,59 |.... . 500,000 |.. ...480,500 0 . ...10/14/2022 ...|....09/30/2028 ...
771196-BV-3 ..... ROCHE HOLDINGS INC ...eevvveniiviininieiciinineeeeennns [0 8D e 1,2 s .. 1.CFE ..|... ...96.2922 |... 238,231 |.... ....250,000 0. ....03/03/2022 ...|....03/10/2027 ...
854502-AT-8 ..... STANLEY BLACK & DECKER INC .. .. . 102.7358 |... ...501, 169 0 . ...08/02/2023 ... |....03/06/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 5,025,627 | XXX 5,118,144 5,400,000 5,135,608 187,090 XXX XXX
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RVBS .... .. 714,428 |...79.2656 |... ..743,107 |.. ....714,245 . 18,578 |....02/10/2022 ...|....06/26/2051 ...
10569F-AA-6 ..... BRAVO 2022-NaM1 A1 - CMO/RMBS .... .. 621,513 ]...95.0087 |... ..621,990 |.. ....629,357 . 22,553 |....08/15/2022 ...|....09/26/2061 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36168M-AA-1 ... GCAT 2022-NQM3 A1 - CMO/RMBS .......ccvvvnirrrirnnnnnns 394,410 |...97.2692 |.......ccvvnnnnns 407,045 |ooevenniiiinnnn 418,473 o 398,868 |..........oeunn. (U R 153 (T AU | N AU | B RN 4.349 |...... 6.102 |MON ... |oveenniiiiinnnnns 1,517 | 18,188 |....08/24/2023 ...|....04/25/2067 ...
452766-AA-6 ..... IMPRL 2022-NaM1 A1 - CMO/RMBS ... .. 299,653 |...88.9474 |... ..355,013 |.. ....303,965 0 3512 |0 0 e 2.493 |...... 6.825 [MON ..... ....11/08/2023 ...|....02/25/2067 ...
46654C-AE-5 ... JPMNMT 2021-INV7 A2A - CMO/RMBS ... .. 761,447 |...80.5708 |... ....761,431 O 489 |0 [0 2.500 |...... 3.090 [MON ..... ....02/10/2022 ...|....02/26/2052 ...
466556-AB-1 ..... JPMNMT 2022-4 A2 - RMBS ... .. 791,138 |...86.3379 |... ....790,743 O e 727 0 o0 e 3.500 |...... 4.423 |NON ... ....04/27/2022 ...|....10/25/2052 ...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . .. 382,288 |...99.0450 |... ....385,453 LU R~ £ A N | I RN | ) AN 5.000 |...... 6.341 [MON ..... ....09/19/2023 ...|....07/25/2062 ...
TA38TM-AA-T ... PFMT 2021-J1 A1 - CMO/RMBS .. .. 411,592 |...80.3165 |... ....410,973 JLO N U (515 FORRRRRRt | B IR | B AU 2.500 |...... 2.447 [MON ..... ...09/29/2021 ...|....10/25/2051 ...
T4968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS .. 120,265 |...91.3600 |... ... 121,203 L R £ T N | RPN | ) AN 2.750 |...... 2.766 |MON ..... ....10/09/2019 ...|....10/25/2063 ...
92538U-AA-9 ... VERUS 2022-3 AT = RMBS ......coevvmmiiieirinniiaaaeennnas 726,722 |...92.2827 728,046 [......ccvnnnnnnss 0 fooeeeeeeee 1,060 oeevvniieeeeenn0 o0 [ 4.120 |...... 4.236 [MON ..... ...08/22/2022 ... |....02/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 5,223,457 [ XXX 4,773,710 5,429,441 5,244,284 0 XXX XXX XXX 14,855 180,553 XXX XXX
233046-AN-1 ... DNKN 2021-1 A21 = ABS ....evvviiiiiiiiiininnciniineens foee vee | s 4 s L2BFE L 437,258 |...94.6475 485,000 [....cceevvnnnnnns 463,594 |...oenniiiiinnnnd (VI O (8 3 I RPN | N AR | B RN 2.045 |...... 4.548 [FMAN ... |ooeeeeieniinnns 1,130 v 9,918 |....06/10/2022 ...|....11/20/2051 ...
466365-AD-5 ..... JACK 2022-1 A21 = ABS ...eeeeiieeeeeeeneeeeeeeneeeee foee ven | s 4 s .. 2.BFE ..|... .. 427,114 ]...95.0385 |... ..472,500 |.. ... 449,537 0 9,422 |0 0 e 3.445 |...... 5.966 . 16,278 |....06/16/2022 ...|....02/26/2052 ...
56577J-AA-1 ... MRNON 2021-2 AR - CDO 1AFE .. 500,000 |. 101.1314 |. . 500,000 500,000 |.. .0 .6.608 |......6.648 ....06/28/2021 ..
56577J-AL-7 ..... MRNON 2021-2 A2R - CDO 1AFE .. ...95.6301 |. . 500,000 .499,997 |.. .0 .2.638 |......2.647 ...05/28/2021 ..
78449P-AB-5 ..... S\B 2018-A A2A - ABS . 1AFE .. ...98.3519 |. .. 104,312 .104,308 |.. .0 ......3.500 |......3.530 ....03/14/2018 .. .
803169-A0-4 ..... SRANC 3R AFR - CDO |- TAFE L ...99.4574 |... ...63,375 |.. O e (D o0 o0 e 4.088 |...... 4.103 ...04/30/2018 ...|....06/24/2030 ...
83404R-AB-4 ... SOFI 2018-B A2F - ABS ... | TAFE L ...99.1188 |... ... 35,599 |.. O i o0 [0 3.340 |...... 3.390 ....03/13/2018 ...|....08/25/2047 ...
98878F-AC-3 ..... ZCCP 2021-1 A1F - CDO ... |4 | 1AFE L) s ...96.5519 |... . 500,000 |.. JLO N I | [ FORRRRRRt | B IEUPRRPRRPIN | B AT 2.571 |...... 2.579 ....05/28/2021 ...|....07/15/2033 ...
98920M-AA-0 ..... ZAXBY 211 A2 = ABS ...vviiiiiiiiiiiiiiiiiiiinniiiiinenes foee een | s 4. L 2BFE i 483,750 |...90.8221 483,750 [.....ooveennnn 483,750 iiiiinnnnnnld JO I o | OO PPN | I FOUUUUUPTRN (N RN 3.238 |...... 3.251 ...05/27/2021 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 3,051,341 | XXX 3,014,925 3,144,536 3,100, 156 0 19,910 0 0 [ XXX XXX XXX 18,314 112,272 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 13,300,425 | XXX 12,906,780 13,973,977 13,480,049 0 87,685 0 0] XXX XXX XXX 85,849 479,915 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 6,868,632 [ XXX 6,926,977 7,230,628 6,974,180 0 47,348 0 0 XXX XXX XXX 55,542 222,865 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,308,610 | XXX 4,846,012 5,513,892 5,329, 156 0 17,386 0 0 [ XXX XXX XXX 15,080 183,253 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 4,233,461 [ XXX 4,098,406 4,243,220 4,237,89% 0 (2,513) 0 0 [ XXX XXX XXX 29,921 153,531 XXX XXX
2459999999. Total - SVO Identified Funds of 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 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 16,410,704 | XXX 15,871,394 16,987,741 16,541,232 0 62,221 0 0 XXX XXX XXX 100,543 559,649 XXX XXX
1.

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

Number
1A 1A .. .8,673,500 1B ..$.. ....1,116,508 1C..$ .. ....468,734 1D .$ ... 149,801 1E.$ ...coeins 430,690 1F..$ ..o 500,000 1G.$...ccccennnnns 980,500
1B 2A.. .1,500,087 2B..$.. ..1,825,543 2C ..$ .. ....895,868
1C 3A.. ...0 3B..§.. ...0 3C.$.. .0
1D ...0 4B.$ .. 4C .8 ..
1E .0 5B..% 5C ..$
1F 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
46647P-EH-5 ......... JPMORGAN CHASE & 00 evvvuniiiiiuuuniis ittt e s s ettt e s s tiuui s e s eeesai s e s e eesaassesseesnnnsesseesnnnssessessnnssens | nneeeeeesnnnnnes T Y 0 I o1 P AP PP PPPPI 500,000 foooiiiiiiiiiiiiiiiiiinnnns 500,000 foiiiiiiiiiiiiiiiiie e 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 500,000 500,000 0
2509999997. Total - Bonds - Part 3 500,000 500,000 0
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 500,000 500,000 0
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

500,000




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 4

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

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
3140QC-DT-0 .. | FN CA4613 - RWBS .... ..12/01/2024 . [Paydown ... 3,712 L0 L3712 L0 0. ..11/01/2049 .
31418D-HY-1 .. | FN MA3846 - RUBS ... ..12/01/2024 . [Paydown . 3,963 L0 .3,963 |. 0 .0 ..11/01/2049 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . ..07/01/2024 .| Direct .65,000 L0 0 .0 ..01/01/2050 .
54627D-BX-8 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2024 . [Paydown . . 25,269 L0 0 .0 ..11/01/2038 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... |....... ..08/29/2024 . [Direct ... ....50,000 |... L0 L0 .0 . ..03/01/2050 .
594654-GD-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..12/02/2024 . [Direct ... ....70,000 |... 0. L0 .0 . ..06/01/2050 .
60535Q-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2024 .| Paydown . ... 24,366 |... L0 L0 .0 . ..12/01/2034 .
60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..11/01/2024 . [Call @ 100.00 .. ....65,000 |... 0. L0 .0 . ..11/01/2045 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/03/2024 .| Direct ....75,000 |... 0. L0 .0 . ..09/01/2049 .
91743P-EV-3 .. JUTAH HSG CORP ........ccooeeeeeiiiiiiiiniiieeeeeeees oo ..12/23/2024 . |Direct ....ooooeiiiiiiiiiiii e | 16,770 0 0 0 ..07/21/2053 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 399,080 0 0 0 XXX
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS ..........evmmuune]oeeens ..12/01/2024 . [Paydown ... ....53,727 ... 0. L0 .0 . ..06/26/2051 .
10569F-AA-6 .. | BRAVO 2022-NaM1 A1 - CMO/RMBS ..........cevvers|vennes ..12/01/2024 . | Paydown ... 99,792 L0 L0 .0 . ..09/26/2061 .
233046-AN-1 .. | DNKN 2021-1 A2| - ABS .. 11/20/2024 . [Paydown .......ccovvvvvviiis]onnininiiiiiis |, 5,000 |... 0. L0 .0 . ..11/20/2051 .
34960J-AS-4 ...|FCO BRR ATR = CDO ..eevvvnnieriiiiiieecciiiees [ eeeees ..07/10/2024 .| Paydown ... ...304,049 |... ... 304,949 L0 L0 .0 . ..07/10/2030 .
36168M-AA-1 .. | GCAT 2022-NOM3 A1 — CMO/RMBS ..........evvvuvuen | eeeens ..12/01/2024 . [Paydown ... ....30,525 |... ...30,525 0. L0 .0 . ..04/25/2067 .
452766-AA-6 .. | IMPRL 2022-NQM1 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown . .46,106 .. 46,106 |.. L0 0 .0 ..02/25/2067 .
466365-AD-5 .. | JACK 2022-1 A21 - ABS ... ..11/25/2024 . [Paydown . .10,000 L0 0 .0 ..02/26/2052 .
46654C-AE-5 .. | JPAMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2024 . [Paydown . .57,389 L0 0 .0 ..02/26/2052 .
46655G-AB-1 .. | JPAMNT 2022-4 A2 - RVBS . ..12/01/2024 . [Paydown ... ....60,074 ... 0. L0 .0 . ..10/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS ..........evvvmmmmunnnn [eeeeenn ..12/01/2024 .| Paydown .... .... 39,207 |... L0 L0 .0 . ..07/25/2062 .
TA3BTM-AA-T .. | PFMT 2021-J1 A1 - CMO/RMBS .......cooeeeeeeeenns oo ..12/01/2024 . [Paydown ... ....20,697 |... 0. L0 .0 . ..10/25/2051 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS .. ..11/25/2024 . [Paydown ... L7123 L0 L0 .0 . ..10/25/2063 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2024 . [Paydown . .64,749 L0 0 .0 ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO .. ..12/22/2024 . [Paydown . 198,303 .198,311 L0 0 .0 ..06/24/2030 .
83404R-AB-4 .. | SOFI 2018-B A2F - ABS ..12/25/2024 . [Paydown . . 40,825 40,814 L0 0 .0 ..08/25/2047 .
92538U-AA-9 ...| VERUS 2022-3 A1 = RMBS ......ovviviiiininiinccinns | s ..12/01/2024 . | Paydown ... ....86,729|... .. 86,532 [.. L0 L0 .0 . ..02/25/2067 .
98920M-AA-0 .. | ZAXBY 211 A2 = ABS .........eeeviiiiinninniniinnnns | oeeens ..10/30/2024 . |Paydown .......ocevveviiiiii]oniiiiiiiiiiieieeens | 5,000]................5,000 )............. 5,000 |.......oeunnns 5,000 [..ooennnnnnnnnnes 0 [\ 0 ..07/31/2051 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,140,194 1,140,194 1,119,961 1,116,732 0 23,461 0 23,461 0 1,140,194 0 0 XXX
2509999997. Total - Bonds - Part 4 1,539,273 1,539,273 1,546,743 1,518,474 0 20,799 0 20,799 0 1,539,273 0 0 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 1,539,273 1,539,273 1,546,743 1,518,474 0 20,799 0 20,799 0 1,539,273 0 0 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 1,539,273 XXX 1,546,743 1,518,474 0 20,799 0 20,799 0 1,539,273 0 0 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE
COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE

COMPANY
SCHEDULE E - PART 1 - CASH
1 2 3 4 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Mabrey Bank Tulsa, Oklahoma ........cccoeeemveercreeenceens | veevieen oo 3.500

The Bank of New York Mellon

New York, New York

0199998 Deposits in ...

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

depositories XXX XXX 0 0 0 | XXX
0199999. Totals - Open Depositories XXX XXX 20 0 49,753 | 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 20 0 49,753 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

XXX 20 49,753
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...). 52,062 4. Aprile.. o 54,918 7. Julyei 51,737 10.  October......|ocoiiiis 50,049
2. February...|s 50,793 5. May....fos 51,300 8. August......|o 50,128 11. November.. |l 50,637
3.  March 50,033 6. June 50,396 9. September 50,235 12.  December 49,753
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest

Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

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

. ||NVESCO TREASURY INST .ttt ettt

............................... 2,484,832

8209999999.

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

2,484,832

2,484,832

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

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT EXCESS AND SURPLUS INSURANCE

COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

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

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

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

1. Alabama ...

2. Alaska .......ccceiviiiiiiiieeee

3. ArZONA ....oooiiiiiee

4. Arkansas ...,

5. California ....

6.  Colorado ........coovririiiniiiiiiens

7. Connecticut

8. Delaware ........cccccoevieviiiieenncnnene

9. District of Columbia .................... DC
10. Florida ....cccovvvniiiiiiciciceciee FL
11, GEOrgia ..cooeeeeeeeeieeieeieeesees GA
12, Hawaii .ccccoooveiiiiiiiiiiiciccees HI
13, 1daho e
14. lllinois ..
15. Indiana
16, 1OWA .o
17. Kansas
18.  Kentucky .....cccooviiiiiiiiiiiiies KY
19.  Louisiana .......cccceeveeeenieneeieeens LA
20. Maine ....coooveiiiiiic e ME
21, Maryland ......cccoooviiiiiniieneenene MD
22. Massachusetts ..........cccoceveennenne MA
23.  Michigan .......ccccooeniiienienienes
24. MiIiNNesota .......ccoccveevieiiniinies
25. Mississippi ..
26.  MiSSOUM ...occvveviiiiiiiiiciicieciees
27. Montana ......cceveeieeiiiiieeeees
28. Nebraska .........cccooeviiviiciiincnnn,
29. Nevada .....ccccooevienieieeieeeee
30. New Hampshire .......ccccoevveennennne
31. New JEersey ......coceeverveeieeneenienns
32. New MexXiCO ......ccoevvevireiinennen.
33, New YOrK ..cooovviiiieiieieeiceies
34. North Carolina
35. North Dakota .......cccccoueeiereennene
36.  ONIO .oovveiiiieiie i
37. Oklahoma ......ccccceveiiieiiiiiees
38, Oregon ....ccoevreiiniiiiieneees
39. Pennsylvania .........cccoocevinienene
40. Rhode Island .........c.ccceeviviinnenns
41. South Carolina .......ccccceeveeneenenne
42.  South Dakota .........cccceeeevveiencnnne
43.  TennesSee ......cccooereereeneenennnns
44, TeXaS ..oooviviiiiiieieeeeeeees
45. Utah
46. Vermont
47. Virginia
48.  Washington .........ccceevrviinennnn.
49. West Virginia ........cccooeeveeveenene
50.  WISCONSIN ....ccuveiiiiiiieeiceicees
51. WYoming .....cccoeceeveeieeeieenienienns
52.  American Samoa ...........cccccceeuenn
53, GUAM ..cceiiiiiieeeeee e
54. Puerto Rico .
55. U.S.Virginlslands .........cccccceveennen
56. Northern Mariana Islands
57. Canada .......ccccooeeeiieniiiiees
58. Aggregate Alien and Other ......... oT
59. Subtotal

2,950,793 2,796,995

DETAILS OF WRITE-INS

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

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