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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ...ttt 2,801,406 |........... 12.698 |........ 2,801,406 |.......ccoevvveeen 0 [ 2,801,406 |.......... 12.698
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 2,762,569 |............ 12.522 |........ 2,762,569 |.....coovveirnen 0 e 2,762,569 |........... 12.522
1.06 Industrial and MISCEIANEOUS ............ccoevieveeerereeeeeeeeeeieieieeee e e 12,651,937 |............ 57.350 |........ 12,651,937 [ O [ 12,651,937 |........... 57.350
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0 . . .. .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo 0 e O e [0 I 0.000
1.12 Total [oNG-term DONAS ......coveeeeeeeeeieiieeeeee e e 18,215,912 |............ 82.571|....... 18,215,912 | 0 e 18,215,912 |........... 82.571
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes (VN RN | ISR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee (VN SRR | ISR (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes 0 fremeneeieien O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoviiieeiiininnnneeeeeneneseseseeeeeseene oo 63,454 |............. 0.288 ..o 63,454 | O 63,454 |............. 0.288
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeevnirinnseeeeeneness fooe 3,781,622 |........... 17.142 |......... 3,781,622 | 0 | 3,781,622 |.......... 17.142
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|occeuee 3,845,076 |............ 17.429 |......... 3,845,076 | 0 o 3,845,076 |........... 17.429
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 22,060,988 100.000 22,060,988 22,060,988 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

A B e = =T i TR o1 10 o e PP PRTPS

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 bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 19,271,065
................... 1,002,394
.... 78,693

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

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

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

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

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

4.4, Part 4, COIUMN 11 .ottt e b bbbt e e E bbbt £ £ e bbbk eh £t £ oo E bbb ettt et bbbttt ee e R R e a e .0
Total gain (loss) on disposals, Part 4, Column 19 17,534)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 2,084,737
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 33,970
Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

9.1. Pt 1, COIUMN M4 L.ttt bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e s s 0

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

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

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 18,215,912
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 18,215,912
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccoeveveveeveeeeeeeee e 2,801,406 |....cocvvveenne 2,794,587 ..o 2,810,692 |.coovieciiane 2,800,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 2,801,406 2,794,587 2,810,692 2,800,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 2,762,569 2,633,670 2,823,311 2,710,642
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 10,192,694 |....c.cocvveee 9,887,388 |....ccvevenn. 10,072,858 |................. 10,436,616
Identified Funds, Unaffiliated Bank 9. CANAdA ..o e 895,868 |.......covvernnn 923,265 |...cocvevvee 866,930 |[....cccvevnnne 1,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 1,563,374 1,529,508 1,563,365 1,563,375
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 12,651,937 12,340,251 12,503,152 12,999,992
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 18,215,912 17,768,508 18,137,155 18,510,634
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 18,215,912 17,768,508 18,137,155

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T e 1,750,268 |............... 1,051,138 [ O e O e 0 | XXX e e 2,801,406 A 2,804,370 LS I 2,801,406
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

1.7 Totals

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 5

3.6 NAIC 6

3.7 Totals

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

4.7 Totals

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

5.7 Totals , , 692,684 2,020,948 2,762,569 3,272,369 2,762,569




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

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,747,821 | 4,929,555 |.............. 2,006,285 |..cceeueeenne 764,227 oo 202,154 | XXX e e 9,650,043 |..ooeeerne O 9,903,888 A 750,088 |............... 8,899,975
6.2 NAIC 2 .. .709,741 |... 1,896,285 |.... ...395,868 3,001,894 |.. ..16.9 |... .3,290,438 |.... A7 ..1,896,811 |.. ..1,105,083

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

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

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

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

..0

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 3,513,088 |.............. 5,980,693 |............... 2,040,223 |.............. 1,456,911 |............... 2,223,102 oo [ A 15,214,017 D,9. ¢, CRUIN TR D, 0.0 CHURIT R 6,314,042 |.............. 8,899,975
122 NAIC 2 ... 1 109,741 |... 1,896,285 |.... ...395,868 3,001,8% |.. ..1,896,811 |.. ..1,105,083
123 NAIC 3 e (D) il O [V 0 [ 0 e O e 0 e 0
124 NAIC 4 o (D) il O [V 0 [ 0 e O e 0 e 0
125 NAIC S e (D) il O [0 0 [ 0 e O e 0 [ (€) ceeiee 0
12.6 NAIC 6 ... N 0 0 0
12.7 TotalS .o e 4,222,829 |............... 7,876,978 |............... 2,436,091 |.............. 1,456,911 |............... 2,223,102 oo 0((b) ... 18,215,912 D,9, ¢, GOV TR D,9, 0. CN R 8,210,853 |....ccoeev 10,005,058
12.8 Line 12.7 as a % of Col. 7 23.2 43.2 13.4 8.0 12.2 0.0 100.0 XXX XXX 45.1 54.9
13. Total Bonds Prior Year
T13ANAIC T e 1,002,889 |............... 8,991,663 |.............. 1,662,111 [ 1,516,798 |...............2,807,166 |...ocooveeeeeiieieeea O [ XX e XXX e e 15,980,627 |....cocvevercennn 82.9 [ 6,206,664 |.............. 9,773,963
132 NAIC 2 et 17,407 | 2,890,534 |..ceernne 382,496 | O e O e O [ XK e XXX e e 3,290,438 | 7 1,883,679 |.............. 1,406,759

15.6 NAIC 6 ...
15.7 Totals
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

137 TotalS ..o o 1,020,296 |............. 11,882,197 |............... 2,044,607 (b) ... 19,271,065 |...ooovcvee 100.0 [ooveerenes 8,090,343
13.8 Line 13.7 as a % of Col. 9 5.3 61.7 10.6 100.0 XXX 42.0
14. Total Publicly Traded Bonds
T4 ANAIC T e 1,765,268 |............... 1,301,206 |.......ccoc.c.... 533,937 |.ooieeenen. 692,684 |.............. 2,020,948 | O [ 6,314,042 | 4.7 [ 6,206,664 |........ccoceeeeen 32.2 | 6,314,042
14.2NAIC 2 ... .500,000 |... .1,000,943 |.... ...395,868 ..1,896,811 |.. .1,883,679 |.... .. 1,896,811 |..
T43NAIC 3 e [V [V 0 [ereeemmrrneeeeeene O e 0 o O e 0 e 020 [ [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 ST | Y | S [0 T | Y | S 0
T4B NAIC 6 ... 0 0 0 0 0 0
14.7 TotalS ..o e 2,265,268 |............... 2,302,148 | 929,805 |....cooveeenne 692,684 |.............. 2,020,948 | (V8 IO 8,210,853 |.oceeecee 451 8,090,343 | 420 [ 8,210,853
14.8 Line 14.7asa % of Col. 7 ....ccceovvevnccrnforvins 27.6 [ 28.0 [ 1.3 | 8.4 | 246 | 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 12.4 12.6 5.1 3.8 11.1 0.0 45.1 XXX XXX XXX 45.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,747,821 | 4,679,488 |.............. 1,506,285 |.................. 764,227 |..ooorereen 202,154 [ 0 |o0.8,899,975 [ 489 9,778,963 [ B0LT o XK [ 8,899,975
15.2NAIC 2 ... 895,343 |.... ..1,105,083
15.3NAIC 3 oo O e 0
154 NAIC 4 oo O 0
155 NAIC S et O 0

10.7

30.6

8.3

(a) Includes $
(b) Includes $
(c) Includes $

............ 0 current year of bonds with Z designations and $
................................. 0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

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

10,005,058 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ...........ccccoveeeieieeeeeeeeeeeeeens [ 1,750,268 |.......c.ee 1,051,138 oo O [t O e O [ X o 2,801,406 |l 1504 [ 2,804,370 | 146 | 2,801,406

............... 1,051,138 reveenens e, 2,801,406
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

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 ...

4.05 Totals

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

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

5.02 Residential Mortgage-Backed Securities ...

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

5.04 Other Loan-Backed and Structured Securities ... 15,000 0 33,937 692,684 1,525,139 XXX 2,266,760 12.4 2,758,421 14.3 2,266,760 0

5.05 Totals 15,000 0 33,937 692,684 2,020,948 XXX 2,762,569 15.2 3,272,369 17.0 2,762,569 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccoooeioiiiiiiiicniiniciiiees e, 691,952 |....coeeee 1,702,820 |............ 1,645,570 [.ovveeiiine 0 [ [ SO D.9,0 TN R 4,040,342 | 22.2 | 3,822,739 [ 19.8 | 2,646,879 |............... 1,393,464

6.02 Residential Mortgage-Backed Securities ... R F 568,424 |.............. 1,257,547 oo 708,018 [.ocvevcicinee 764,227 oo 202,154 |............ D.9,0 TN R 3,500,370 [oevovereeeiinne 19.2 | 3,748,065 |......cocvevevcinne 194 | [V 3,500,370

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. (V1 A, 499,930 |veiieieeieee [V [V (V1 O D,0,0 NN U 499,930 |ovirieiieiieienne P [V 0.0 [ [V A 499,930

6.04 Other Loan-Backed and Structured Securities ... 1,197,186 3,365,543 48,566 0 0 XXX 4,611,295 25.3 5,623,521 29.2 0 4,611,295

6.05 Totals 2,457,562 6,825,841 2,402, 154 764,227 202,154 XXX 12,651,937 69.5 13,194,325 68.5 2,646,879 10,005,058
7. Hybrid Securities

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

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 0
8. Parent, Subsidiaries and Affiliates

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

8.02 Residential Mortgage-Backed Securities ... L0

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

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

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

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

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 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 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
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ 0 0.0 Joreerieiniiniinenen 0 [ 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

10.03 Totals 0 0 0 0 0 XXX 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
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 2,442,220 |........o... 2,753,958 |....coovnnnee 1,645,570 XXX o 5,944,003 |.........c..... 1,393,464

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 568,424 |.......cc.o. 1,257,547 o 708,018 | 764,227 202,154 o XXX i oo 3,500,870 e 1902 e XXX o XXX o0 e 3,500,370

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 ... e 4,222,829 7,876,978 |.oovviiins 2,436,091 D,0. % CHRURIN RN 8,210,853 |...ccovenene 10,005,058

12.10 Line 12.09 as a % of Col. 7 23.2 43.2 13.4 8.0 12.2 100.0 XXX 45.1 54.9
13. Total Bonds Prior Year

13.01 Issuer Oblgations ..........ccccuviririniniiiniiiiens oo 5,494,940 |.......ccn.. 1,132,169 [0 el 513,948 [ XXX e e XK [ e XXX e 7,141,058 | 3721 e 5,331,922 |.ocooiiins 1,809,136

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 B O 1,020,296 11,882,197 [ 2,044,607 |...oceenneee 1,516,798 |......cccoce. 2,807,166 |0 e XXX o XXX oo 19,271,065 | 100.0 foociine 8,090,343

13.10 Line 13.09 as a % of Col. 9 5.3 61.7 10.6 7.9 14.6 XXX 42.0
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 ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

................ 2,250,268

................ 2,302,148

................ 5,044,093

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

15.04 Other Loan-Backed and Structured Securities . |.

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

............ 451,810

1,257,547

................ 1,393,464
................ 3,500,370
................... 499,930
.4,611,205

................... 764,227
......................... 7.6

8.3 4.2 1.1




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 2,014,585 | 0 [ 2,014,585 |
2. Cost of cash equivalents aCqUIrEd .............ccccoeevvevereueueeeceeeie e oo 10,081,783 |.ooovvceerivrcrcceen 0 [ 10,081,783 [.o.cvcveviiieeeeiciee
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 8,314,746 | 0 o 8,314,746 |.....ooveeeciee
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 ............ |.oeeoeieiiiiiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 3,781,622 oo 0 o 3,781,622 |
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) 3,781,622 3,781,622

(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 ASSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

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

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-75-2 ..... UNITED STATES TREASURY ...99.7500 (VN R (2 ) 1 AP | Y AP | R RO DR 4T FN 1.205 ....02/24/2020 ...|....01/31/2025 ...
912828-75-2 ..... UNITED STATES TREASLRY .. ...99.7500 |... JO I AU (< 4 D ARt | R FEUUPRRRRRIN | ) SO <74 T8 AT 1.205 ....02/24/2020 ...|....01/31/2025 ...
912828-2F-0 ..... UNITED STATES TREASLRY .. ...99.0938 |... .. O e (982) eiieeeennl0 foeiiiiiennnnl0100020.500 |- 0.436 ....04/13/2020 ...|....03/31/2025 ...
91282C-GR-6 ..... UNITED STATES TREASURY .. ... 15,337 |. 100.4219 |... ...15,000 |.. O e (M) 0 o0 el 40625 | 3.806 ....04/11/2023 ...|....03/15/2026 ...
912820-GR-6 ..... UNITED STATES TREASLRY .. .. 240,274 |. 100.4219 |... . ..235,000 |.. . O e (1,793) Leeeiiinnl0 o0l 40625 | 3.805 ....04/11/2023 ...|....03/15/2026 ...
91282C-JA-0 ..... UNITED STATES TREASURY .. SD.. s 798,362 [. 100.9688 [.......ccevnnnnns 807,750 [-oeiieeennnnnnns 800,000 [eeeevvunnaaaaens 798,755 [cooiiieeennnnnnns 0 fooeeieeeeennn 316 o0 o0 40625 .. 4.671 ...10/12/2023 ...|....09/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,810,692 | XXX 2,794,587 2,800,000 2,801,406 0 (2,965) XXX XXX
0109999999. Total - U.S. Government Bonds 2,810,692 | XXX 2,794,587 2,800,000 2,801,406 0 (2,965) XXX XXX
0309999999. Total - All Other Government Bonds o[ XXX 0 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds o[ XXX 0 0 0 0 0 XXX XXX
605350-L4-0 ..... |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ............. | ...... | ....... | .......... | TAFE |t 499,094 |. 103.3370 |.eeveuneieeennnnn 501,184 |..ovuenieeennnn 485,000 [.....cccvnnnnnnns 495,809 |...uuuiieeennnnn (V] R (3,074) ...07/07/2028 ...|....12/01/2053 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 499,004 [ XXX 501,184 485,000 495,809 0 XXX XXX
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS B .. 1.BFE ..|... . 100.0090 |... ...15,001 |.... ...15,000 |.. 0 . N ....09/11/2015 ...|....04/15/2025 ...
45129Y-86-4 . IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2 .1.BFE .. . 100.3000 |. ..260,780 |. . 260,000 .279,437 |.. .0 (6,464) |. ....10/04/2019 .. 01/01/2080 ...
54627D-BX-8 ..... [LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2 1AFE .. ...89.9640 |. .. 152,485 |. ..169,495 .169,49%5 |.. .0 0] ....04/18/2017 .. 11/01/2038 ...
57419T-DL-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2. .. 1.B FE ..|... ...99.0110 |... ..495,000 |.. ....512,428 0 | . (7,707) |. ....10/04/2019 ...|....03/01/2050 ...
604160-FZ-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... 2. .. 1T.AFE ... ...85.7910 |... .. 184,749 |.. ....134,749 0 . ....08/13/2014 ...|....09/01/2044 ...
604160-GD-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... ...89.9080 |... ...158,994 0. ....03/11/2015 ...|....04/01/2045 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1T.AFE ... ...91.1440 |... 0 . ....06/24/2015 ...|....12/01/2034 ...
63968M-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . .. 1.AFE ..|... ...99.3740 |... 0. ....09/30/2022 ...|....09/01/2049 ...
647200-X4-1 ..... NEW MEXICO MTG FIN AUTH - RMBS ... .. 1.AFE ..|... ...91.0560 |... 0 . ....08/29/2014 ...|....07/01/2043 ...
647200-X6-6 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 .. .. 1.AFE ..|... s ...98.7770 |... 0. ....08/08/2013 ...|....10/01/2043 ...
88275F-NV-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .......ccoocfees ven]innnnns 2 teeeennns L ABFE s 255,000 |...92. 1250 0 ...10/15/2015 ...|....03/01/2046 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 2,324,217 [ XXX 2,132,486 2,225,642 2,266,760 0 (25,716) 0 0 XXX XXX XXX 20,149 80,324 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,823,311 | XXX 2,633,670 2,710,642 2,762,569 0 (28,791) 0 0 XXX XXX XXX 22,776 111,849 XXX XXX
012653-AD-3 ..... ALBEMARLE CORP .. 2.CFE ..|... .. 499,540 |...99.2424 |... . 500,000 |.. ....499,774 0 . . 23,250 |....05/10/2022 ...|....06/01/2027 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ......evvvnvvvirrnnniiniinnnnnnnns fooe e e | s .. 1.EFE ..|... ...89.0626 |... . 260,000 |.. ....234,940 0. ....06/06/2022 ...|....08/19/2028 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ...eeevveneeeemmnnieeeeemnneeeeee [ 8D s | s .. 1.EFE ..|... ...89.0626 |... ..240,000 |.. ... 216,870 0 . ....05/06/2022 ...|....08/19/2028 ...
125491-AN-0 . Cl FINANCIAL CORP ..... .2.CFE .. ...84.5858 |. . 500,000 .395,868 |.. .0 ....00/23/2022 .. 12/17/2030
45823T-AL-0 ..... INTACT FINANCIAL CORP . 1.GFE .. . 100.0672 |. . 500,000 500,000 |.. .0 ....09/15/2022 .. 09/22/2032
46647P-EH-5 . JPMORGAN CHASE & CO 1FFE .. . 102.5692 |. . . 500,000 500,000 |.. .0 ....04/15/2024 .. 04/22/2035 ...
49177J-AD-4 ..... KENVUE INC -.eeeeeieeeeeeeee e eeeee e eeeeeeeeeeeeee foeeven | [1,2 s .. 1.F FE ..|... .. 129,926 |. 100.9344 |... . 130,000 |.. ....130,09 0 . ....03/08/2023 ...|....03/22/2026 ...
49177J-AD-4 ..... KENVUE INC ...ovviiiiiniiiiiinieeeeeeenieeeeveninneeens [0 8D e 1,2 il .. 1.F FE ..|... .. 119,932 |. 100.9344 |... . 120,000 |.. ....119,972 0. ....03/08/2023 ...|....03/22/202%6 ...
55903V-AZ-6 ..... WARNERMEDIA HOLDINGS INC ....eeeeeeeeeeieeeeeeenneeeeee fo vee [ e [T s .. 2.CFE ..|... ..500,000 |...99.6426 |... . 500,000 |.. ... 500,000 0 . ....08/09/2022 ...|....08/15/2025 ...
59217G-FP-9 ..... METROPOLITAN LIFE GLOBAL FUNDING | .eevvvnnvvvinnnnns oo e e | s .. 1.DFE ..|... .. 249,653 |...98.7928 |... ..250,000 |.. ....249,702 0. ....03/21/2023 ...|....03/28/2033 ...
854502-AT-8 ..... STANLEY BLACK & DECKER INC -1, .. 2.AFE ..|... ..501,750 |. 102.7358 |... . 500,000 |.. ....501,169 0 . ....08/02/2023 ...|....03/06/2028 ...
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC ...eovvvvivvvvvnnnnnnninns fone ven | nnnnns 1T L2C0FE | 191,631 ...99.9662 |................. 191,935 [......coovnnnnnns 192,000 [.ooiivennninnnns 191,952 |oiiiiiinnnnnn 0 ...05/10/2022 ... |....06/13/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,081,054 | XXX 4,080,781 4,192,000 4,040,342 XXX XXX
07336L-AB-9 ..... BVINV 2021-INV2 A2 = CMO/RMBS ....cevveeeeeeemnneeeee o ven | s 4 i | TA s 714,428 |...79.2656 |.................589,028 |.................743,107 |..cceererrreennns 714,245 ....02/10/2022 ...|....06/26/2051 ...
3173P-AA-5 ... FASST 2022-S3 A1 - CMO/RVBS . | TAFE L .. 415,545 ]...95.3125 |... ....448,949 ...06/21/2022 ...|....06/25/2052 ...
46637V-AA-3 ..... JPTEP 2012-2 A - CMO/RMBS ... |- 1.BFE ..|... .. 127,446 |...90.0551 ....127,831 ...12/02/2013 ... |....09/17/2042 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
46655G-AB-1 ..... JPMNMT 2022-4 A2 = RMBS .....coevvvnneeiiiiiineeecinnens foee ven | s L R TA i 1,582,277 |...86.3379 |....ccvvnnnnns 1,451,613 [ 1,681,317 |ooeeeieinnnnnn 1,681,486 |...covvvnnnnnnnns (U 1,453 [0 o0 e 3.500 |...... 4423 IMON oot [evneniiiiinnnnns 4,904 | 58,846 |....04/27/2022 ...|....10/25/2052 ...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS ...99.0450 e 2,797 o0 [0 5.000 |...... 6.341 [MON ..... . ...09/19/2023 ...|....07/25/2062 ...
74968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS . ...91.3600 e 108 0 0 2.750 |...... 2.766 [MON ..... .. 6,666 |....10/09/2019 ...|....10/25/2063 ...
1029999999. Subtotal - Bonds - Industrial and Miscel

Residential Mortgage-Backed Securities 3,462,513 [ XXX 3,207,773 3,650,563 3,500,370 0 19,973 0 0 [ XXX XXX XXX 8,699 116,876 XXX XXX

24022F-AA-8 ..... |DC 2024-HLTN A = OMBS ...ieeeveieiieiiiinnneeenennannes foos wnn | eeeeees |4 ......... | 1A e 499,963 |. 100.6348 |........cccennnnn 503,174 |ouveeiieeenn 500,000 [-eeeeenmnnaaaaees 499,930 |eeuuuiieeennnnd [V (33) |-eemmneeeeeennnnn (U [ 5.727 |...... 5.826 [MON ..... [eeeeeeuieieennes 2,386 |eeniiiaenns 19,434 |....03/21/2024 ... |....04/13/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 499,963 | XXX 503,174 500,000 499,930 0 0 XXX XXX XXX
07336C-AA-1 ..... BDS 22FL12 A = CMBS ....ceevvveiiiiiiiiiniieciinineeees oo e | s 45 ... .. 1.AFE .. . 100.2365 |....covnnnnnns 886,087 883,997 |... 882,743 |.. MON ..... ...09/08/2022 ...|....08/19/2038 ...
233046-AN-1 ..... DNKN 2021-1 A2 = ABS ...eeeiiieeeeeeeieeeeeeennees feen e .. 2.BFE .. ...94.6475 |... ..459,040 |... ..485,000 ..463,5% FMAN ... ....05/10/2022 ...|....11/20/2051 ...
466365-AD-5 ..... JACK 2022-1 A21 - ABS . ..2.BFE .. ...95.0385 |... .. 449,057 |... 472,500 449,537 FMAN ... ....06/16/2022 ...|....02/26/2052 ...
56577J-AA-1 ..... MRNON 2021-2 AR - CDO . .. 1.LAFE .. . 101.1314 |... ..505,657 |... 500,000 500,000 JAJO ... ....05/28/2021 ...|....07/15/2033 ...
56577J-AL-7 ..... MRNON 2021-2 A2R - CDO .. 1.AFE .. ...95.6301 |... ..478,151 |... 500,000 499,997 JAO ... ...05/28/2021 ...|....07/15/2033 ...
78449P-AB-5 ... S\B 2018-A A2A - ABS .. .. 1.LAFE .. ...98.3519 |... ..102,592 |... 104,312 104,308 MON ..... ....03/14/2018 ...|....02/15/2036 ...
803169-A0-4 ..... SRANC 3R AFR - CDO .. .. 1.AFE .. ...99.4574 |... 63,375 63,377 MJSD ... ....04/30/2018 ...|....06/24/2030 ...
83404R-AB-4 ..... SOF| 2018-B A2F - ABS . .. 1.LAFE .. ...99.1188 |... 35,599 35,593 MON ... ....03/13/2018 ...|....08/25/2047 ...
89613T-AA-6 ..... TAH 2018-SFR1 A - CMBS .. .. 1.AFE .. ...99.4225 |... 387,984 .387,984 MON ... ....04/11/2018 ...|....05/19/2037 ...
9225%K-AA-8 ..... VCC 2022-4 A - CMBS/RVBS .. 1.LAFE .. ...96.7511 |... 724,662 724,162 N .. MON ... ....08/05/2022 ...|....08/26/2052 ...
98878F-AC-3 ..... ZCCP 2021-1 A1F - CDO [ R [ 4 ... | 1AFE .. ...96.5519 500,000 500,000 J.oeeeeennneeenn0 fovoiiiiiiiinnnn0 i 0 2.571 |...... 2.579 | JAD ... ...05/28/2021 ...|....07/15/2033 ...

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 4,559,622 [ XXX 4,548,522 4,657,428 4,611,295 0 19,313 0 0 [ XXX XXX XXX 21,586 217,570 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 12,503,152 | XXX 12,340,251 12,999,992 12,651,937 0 64,576 0 0] XXX XXX XXX 75,158 533,419 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 of XXX 0 0 0 0 0 0 o[ 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 7,200,840 | XXX 7,376,553 7,477,000 7,337,557 0 19,284 0 0 XXX XXX XXX 61,371 270,563 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 3,462,513 [ XXX 3,207,773 3,650,563 3,500,370 0 19,973 0 0 [ XXX XXX XXX 8,699 116,876 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 499,963 | XXX 503,174 500,000 499,930 0 (33) 0 0] XXX XXX XXX 2,386 19,434 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 6,883,839 | XXX 6,681,008 6,883,070 6,878,055 0 (6,403) 0 0 [ XXX XXX XXX 4,73 297,894 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 18,137,155 | XXX 17,768,508 18,510,634 18,215,912 0 32,821 0 0 XXX XXX XXX 114,192 704,768 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A 1ALLS .. 12,072,742 1B.. ....1,189,69 1C..$ ... DS 249,702 1E .S ..o, 451,810 1F .8 .o 750,068 1G ..$ ..o 500,000

1B 2A..$. .501,169 2B .. 2C..$.

1C 3A..$ ... 3B.. 3C..$....

1D 4A .8 ... 4B .. 4C ..$ ...

1E 5A...$ . 5B .. 5C..$....

1F 6..... $...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE 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
24022F-AA-8 ......... DC 24HLTN A - CMBS ....03/21/2024 ... | MORGAN STANLEY CO
3173P-AA-5 ......... FASST 2022-S3 A1 - CMO/RVBS ....08/25/2024 ... |Direct ..
46647P-EH-5 ......... JPMORGAN CHASE & 00 vuvuniiiiiuuunniiiiitiiis s s s ettt e s s cteui s e s seesai s e s e eesnassesseesnnnessesssnnsseseessnnnsens | nneeeeeessnnnnes I Y 0 I o1 P AP PP PPPPI 500,000 foooiiiiiiiiiiiiiiiiiinnnns 500,000 foiiiiiiiiiiiiiiiiiie e 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,002,394 1,002,431 239
2509999997. Total - Bonds - Part 3 1,002,394 1,002,431 239
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 1,002,394 1,002,431 239
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

6009

1,002,394
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... ..07/01/2024 . [Direct ... ....60,000 |... .. 60,364 |.. L0 .. (364))... L0 ..01/01/2050 .
54627D-BX-8 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2024 . [Paydown . .50,538 50,538 L0 0 ..11/01/2038 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..08/29/2024 . [Call @ 100.00 100,000 . 100,528 L0 0 ..03/01/2050 .
604160-FZ-2 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2024 . [Paydown . L0 0 ..09/01/2044 .
604160-GD-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... .12/01/2024 . |Paydown ... 0. L0 ..04/01/2045 .
605350-L4-0 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/02/2024 . [Direct ... 0. L0 ..12/01/2053 .
60535Q-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2024 .| Paydown . 0. L0 ..12/01/2034 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/03/2024 . [Direct ... 0. L0 ..09/01/2049 .
647200-X4-1 .. |NEW MEXICO MTG FIN AUTH - RMBS ........oovvees | ennnnns ..12/01/2024 .| Paydown . 0. L0 ..07/01/2043 .
647200-X6-6 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeenns ..12/01/2024 . [Paydown 0. L0 ..10/01/2043 .
88275F-NV-7 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/02/2024 .| Call @ 100.00 .. .. . . 0. .. Ol ..03/01/2046 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 477,984 477 984 503,858 481 010 0 477 984 0 XXX
07336C-AA-1 .. |BDS 22FL12 A = CMBS ..eevvviiiiiiiiiiiiinineees s ..12/19/2024 .| Paydown .....eevvivviinnnnsfoeriniineiiiiins e 115,994 |............. 115,994 |............ 115,704 |............ 115,873 [ 0 o120 [ 0 120 0 e, 16,994 |l 0 ..08/19/2038 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS ..........oevmuune]oeeens ..12/01/2024 . [Paydown ... ....53,727 ... 0. L0 ..06/26/2051 .
12510H-AA-8 .. | CAUTO 2020-1 AT - ABS ....ovvveniiriiinniieeeeens [ eeeeee ..02/16/2024 . |Various .... .. 429,117 |... 0. L0 ..02/15/2050 .
233046-AN-1 .. | DNKN 2021-1 A2| - ABS ..11/20/2024 . [Paydown ... ..5,000 |... 0. L0 ..11/20/2051 .
31739P-AA-5 .. | FASST 2022-S3 A1 - CMO/RMBS . ..12/25/2024 . [Paydown . .25,168 L0 0 ..06/25/2052 .
466365-AD-5 .. | JACK 2022-1 A21 - ABS ... ..11/25/2024 . [Paydown . .10,000 L0 0 ..02/26/2052 .
46637V-AA-3 .. | JPTEP 2012-2 A - CMO/RMBS . ..12/01/2024 . [Paydown . 9,983 L0 0 ..09/17/2042 .
46655G-AB-1 .. | JPMMT 2022-4 A2 - RUBS .......cooevveernnnnnnnncns [ e e 12/01/2024 . | Paydown .... ...120,147 |... 0. L0 ..10/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS ... ..12/01/2024 . [Paydown ... ... 39,207 |... L0 L0 ..07/25/2062 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS ..11/25/2024 . [ Paydown ... ... 34,246 |... 0. L0 ..10/25/2063 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2024 . [ Paydown ... ....04,749 ... , , .. 64, L0 L0 ..02/15/2036 .
803169-A0-4 .. | SRANC 3R AFR - CDO .. ..12/22/2024 . [Paydown . 198,303 . 198,303 |.. . 198,303 |.. .198,311 L0 0 ..06/24/2030 .
83404R-AB-4 .. | SOFI 2018-B A2F - ABS ..12/25/2024 . [Paydown . .40,825 40,825 |.. .. 40,783 |.. 40,814 L0 0 ..08/25/2047 .
89613T-AA-6 .. | TAH 2018-SFR1 A - CMBS .. ..12/01/2024 . [Paydown . . 27,543 ..21,543 .. .. 27,384 |.. 27,543 L0 0 ..05/19/2037 .
92259K-AA-8 .. | VCC 2022-4 A - CMBS/RMBS ........ovvvvvvvvnnnnnns [ oneens ..12/01/2024 .| Paydown . ...137,3% |... ... 137,3% .... 137,365 137,361 |.. 0. K . L0 0. ) ..08/26/2052 .
92840V-AL-6 .. | VISTRA OPERATIONS COMPANY LLC ......ooeeeeeeeenifoennns ..01/02/2024 . | Corporate Action Sale ..|...cccoeeeeerieeninss |ooeeeeennns 205,347 ..ot 308,000 |............ 307,409 |............ 307,720 [.eevvennnneenee O U i O e U 0 307,720 |.oooeeeeeennnn. [ (12,373)]......... (12,373) . 7,015 [..05/13/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,606,753 1,634,488 1,593,118 1,609,358 0 1,624,287 0 (17,534) (17,534) 33,708 XXX
2509999997. Total - Bonds - Part 4 2,084,737 2,112,472 2,096,976 2,090,368 0 2,102,271 0 (17,534) (17,534)] 44,626 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 2,084,737 2,112,472 2,096,976 2,090,368 0 2,102,271 0 (17,534) (17,534)] 44,626 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 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 XXX
4509999999. Total - Preferred Stocks 0 XXX 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 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 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 XXX
6009999999 - Totals 2,084,737 XXX 2,096,976 2,090,368 0 2,102,271 0 (17,534) (17,534)] 44,626 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6
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 ........cccocevoevmniieniios [ eveeeies oo 3.500

on

The Bank of New York Me 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
0199999. Totals - Open Depositories XXX XXX 0 63,454
0299998 Deposits in ... 0 depositories which do not exceed the

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

depositories XXX XXX 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0
0399999. Total Cash on Deposit XXX XXX 0 63,454
0499999. Cash in Company's Office XXX XXX XXX XXX 0

XXX

1. January....o..n 64,356 4. 7. , 10.  October.
2. February..| 63,182 5. 8. , 11.  November...
3.  March 62,879 6 9. September 85,412 12.  December
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 0 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 0 0 0
825252-40-6 ........ | Lo OB N S PP PPPPPTN FPPTTTTUs) YU 12/26/2024 .oivvvin | 4.310 eeeiiiiiiiiiins i e 3,781,622 [ooiiiiiiiiiiiiiiiiiiiiniiiiiaannns 6,277 | 120,069
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,781,622 6,277 120,069

3,781,622

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

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT ASSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

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

Tennessee

Vermont ..
Virginia

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

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

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

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

............... 119,972 |............... 121,121
......................... (U O |
......................... (U R |
......................... (U O |

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

Subtotal

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

XXX XXX 0 0 0 0

XXX XXX 2,519,019 2,513,607 574,082 570,863

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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