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

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS .....oooevviveriiiiecieieieieeeeieieie st sesssssssesessssssnnssseseesenenenee s 820, 81T | 0.139 | 827,811 | 0 [ 827,811 [ 0.139
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 49,300,311 |............. 8.256 |....... 49,300,311 [ [ - 49,300,311 |............. 8.257
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 413,287,669 |............ 69.212 |...... 413,287,669 |.....cooeecenn 0]..... 413,287,669 |........... 69.219
1.07 Hybrid securities ............. | R 2,000,000 |.............. 0.335 |........ 2,000,000 [....covrerrinene 0 fn 2,000,000 |............. 0.335
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 18,355,610 |.............. 3.074 |........ 18,355,610 | [ 18,355,610 |............. 3.074
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 18,355,610 |.............. 3.074 |........ 18,355,610 |..oecveeene [ 18,355,610 |............. 3.074
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooeeeeeeee 849,501 | 0.142 |............. 849,501 | (V] 849,501 |............. 0.142
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoccenirnirnirninnnrne o 58,956,873 |............. 9.873|........ 58,895,781 |....cooviricinee [V 58,895,781 |............ 9.864
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS .....c.cveeeeeieiinicrereresieie et s 59,806,374 |........... 10.016 |........ 59,745,282 |......ooceeee [ — 59,745,282 |........... 10.006
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccovvirieiiineninnnseeieeeneseseseseeeeeene o 19,029,665 |.............. 3.187 |....... 19,029,665 |.....coevoeecenee 0f...... 19,029,665 |............. 3.187
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceeresnissns [ 32,689,049 |............. 5.474 |........ 32,689,050 ..o [ — 32,689,050 |............. 5.475
6.03 Short-term investments (Schedule DA) ...........cccoooveveieveveveeeeeeeeeeeeeee e 770,189 |............. 0.129 |............. 770,189 [ (0 770,189 |............ 0.129
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 52,488,903 |............ 8.790 |....... 52,488,903 |........cocvevrenne 0f....... 52,488,903 |............. 8.791
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 597,135,888 100.000 597,074,797 597,074,797 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

A B e = =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 CASUALTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 102,759
Cost of acquired:

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

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

Capitalized deferred interest and other:

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

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
ACCTUAL OF QISCOUNL ........oveveeetictaceee sttt s s st s s s s s e e s s s et s s s s 2 828428 e 022222 s eSS s eSS 2 8 e e s 0s s s et sttt s s st e s s ssessess et es s s 10,692
Unrealized valuation increase/(decrease):

5.1 TOLaIS, PArt 1, COIUMN 13 ...ttt ettt e et e s e et 2 b2 e e e 2 e e 2 a5 e S e 5 b s s e s s s s s s bbb 38,048

5.2 TOtAIS, PArt 3, COIUMN G ...ttt ettt et b et b st h £t h £ £ b £t E b et st h e bt es et ensns et et s esensnanana (3,773) e 34,275
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ..........ccciiuiiiuiiiieiitete ettt ettt et et et ese st eae st esestese et etees et et ebessstesssaess st ese st et et ebessesensstessssesssaeseasa ceesesensesesesenane (32,546)
Deduct amortization of PremMium ANA AEPIECIAtION ............cccueueueiiceceeeeeeeeeeeecaeteteteeeseaeeeteseeessassesessesssasssseses s sssssssesasasssassssesassssssssssesasssssssssesassssanssas <eetatscseeesesasasacaes 50,847

Total foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt b et b b et E b b te e E b b€t s bbb ee bbb et bbb e mee b e s ennsna et s 36,490

10.2 TOtaIS, PArt 3, COIUMN 11 ....oioiieieieetiee ettt ettt e e e s e eaetetesee s s ctetesesesssssaetesesessssaesesesessssseesesesessnsssetesesasssesesesasansnsnaes e teebebeb e e nt e e eb et et ae e 0 e 36,490
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceceuiririririririeietetereei st stsseie et ss sttt eseess s ssesesesesens <oesesssesseseseenanans 92,935
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiririetetetetiise sttt s ettt ese e e s s s esetesesese st ssesesebesesese st e ss s sesesen oeseseseseseasnanennns 92,935

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueveeeeeeececteteeeeeeseaete et eeesssaesesesesessssesesesesessssesesesesessssssesesesensssesesasasnssastesassnsnssansasans seesessssceesens 509,800,523
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 107,053,234
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,798,158

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 T .ottt ettt ettt ee b eh e b et E b e £ eE b b8 £ £ e b E £t E A b8 £ £ et E bbbt s e bbbttt e et s s en s e s en 3,228,234
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........oiuiuiieeeeeeeceete e eeeeceete e eeeescaete e s eeeessaetetesesessssetesssesensssseetesesessssesesesesessnsseesesessnsnsssesesassssnsssesasasas esesesesessacseaeses (35,610)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 76,215,780
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 213,569

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

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

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

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

9.1 Pt 1, COIUMN 14 ..ottt bbbt h bRt e b E £ te e E e E a0 £t E e E b0 et E e E bttt bbbt nsna et s s en s naena 517,028

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et e s b e e st h b et ettt s e b et e st e aeaea onsnsetesasasansnansasas 28,113

LT oY 0] 11131 e TSRO UO PRI 316,000 ....covviiine 861,141
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9+10) .......ccceeverireeereereeeeeeeeeceeteeseeesseseaetesesesssesesesesessssssesesesesssseaesasas seesesesasacnes 544,554,050
Deduct total NONAAMITEEA BIMOUNLS ..........c.iueuiiriieieeietitiereteeeet ettt eee et ee et eeeeeb s esee e et s seseeee e b et ee s e e eEeE e b e e e e eE e b e b e e e s e e eE b e b E e £ ot EeE b b E e st E bbb et s eb b bt e 2eemmnsnananeenananans 61,091
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.cvovcueueieieeeeeceeeeteeeeeesctete et eseessseaetesesesssaeaesesesesssssaesesesssssssaesesasassssssesesssassssssssasasas £esssssesesans 544,492,958
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevverereeeseesee oo 827,811 [ 823,590 ..o 828,108 |...cceveverenns 825,000
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 827,811 823,590 828,108 825,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 321,152 315,768 335,823 315,000
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 49,300,311 45,689,365 49,595,082 48,962,476
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 377,040,814 |................ 365,321,585 |.....coco... 376,233,686 |............... 388,279,740
Identified Funds, Unaffilia}ted Bank 9. CANAUA ..o 8,362,976 |.....c.cocvvvnnne 8,539,414 |....cocoe. 8,218,030 | .o 9,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 30,539,002 30,539,848 30,411,975 30,904,654
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 415,942,792 404,400,847 414,863,691 428,184,394
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 466,392,066 451,229,569 465,622,704 478,286,870
PREFERRED STOCKS 14.  United States .......c.cceovveereeierreesee oo 17,471,860 |..oocecenee 17,471,860 |................. 17,725,000
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 883,750 883,750 1,000,000
17.  Totals 18,355,610 18,355,610 18,725,000
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 18,355,610 18,355,610 18,725,000
COMMON STOCKS 20. United States .........cccoveeeveeneenceeneenc fes . 849,501 |. . 849,501 |. . 690,217
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 849,501 849,501 690,217
Parent, Subsidiaries and Affiliates 24. Totals 58,956,873 58,956,873 23,500,000
25. Total Common Stocks 59,806,374 59,806,374 24,190,217
26. Total Stocks 78,161,984 78,161,984 42,915,217
27. Total Bonds and Stocks 544,554,050 529,391,553 508,537,921
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 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 0
1.2NAIC 2 ..
T3NAIC 3 e 0
TANAIC A e 0
TENAICS oo e 0
TBNAIC 6 ..o 0

1.7 Totals 0

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 XXX . 415,572

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 . 56,314,800
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 2,865, 151 2,551,631 8,246,710 19,234,538 16,402,280 XXX 49,300,311 10:6 56,314,800 13:1 49,300,311 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 37,884,123 |.......... 112,496,992 |............. 40,460,956 |............. 23,121,731 | 7,374,888 |........... D.9,0 GO RO 221,338,690 ..oovevccen 474 o 218,345,382 |....cocooeeeeee 508 o 17,531,260 |........... 203,807,430

6.2NAIC 2 .. ....15,689,929 |... .101,569,934 |.... ..62,363,963 ...4,495,657 |.. ..1,465,167 |... . " ...185,584 649 |.. A . 144,710,823 |.... . ...102,847,685 |.. ...82,736,964

B.3NAIC 3 ..ot (V) 4,576,503 |...cocveenne T4 847 oo O [ [ I D.9, 0. RN T 4,950,950 oo 11 e 4,321,373 | 1.0 | 4,369,913 | 581,037

B.ANAIC A e e O e O e O e O [ I D.0, 0 GO FOR TR [V 0.0 [oreeeee 0 O e [V 0

B.5NAICS .o e 181,938 [ 443,100 316,219 0922074 | [ I D,0, 0. CRN RN 1,413,380 |covoeicerrne 0.3 [ 413,363 [ 0.1 oo 1,024,751 [ 388,629

6.6 NAIC 6 0 XXX 0 0.0 1,122,863 0.3 0 0

6.7 Totals 8,840,055 XXX 413,287,669 88.5 368,913,805 85.9 125,773,609 287,514,060
7. Hybrid Securities

7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

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

T0.TNAICT s

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...

105 NAIC S oo 770,189 770,189 [ 0.2 [ [V 0.0 [oriiiree 770,189 [ 0

106 NAIC G ..o 0 655,123 0 0 0 XXX 655,123 0.1 0 0.0 655,123 0

10.7 Totals 770,189 655,123 0 0 0 XXX 1,425,312 0.3 1,268,977 0.3 1,425,312 0
11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12ANAICT o (D) 40,749,270 | 115,876,434 |............. 48,707,666 |............. 42,356,269 |............. 24,098,320 |...c.coevrrrrerernn [V 271,787,964 |....oeeeeeen 582 [ XXX e e XXX e fo 67,980,534 |.......... 203,807,430
122 NAIC 2 ... .101,569,934 |.... ..62,363,963 ...4,495 657 |.. ..3,465,167 |... oo, 187,584,649 |.. ...104,847,685 |.. ...82,736,964
123 NAIC 3 e (D) el 0 4,576,503 |...cocveenne 374,847 | O e 0 [ 0 o 4,950,950 [.ovoveeeeeieeeee T | XX e e XXX e e 4,369,913 |.cove 581,037
124 NAIC 4 i (D) s (1 [V [0 T | B ST 0 [ O e 0 [ 000 | XXX e e XX o (V1 A 0
125 NAICS i (D) e 902,121 [ 443,155 [ 316,219 | 522,074 | (V1 A 01]() oo 2,183,569 [.....covieiieieeee 005 | XX e XXX e o 1,794,940 |..cococeee. 388,628
126 NAIC6 ... 0 655,123 0 0 0 0](c) 655,123 655,123 0
12.7 TOtalS .o 57,341,325 |........... 223,121,149 |........... 111,762,29% |............ 47,373,999 |............. 27,563,487 |....ocvvveeeien 0 [(b) ....467,162,255 |......ccoecueeeeees 1000 [t XXX [ XK s 179,648,195 |......... 287,514,060
12.8 Line 12.7 as a % of Col. 7 12.3 47.8 23.9 10.1 5.9 0.0 100.0 38.5 61.5
13. Total Bonds Prior Year
13ANAIC T e 35,833,211 |........... 126,373,473 |............. 42,498,218 |............. 43,555,026 |............. 27,540,701 |.ooove 0 [ XXX oo XK e foe 275,800,628 |.......ccvvvennnnnn 64.2 |............ 68,952,334 |.......... 206,848,294
13 2NAIC 2 ottt 2,566,822 |........... 100,493,704 |............. 41,011,743 ..o 361,446 |.............. 2,277,108 | 0 [ e XXX oot XK e foe 146,710,823 | 34 |, 78,234,944 |............. 68,475,879
13.3NAIC 3 e (] 3,975,373 |.... ...346,000 0 o XK o XK e 4,321,373 |.... ..4,321,373 |.. 0
134 NAIC4 ... 0. 1,268,977 | 0 0 [ XK o XK i [ 1,268,977 | 0.3 [ 0. 1,268,977
13.5NAICS ... e 0 e 0].. .0 .0 [(5) oo 413,363 |.... ...0. 0. 413,363
13.6 NAIC6 ... 146,256 467,659 328,128 , 0 XXX XXX (c) 1,122,863 0.3 1,122,863 0
13.7 TOtalS .o 38,546,289 |........... 232,579,186 |............ 84,184,089 |............. 44,510,655 |............ 29,817,810 [.ooeoiicereccne [V D,9. 0, GV TR XXXeviveiiin (b) ....429,638,028 |........ccoucunvee 100.0 |........... 152,631,515 |........... 277,006,513
13.8 Line 13.7 as a % of Col. 9 9.0 54.1 19.6 10.4 6.9 0.0 XXX XXX 100.0 XXX 35.5 64.5
14. Total Publicly Traded Bonds
T4ANAIC T e 3,679,676 |............... 8,923,771 e 17,875,699 |............. 20,110,532 |............. 17,390,896 |........cooveveveveveeeeenn 0 [ 67,980,534 | 146 [ 68,952,334 [......cccvvereree 16,0 | 67,980,534
14.2NAIC 2 ... . . , .2,000,000 |... ...18,234,944 |.... ... 104,847,685 |..
T4.3NAIC 3 oo O 3,999,466 | 374,447 |0 [ 0 [ 0 4,369,913 [ 009 | 4,321,373 |....
144 NAIC4 ... 0 e O e O e 000 | 0f.. . ..
T45NAICS oo 902,127 | 443,190 | 0316,219 133,440 [ 0 [ 0 o 1,794,940 [ 004 | 0 O s 1,794,940
T4B NAIC B ..o 0 1,122,863 0.3 655,123
14.7 TOtalS .o e 6,581,581 |............62,755,308 |.............67,695,068 |.............23,225,342 |............. 19,390,896 |....cccevveveveeeen 0 [ 179,648,195 | 3825 | 152,631,515 [ 35.5 | 179,648,195
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc BT o 389 [ BT e 12,9 [ 10.8 | 0.0 [ 100.0 o XXX e e D,9.0, SRR B DL0.0 S TSN 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.4 13.4 14.5 5.0 4.2 0.0 38.5 XXX XXX XXX 38.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 37,069,599 |........... 106,952,663 |............. 30,832,007 |.....coc..... 22,245,737 | 8,707,424 | oo 0 | 203,807,430 |.....coovveree. 43.6 |.......... 206,848,294 |........cccovveinnnne 48.1........... D90, OV 203,807,430
15.2NAIC 2 ... ....13,690,145 |... ...52,832,141 |.... ..13,235,220 ..1,514,292 |.. .82,736,964 |.. ...68,475,879 |... ...82,736,964
15.3NAIC 3 e 0
154 NAIC 4 oo O i O el O [ 0 [ O o O e 0 e 000 [ 1,268,977
155 NAIC S oo O i O el 0 [ 388,629 |....cooveeeeeeeeeeeenn O o 0 e 388,629 o 00T 413,363
15.6 NAIC 6 ... 0 0

15.7 Totals

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

15.8 Line 15.7asa % of Col. 7 ......ccccveveeneencc].

......................... 8.4

.24,148,657 |..

Section 12 10.9 34.3 9.4 5.2 1.7 0.0 61.5 XXX XXX XXX XXX 61.5
(@) Includes $ e 265,963,343 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c)Includes $ oo 0 currentyear,$ ..ccccovrvinnineen 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

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

"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 CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

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

1.01 Issuer Obligations ............ccceeerieiriererieenieeienns 827,811 827,811

1.02 Residential Mortgage-Backed Securities ... L0 0. 0.
1.03 Commercial Mortgage-Backed Securities .......... 0 0
1.04 Other Loan-Backed and Structured Securities ... 0 0 0
1.05 Totals 0

N

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

2.05 Totals 0

w

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

3.05 Totals

80I1S

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

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

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ... 0 0.0
4.05 Totals 0 0 0 0 0 415,572 0.1 0 0
. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee

B R 2,000,000 |.............. 1,000,000 |......ccoovvvriinns (U R 980,269 |............. 3,921,866 |............ ) 0.0 TR AR 7,902,136 | 17 [ 8,069,417 |..cooviiciine 1.9 [ 7,902,136

5.02 Residential Mortgage-Backed Securities ... ....47,608 |. ...154,604 |.. .. 131,858 |. .140,585 |... .29,232 |.... . . .. 503,888 |.. 0.1 .535,419 |... .. 503,888 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 817,543 1,397,027 8,114,852 18,113,683 12,451,182 XXX 40,894,287 8.8 47,709,964 1.1 40,894,287
5.05 Totals 2,865, 151 2,551,631 8,246,710 19,234,538 16,402,280 XXX 49,300,311 10.6 56,314,800 13.1 49,300,311
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........c.ccooeiveiiiiieniiiiiiiicicee e, 9,999,656 |............. 86,456,274 |............. 72,481,780 |...ooveneeee 2,981,365 [ [ SO D.9,0, CUNUII RN 171,919,074 | 36.8 e 129,957,120 [oovveecccenne 30.2 [ 120,151,447
6.02 Residential Mortgage-Backed Securities ... R R 21,385,938 |............ 53,896,625 |............ 25,461,168 |............. 20,913,683 |............... 6,191,762 |........... D.9,0, CUNUII RN 127,849,175 | 274 | 106,404,513 |.....ccoovvirnne 24.8 | 5,622,162
6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. (V1 A, 970,909 |.voeeieeeeee [V [V (V1 O D,0,0 NN U 970,909 |.cvovieieieienne 0.2 [, 2,877,650 |ceeeeeeieiiienne 0.7 [ 0
6.04 Other Loan-Backed and Structured Securities ... 22,320,391 77,762,776 5,572,637 4,244,413 2,648,293 XXX 112,548,511 24.1 129,674,522 30.2 0 112,548,511
6.05 Totals 53,705,985 219,086,584 103,515,584 28,139,461 8,840,055 XXX 413,287,669 88.5 368,913,805 85.9 125,773,609 287,514,060
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoovioeiiiiniiiiniiiieies e, 0 [ O e 0 e 0 e 2,000,000 |............ D.9,0 TN R 2,000,000 [..ovvvreicieinne 0.4 | 2,000,000 ..o 0.5 [, 2,000,000
7.02 Residential Mortgage-Backed Securities ... L0 . .
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

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

Maturity Distribution of All Bon
2

ds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

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

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

10.02 Unaffiliated Bank Loans - Acquired 770,189 655, 123 0 0 0 XXX 1,425,312 0.3 1,268,977 0.3 1,425,312 0

10.03 Totals 770,189 655,123 0 0 0 XXX 1,425,312 0.3 1,268,977 0.3 1,425,312 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 ...........ccccoeevreeineinccineeees oo 11,999,656 |............... 88,284,085 |.............. 72,481,780 |....covnnenene 3,961,635 2 182,970,173 o 8922 e XXX e XXX i o 131,202,546 |.............. 51,767,627

12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 21,433,546 |............. 54,051,229 |......c.c..... 25,593,026 |.............. 21,054,269 2 128,353,063 |...oveereiieenne 2725 [t XX e XXX oo 6,126,050 |............. 122,227,013

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 ..........ccccceeeeeeeeeeaieniens fooeneneneneenen 770,189 o855, 123 |0 o0 0 e XXX o, 1,425,312 [ooiin 023 [ O XXX o XXX e 1,425,312 [
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0
12.09 Totals B P 57,341,325 |.covennnnn 223,121,149 |oois 111,762,294 |.............. 47,373,999 |.....coovenn. 27,563,487 o0 [ 467,162,255 |...ooveeeeeeeen 10000 oo XXX [ XXX e 179,648,195 |............. 287,514,060
12.10 Line 12.09 as a % of Col. 7 12.3 47.8 23.9 10.1 38.5 61.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 1,783,705 89,088,008 |............. 42,810,281 [.o.oveeiienne 978,769 .. 141,166,983 |.oooiiiiiin 329 | 97,681,505 |.............. 43,485,478
13.02 Residential Mortgage-Backed Securities .......... 16,420,100 |... 21,319,949 |.. 106,939,932 |. 99,699,886
13.03 Commercial Mortgage-Backed Securities ........ . .1,000,000 . ...2,877,650 |. .2,877,650
13.04 Other Loan-Backed and Structured Securities . |. 177,384,486 |. 29,674,522
13.05 SVO Identified FUNAS ........cccooevirineneneniiinens foerenens XK foreereees XX oo XXX foreeees XXX foreeeees XXX o0 e XXX o XXX i oo 0 oeeereerreenreeireeeen 000 [0 e 0
13.06 Affiliated Bank LO@ns ..........cccoceeieneeneenieeneens foevnniid0 0 et 0 et 0 e XXX e e XXX o XXX i s 0 v 000 |0 e 0
13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee [V PO 1,268,977 o0 o0 o0 e XXX i [ XX o XXX oo 1,268,977 [ooeeiiiiieen 023 o0 e 1,268,977
13.08 Unaffiliated Certificates of Deposi 0 0 0 . 0
13.09 TOtAIS ... [oee e 38,546,289 |............. 232,579,186 |.ccvenennene 84,184,089 |....c.eeee. 44,510,655 |..eieeeeen 20,817,810 o0 e XXX o XXX o 429,638,028 |....cceeoeeeeenene 100.0 [oeoeeennne 152,631,515 |.ocoeeneene 277,006,513
13.10 Line 13.09 as a % of Col. 9 9.0 54.1 19.6 10.4 100.0 XXX 35.5 64.5
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........cccoevirirerieiiieeieeeees e 3,999,784 [....ccoennnnn 58,504,937 |..ccvivennne 58,493,173 |.ovevviiiienn 3,961,635 97,681,505 131,202,546

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,

XXX

.0
770,189
0

.904,065 |...

2,198,221 |..

.1,087,043 1,150,024 |..

0

14t |

7,240,046 |.

...6,126,050 |..

................ 6,581,581

......................... 3.7

...179,648,195

Section 12 1.4 13.4 14.5 5.0 4.2 0.0 38.5 XXX XXX XXX 38.5 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccccceeiiviiiiiiiciics oo 7,999,872 |......c....... 29,779,148 |.............. 13,988,607 |......ooveeeiciccs 0 51,767,627 43,485,478 51,767,627

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

... 122,227,013

99,699,886
....... 2,877,650

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

129,674,522 |.

122,227,013
................... 970,909
. 112,548,511

.............. 24,148,657
......................... 8.4

5.2

...277,006,513
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

770,189

770,189

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




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

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

SI11, SI12, SI13, SI14



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

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 15,234,628 |...ooovovecenniceeenen 0 e 15,234,628 |...ocovececeeeeeeece
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 158,578,333 [.oovvvieeeirrriniennnd 0 o 158,578,333 |...cvoviiiirieeccee
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 .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 141,123,911 [0 141,123,911 [
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) ot [reee s 32,689,050 [...ooovvereerrreenneen 0 oo 32,689,050 |
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) 32,689,050 32,689,050

(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 CASUALTY COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EQO3, EO4, E05, EO6



203

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

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
023138-AA-8 .. [ AMBAC ASSURANCE 5.1 06/07/20 .......eevvvvvennnne [eeeeenens New YOrk ...eeeeeeeeenennnnnnnnnnnnns founnnnns NY......... Ambac Assurance Corporation ............. |oceeevens ceeeennnns ....02/12/2018 ... [..cccoo e ... 43,981 ...l 60,625 .LLLlllll 48,980 O O e O e O 0 O e O 0.000
2799999. Surplus Debentures, etc - Unaffiliated XXX
05616M-AE-6 . [BABSN 2015-2 SUB 0 10/20/2030 ......ccovvvvveeees [eereeennnn Grand Cayman ............eeeeeeeenns forvennnns CYM........ BABSN 2015-2 .... ....06/02/2022 ... [ccuunnieennn [ 73,089 [ 24,059 |8 O B8 [ O e O e 0 ] 36,957 el O e 0.022
44931B-AC-1 .. [ 1CG 2015-1A SUB 0 10/19/2028 ........evvvvrrunnnn [ereeennns Grand Cayman .............eeeveeeens fornnnnnns CYM........ 1CG 2015-1A ... 12/19/2022 . [ e 211,248 Ll 16,244 Ll 16,244 17,665 | (10,170)) e O e O e 0 ] 35,617 e O 0.017
50188R-AA-7 .. [LCM 19A SUB 0 07/15/2027 .........ceeeeeeeeeeeeeens [eeeeennns Grand Cayman ...........ceeeeeeeeees founnenns CYM........ LOM19A Lo e ....12/08/2022 ... |.cccoeevieii ol 121,201 el 32,718 L 82,718 L 20,384 L (2,984)) . 36,490 [ O O 458 e O 0.022
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 405,598 73,916 49,004 38,048 (13,107)) 36,490 0 0 77,125 o] XXX
6099999. Total - Unaffiliated 449,529 134,541 92,935 38,048 (13,107), 36,490 0 0 77,125 0of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 449,529 134,541 92,935 38,048 (13,107), 36,490 0 0 77,125 of XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. .8
1B ...0 2B.. .8
1C ...0 3B.. 8.
1D 0 4B.. )
1E 0 5B.. 8.
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE BA - PART 2

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

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

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
44931B-AC-1 ..... 106 2015-1 SN = 000 .ooveeeeiiiiiiiiiieieee Grand Cayman ..........ccceeeeinnn |ooeeeees CYM........ Adjustment .......ccccciiiiiiiiiiiiiiii, . 12/19/2022 ..|. 08/01/2024 . |........ (6,806))........ (3,773)|....... (27,048)].cccveeeennnes [ PP, [V [KIUR: 72 D] [V PO, (32,546)]........... (32,546)].............. [V PP, [ PP, [V PO 1,369
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated (6,806) (3,773) (27,048) 0 0 (30,821) 0 (32,546) (32,546) 0 0 0 1,369
6099999. Total - Unaffiliated (6,806) (3,773), (27,048)! 0 0 (30,821)! 0 (32,546) (32,546) 0 0 0 1,369
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals (6,806) (3,773) (27,048) 0 0 (30,821) 0 (32,546) (32,546) 0 0 0 1,369
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY 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
91282C-HM-6 ..... UNITED STATES TREASURY ....ovvivvviniiiiiiiieeeecninas feen e . 100.3594 |.....ooieiieennnn 15,054 | 15,000 [oiiiiiinnnnnn 15,008 |oveiiniciinnnn0 e (2) il [0 0040500 . 4.485 ....07/26/2023 ...|....07/15/2026 ...
91282C-H\-6 ..... UNITED STATES TREASLRY .. . . 100.3594 |................ 311,114 |l 310,000 [oieiiiiineen 310,089 o0 e (42) |0 [0 ]l 40500 . 4.485 ...07/26/2023 ...|....07/15/2026 ...
912820-KX-8 ..... UNITED STATES TREASLRY .. ... 90,536 |...99.4844 |... . .. (45) |0 0]l 4250 ). 4.115 ....07/15/2024 ...|....06/30/2029 ...
912820-KX-8 ..... UNITED STATES TREASURY .....ceievvreiiieimnniinaaeennnas .. SD.. s 412,444 1...99.4844 |................. 407,886 [....ccovnnnnnnns 410,000 [eeeernnnniaanns 412,246 |oeeeieeeenn0 ol (196) [ oeeeeevneeee0 o0 ennn 4250 ... 4.115 ...07/15/2024 ...|....06/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 828,108 | XXX 823,590 825,000 827,811 (285) XXX XXX XXX
0109999999. Total - U.S. Government Bonds 828,108 | XXX 823,590 825,000 827,811 (285) XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX XXX
68609T-DM-7 ..... OREGON ... .‘2 | 1.B FE ..|... .. 161,498 |...99.9860 |... 149,979 |.... . 150,000 |.. ....152,440 e (2,709) |oeeeiiieeeeenn0 [0 ].24.000 ... 3.118 ....12/14/2017 ...|....12/01/2048 ...
68609T-HV-3 ..... OREGON ..... . L2 ... .. 1.BFE ..|.. .. 174,326 |. 100.4780 |... 165,789 |.... . 165,000 |.. .. 168,712 .. (1,008) fo.vvevinnnnnnnnn0 o0 0042250 . 3.570 ...11/01/2018 ...|....06/01/2049 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 335,823 | XXX 315,768 315,000 321,152 (3,715) XXX 13,013 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 335,828 [ XXX 315,768 315,000 321,152 (8,715) XXX 13,018 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 XXX 0 XXX XXX
130536-QR-9 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W ... - 1.GFE ... 1,500,000 |...99.6390 |... .. 1,494,585 |.... .1,500,000 |.. ,500,000 [.oeeeeviiiieee0 v feiiiiil0 feeiil0 01080375 | 3.375 . 50,625 |....06/19/2015 ...|....07/01/2025 ...
130536-QR-9 . CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. 1.G FE .. ...99.63%0 |[. ..498,195 |. . 500,000 500,000 |.. .3.374 . 16,875 |....06/19/2015 .. 07/01/2025 ...
605350-L4-0 . MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. 1.LAFE .. . 103.3370 |. .. 1,002,369 |. . 970,000 991,617 |.. ......6.289 . 63,050 |....07/07/2023 .. 12/01/2053 ...
896221-AD-0 ..... TRIMBLE CNTY KY ENVIRONMENTAL FACS REV .... | 1R FE L 1,000,000 |. 100.5160 |.............. 1,005,160 |.... .1,000,000 |.. ....1,000,000 RPN | I AR (N NOR: J £+ VI RN 3.749 . 37,500 |....05/18/2017 ...|....06/01/2033 ...
91743P-EU-5 ... UTAH HSG CORP .. .- 1.BFE ..|... ,013,218 |. 102.6020 |... 1,965,918 |.. ....2,003,946 (8,33 |0 [0 ]..26.000 ... 5.830 .. 117,955 |....05/31/2023 ... |....06/21/2053 ...
91743P-EN-1 ... UTAH HSG CORP .. [ .| 1.BFE ..|... .. 933,266 |. 104.1650 |... ..904,985 |.. .. (6,302) [eovvvviiiiiinnnn0 0 000006500 .l 6.269 .. 58,824 |....08/01/2023 ...|....08/21/2053 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV ............. L SD. s 2 teeeennns L ADFE s 970,730 |...96.2630 |...cevvuuniaens 962,630 |.eevuuneenns 1,000,000 |....oeeeeenn....980,269 [ooiiiiniiiiien0 |eninnnnnes 1,501 o0 Joiiiieeennnl0 [ 82375 [ 3.600 ...11/30/2017 ...|....08/15/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 7,915,402 | XXX 7,922,688 7,840,903 (19,269) XXX XXX XXX
3133N3-U9-3 ...... FH RE6008 - RMBS ... e [ 1A ) ... 85,716 |...88.3308 |... ... 74,480 |.... ...84,320 |.. e (28) [0 Jeeiennn0f0080500 .. 3.305 ....10/16/2019 ...|....11/01/2049 ...
3133N3-VG-6 ..... FH RE6015 - RMBS ... e 1A .. 159,231 |...87.4777 |... .. 137,29 |.... ..156,950 |.. 188,478 0 [ (39) |0 0400030500 3.324 ....10/18/2019 ...|....09/01/2049 ...
31400B-N5-3 ... FN CA4011 = RMBS ...oevvueeeiiinniinneeeenninneeeeennnnns foon voe [ ennnnes [4 covnnnns fones 1A e 261,654 |...87.4832 |.......coennnnnns 225,382 |..eiiiniines 257,629 |eevuiiieeennnn 260,169 [.....ocevveeeeee0 e (77 [0 il 0 0022280500 ... 3.354 ...10/11/2019 ...|....08/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 506,601 | XXX 437,159 498,899 503, 888 0 XXX XXX XXX
19647P-BA-0 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....ccovvnns foun vun] nnnnns 4 s L ABFE s 144,669 |...91.6840 |................. 132,638 |.....ccoeerrnnnnn 144,669 |.....covvnnennnns 144,669 |.....covvnnennens (VR R | N R | I R | B RO 101 I FN 3.200 ....06/20/2013 ...|....02/01/2044 ...
20775C-B6-0 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2 ... .. 1.AFE ..|... .. 521,240 |...99.6090 |... ..495,000 |.. ....502,183 0 e (6,469) [oeeeeeeeeeen0 o0 ]..224.000 |- 3.358 ...04/25/2018 ...|....11/15/2039 ...
20775C-RY-2 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2. .. 1.AFE ..|... .. 235,000 |...99.5240 |... ..235,000 |.. ....235,000 O i () 0 [0 0000.3.650 |- 3.648 ....02/16/2017 ...|....11/15/2032 ...
20775C-TV-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2 ... .. 1.AFE ..|... ..880,000 |...94.7800 |... . 880,000 |.. ....879,979 JO I AU () FORRURRRRRR | R FEUUPRRRRRIN | ) AU Y <0 I AU 3.649 ...04/26/2017 ...|....11/15/2037 ...
296122-Us-1 ... ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA . 2. .. 1.AFE ..|... .. 656,509 |...86.3030 |... ...656,509 O 0 0 [0 0000030125 | 3.125 ...08/20/2014 ...|....08/01/2044 ...
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS .... B .. 1.BFE ..|... ... 20,550 |. 100.0090 |... O 0 0 feel0 40150 | 2.045 ....09/11/2015 ...|....04/15/2025 ...
31397P-PL-8 . FHV MO12 A1A - CMBS/RMBS .. 4 .1.BFE .. ,343,273 |...94.7750 |. .0 .3.731 ....06/15/2022 .. 08/15/2051
373539-4G-7 . GEORGIA ST HSG & FIN AUTH REV - RMBS . 2 1AFE .. 2,500,000 |...96.5300 |. .0 .3.100 ....05/17/2016 .. 12/01/2031
373539-4H-5 .| GEORGIA ST HSG & FIN AUTH REV - RMBS . 2 1AFE .. 1,395,000 |...92.2140 |. .. .0 ......3.300 ...05/17/2016 .. 12/01/2034 ...
373539-6Q-3 ..... GEORGIA ST HSG & FIN AUTH REV - RMBS ... 2 ... .. 1.AFE ..|... .. 185,000 |. 100.0750 |... ... 185,000 |.. 184,993 JUJ AU | I FOPPRRRY | R FEUUPRPRRPIN | ) AU Y <1 I AU 3.650 ....02/16/2017 ...|....12/01/2032 ...
373539-7-9 ..... GEORGIA ST HSG & FIN AUTH REV - RMBS 2. .. 1.AFE ..|... 1,500,000 |...92.1820 |... .1,500,000 |.. .... 1,499,953 O e (D 0 [0 0002.3.400 .o 3.400 ....08/09/2017 ...|....12/01/2037 ...
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... 2 ... .. 1.BFE ..|... .. 277,623 |. 100.3000 |... ..250,000 |.. 0 e (6,382) o0 e l0 |..24.000 |- 3.024 ...10/04/2019 ...|....01/01/2050 ...
45201Y-M8-7 ..... ILLINOIS HSG DEV AUTH REV - RWBS ... 2. .. 1.CFE ..|... .. 222,075 |...97.8700 |... . 210,000 |.. O e (4614) 0 00000232500 |- 2.444 ....03/11/2020 ...|....08/01/2046 ...
45201Y-YK-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS ... L2 ... .. 1.BFE ..|... .. 712,494 |...82.1350 |... ..742,181 |.. O 868 |0 k0]l 2450 | 3.280 ....08/06/2014 ...|....06/01/2043 ...
45203L-CD-3 ..... ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... 2. .. 1.AFE ..|... .. 431,706 |...89.8000 |... ..431,706 |.. O 0 0 [0 0000.2.850 | 2.7% ...06/10/2016 ...|....07/01/2032 ...
45505T-GP-0 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... L2 ... .. 1.BFE ..|... ... 25,000 |...93.4390 |... ...25,000 |.. O 0 0 [0 00002 2.850 |- 2.850 ....06/09/2016 ...|....07/01/2031 ...
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . I L .. 1.AFE ..|... 606,500 |...85.8840 |... . 606,500 |.. 0. PR | N AR (B N 1< VI RN 3.050 ...07/22/2015 ...|....12/01/2038 ...
56052F-GP-4 ... MAINE ST HSG AUTH MTG PUR - RVBS L2 ... .. 1.BFE ..|... ..53,834 [...99.9220 |... ...50,000 |.. 0 . L (2,340) [0 0 [ 0040000 3.107 ...02/23/2017 ... |....11/15/2047 ...
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STAR-GH-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR .......coouufers vun]vnnnnns 2 i LLAFE L 359,449 |...95.8010 |..eeevniiiinnnnn 344,356 |...coovnnninnns 359,449 |....oovviiinns 359,449 |....covviinns (O R | R PN | I AR | B RN 4.000 |...... 4.000 ....08/14/2013 ...|....07/01/2043 ...
57T41R-H7-3 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2 ... .. 1.AFE ..|... .. 935,918 |...87.1330 |... ....935,926 O e () o0 o0 e 3.950 |...... 3.950 ...03/30/2017 ...|....11/01/2058 ...
5741R-18-6 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2. .. 1.B FE ..|... .. 150,000 |...98.9580 |... ....149,998 LI RN | N | RN | B AN 3.242 |...... 3.242 ....04/07/2017 ...|....09/01/2048 ...
57587A-A8-1 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... 2 ... .. 1.BFE ..|... .. 749,036 |. 100.0180 |... ....120,927 0 [ (5,028) |eveeeeeeeeen0 [0 e 4.000 |...... 3.331 ....05/31/2018 ...|....12/01/2048 ...
57587A-HY-7 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R .... 2. .. 1.B FE ..|... .. 380,489 |...99.9170 |... ....355,000 O e (949) |0 0 e 4.000 |...... 3.708 ...03/12/2015 ...|....06/01/2039 ...
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... .. 254,956 |...85.2670 |... ....254,956 JLO N I | [ FORRRRRRt | B IEUPRRPRRPIN | B AT 2.875 |...... 2.875 ....10/15/2014 ...|....11/01/2044 ...
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... .. 783,559 |...84.4970 |... ...783,559 O o0 o0 [0 2.800 |...... 2.800 ...01/13/2015 ... |....02/01/2045 ...
604160-GD-O0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... ...89.9080 |... JL I N | I ARt | B IR | B AU 3.000 |...... 2.999 ....03/11/2015 ...|....04/01/2045 ...
604160-JD-7 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...79.8040 |. .. 3,415,222 |. . 4,279,513 |.. .0 .2.050 |......2.050 ...11710/2021 .. 12/01/2051
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG 2 1AFE .. ...91.1440 |. 30,932 |. .. 33,937 |.. .0 .3.050 |...... 3.050 ....03/31/2016 .. 12/01/2034
60637B-GC-8 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...99.8340 |. 99,834 |. 100,000 |.. .0 ....n3.750 |......2.765 ....04/24/2015 .. 05/01/2038 ...
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... ...99.7760 |... ...59,866 |.... 0 [ (496) |0 [0 e 4.000 |...... 3.412 ....03/31/2016 ...|....11/01/2045 ...
612120-EL-5 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG - R 2. .. 1.B FE ..|... ...91.9760 |... ....744,993 JLUJN R /0 1 PO | I RPN | ) AN 3.375 |...... 3.374 ....09/08/2017 ...|....12/01/2037 ...
64613A-AC-6 ..... NEW JERSEY ST HSG & MTG FIN AGY REV 2 ... .. 1.CFE ..|... . 100.9840 |... ....644,322 JO I U (X {0 DN ARt | B ISP | ) AU 4.500 |...... 3.801 ...06/15/2018 ...|....10/01/2048 ...
647200-2H-6 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... ...86.5460 |... ...207,923 I RN | N | RPN | B FN 2.750 |...... 2.749 ....02/19/2015 ...}|....12/01/2035 ...
647200-34-5 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 ... .. 1.AFE ..|... ...99.7780 |... . O e (745) |0 e l0 e 3.250 |...... 2.690 ....02/20/2015 ...|....03/01/2045 ...
647200-3N-2 ... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.B FE ..|... ...89.5660 |... 483,198 |.... ....539,488 LU RN | N | RN | B SN 3125 |...... 3.124 ...07/15/2015 ...|....02/01/2037 ...
647200-X3-3 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 ... .. 1.AFE ..|... ...91.3060 |... 172,94 |.... ....188,997 O e 88 |0 0 e 2.600 |...... 2.616 ....08/08/2014 ...|....02/01/2043 ...
647200-X4-1 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... ...91.0560 |... 663,235 |.... ....128,041 O o 81 0 [0 2.850 |...... 2.853 ....08/29/2014 ...|....07/01/2043 ...
647201-HC-9 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 1AFE .. ...99.6970 |. ..513,440 |. .535,173 |.. .0 .3.750 |......2.710 ....07/10/2019 .. 01/01/2050
64987B-N0-7 ..... NEW YORK ST HSG FIN AGY REV - RMBS ... 2 .1.CFE .. ...91.4790 |. ..914,790 |. .999,988 |.. .0 .2.750 |......2.750 ....06/22/2016 .. 11/01/2031
658207-TX-3 ..... NORTH CAROLINA HOUSING FINANCE AGENCY - 2 .1.BFE .. ...98.0880 |. ..500,249 |. .509,987 |.. .0 .3.850 |......3.850 ...05/17/2017 .. 07/01/2037
677560-NP-8 ..... OHIO HOUSING FINANCE AGENCY - RMBS . -2 1AFE .. ...83.1750 |. .323,588 |.. .0 .2.700 |......2.699 ....04/21/2015 .. 03/01/2036 ...
677560-N0-6 ..... OHIO HOUSING FINANCE AGENCY - RMBS . .2 1AFE .. ...90.8790 |. 447,059 |.. .0 ......2.800 |......2.800 ...02/17/2016 .. 03/01/2046 ...
677560-NR-4 ..... OHIO HOUSING FINANCE AGENCY - RMBS ... 2. .. 1.AFE ..|... ...92.6210 |... ....764,099 LU RN | N | RN | B SN 3.250 |...... 3.250 ....02/17/2016 ...|....03/01/2046 ...
677560-WE-3 ..... OHIO HOUSING FINANCE AGENCY - RMBS 2 ... .. 1.AFE ..|... ...92.4780 |... ...689,990 O e () o0 o0 e 3.400 |...... 3.400 ...09/07/2017 ...|....09/01/2037 ...
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2. .. 1.CFE ..|... . 100.0000 |... O e (261) |0 [0 e 3.500 |...... 3.120 ....08/05/2015 ...|....07/01/2036 ...
686087-WV-6 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 ... .. 1.CFE ..|... ...92.8390 |... . J I N | I FORRRRRt | B ISP | B AU 3.450 |...... 3.450 ....08/30/2017 ...|....01/01/2038 ...
686087-W1-3 ... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2. .. 1.CFE ..|... . ...99.5470 |... .. ....284,658 O e (3151 0 o0 e 4.000 |...... 3.135 ....12/07/2017 ...|....01/01/2040 ...
708796-7D-3 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... .. 3,000,000 |...93.6640 |... s .3,000,000 |.. ,000,030 0 e (16) o0 o0 e 3.500 |...... 3.499 ...08/25/2017 ...|....10/01/2037 ...
76221T-KB-4 ..... RHODE ISLAND HSG & MTG FIN CORP REV - RM . 2 .1.CFE .. 1,000,000 |...97.3660 |. 973,660 .1,000,000 .1,000,001 |.. .0 .3.800 |......3.800 ...11/30/2017 .. 10/01/2037 ...
83712D-UH-7 . SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE .. 155,660 |...97.7150 |. .. 146,573 |. . 150,000 .150,842 |.. .0 .4.000 |......4.000 ....06/25/2015 .. 07/01/2037
83712D-1K-8 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE .. ..54,427 [...99.83%0 |. ...49,920 |. 50,000 ..50,442 |.. .0 .4.000 |......3.09% ....06/29/2016 .. 07/01/2043
83712D-YN-0 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE .. ,190,000 |...91.7120 |. ..1,091,373 |. .1,190,000 1,189,972 |.. .0 .3.400 |...... 3.400 ...08/09/2017 .. 07/01/2038
83756C-TX-3 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. 2 1AFE .. 127,513 |...99.7640 |. . 120,000 121,499 |.. .0 ......4.000 |......3.291 ... 12/12/2017 .. 05/01/2039 ...
83756C-W2-7 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. 2 ... .. 1.AFE ..|... ,152,042 |. 102.9240 |... .1,085,000 |.. ,136,474 0 [ (12,426) |0 [0 e 5.000 |...... 4.195 ...06/25/2022 ... |....05/01/2053 ...
880461-NL-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... .. 215,454 1...99.9270 |... . 200,000 |.. ....202,261 LU SRR 811N N | N RPN | ) A 4.000 |...... 3.222 ....02/23/2017 ...|....07/01/2042 ...
880461-NP-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... .. 265,605 |...99.6440 |... ....250,362 0 [ (3,308) |0 [0 e 4.000 |...... 3.291 ....05/18/2017 ...|....01/01/2042 ...
880461-PS-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... ...94.6500 |... ....284,991 LU R ) AU | I RPN | ) A 3.700 |...... 3.700 ....05/18/2017 ...|....07/01/2036 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... ...96.0670 |... ... 168,366 O e (15,247) |0 [0 e 3.750 |...... 2.846 ....02/26/2020 ...|....07/01/2050 ...
88275F-NV-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2. .. 1.B FE ..|... ...92.1250 |... ....525,000 L RN | N | RPN | ) AN 3125 |...... 3.125 ....03/31/2016 ...|....03/01/2046 ...
88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2 .. 1.BFE ..|... ...91.8090 |... 858,615 |.... ....935,218 JL I I | [ APt | B IR | B AU 3.100 |...... 3.115 ...06/08/2017 ...|....09/01/2047 ...
88275L-AC-0 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... .. 1.AFE ..|... ...77.4700 |... 360,365 |.... ...465,167 I RN | AU | RPN | B SN 2.300 |...... 2.322 ....06/12/2020 ...|....07/01/2037 ...
88275L-AD-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . . .. 1.AFE .. ...77.4700 |. ..360,365 |. .0 ......2.300 |......2.322 ...06/12/2020 .. 07/01/2037 ...
91743P-AK-1 ..... UTAH HSG CORP - RMBS ... 4. .. 1.BFE ..|.. ...93.5570 |... ...83,444 |.... O e (188 |0 o0 3.500 |...... 3.024 ...08/13/2014 ...|....08/21/2044 ...
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92812V-MA-1 ..... VIRGINIA ST HSG DEV AUTH - RMBS ........covvvvvvnnnnnns LLAFE L 563,961 [...91.7850 |[.....ccevvvnnnnns 517,632 |ovvveeiiiiinnnn 563,961 [.ooeeevivinnnnnns 563,662 |....oeevvvnenen0 Jovvviiiinen (45) o0 [0 e 3125 |...... 3.108 |MON ..... ....06/24/2017 ...|....11/25/2039 ...
93978T-XF-1 ..... WASHINGTON STATE HOUSING FINANCE COMMISS .. vee |- 1LAFE ). 322,077 |...99.9570 |... ..299,871 |.... . 300,000 |.. +0:303,807 |eveiiieeeennn0 e (8,838) |0 [0 4.000 |...... 3.310 (D ....... ...03/23/2017 ...|....12/01/2047 ...
97689Q-BZ-8 ... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. |- 1.CFE ... ..69,394 1...99.9180 |... ...64,947 |.... +..65,000 |oeevveiiiinnnnnn 85,114 |0 e (1,334) [0 0 e 4.000 |...... 2.905 MS ...... ....09/04/2015 ...|....09/01/2045 ...
983220-MJ-3 ..... WYOMING CMNTY DEV AUTH HSG REV - RMBS ................ L ABFE s 965,000 |...97.4220 |......ouunnnnnens 940,122 |..covvnninens 965,000 f.......coeeeeen 964,980 |oeiiiiiiiiinnn0 [ (B) o0 0 [ 3.450 |...... 3.450 (D ....... ...04/26/2017 ...|....12/01/2032 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 41,173,079 | XXX 37,329,518 40,622,674 40,894,287 (106,379) 0 0 XXX XXX XXX 244,597 1,342,115 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 49,595,082 | XXX 45,689,365 48,962,476 49,300,311 (125,788) 0 0 XXX XXX XXX 305,842 1,738, 155 XXX XXX
008252-AR-9 ..... AFFILIATED MANAGERS GROUP INC . 12 .. 2.AFE ..|... 2,484,825 |...98.9670 |... .... 2,485,245 820 [0 e l0 [0050500 . 5.580 [FA ...... .... 50,0835 |... ....08/15/2024 ...|....08/20/2034 ...
012653-AD-3 ..... ALBEMARLE CORP 12 .. 2.CFE ..|... .. 999,080 |...99.2424 |... n 178 0 0 [ 40650 3 -T(VN ) R A 3,875 |... ...05/10/2022 ...|....06/01/2027 ...
023135-BX-3 ..... AMAZON.COM INC 12 .. 1.DFE ..|... .. 940,918 |...95.6302 |... . .. . 822 o0 k0 )ell21.000 |- 1.089 |MN s [ 1,286 |... ....05/10/2021 ...|....05/12/2026 ...
025816-DR-7 ..... AMERICAN EXPRESS CO ... 12,5 | TG FE L .. 991,380 |. 102.1589 |... .1,000,000 |.. 991,847 0 [ 467 0 0 BLOT6 6.025 (A0 ...... .... 10,844 |... ...04/25/2024 ... |....04/25/2035 ...
03063U-AA-9 ..... AMERICOLD REALTY OPERATING PARTNERSHIP L . 12 .. 2.BFE ..|... ..1,000,000 |...95.5144 |... .1,000,000 |.. ,000,000 f.oeeeeeiiiieeen0 o0 feiiiiiil0 feeiiinl0enl.5.409 . 5.409 [MS ...... .. 16,377 |... ....09/05/2024 ...|....09/12/2034 ...
03770D-AA-1 ..... APDESO 6.9 2029 144A 12 .. 2.CFE ..|... .. 1,040,310 |. 103.5259 |... .1,000,000 |.. ,038,095 |.veeniiviiennnn i (2,219) |0 e l0 11006900 ... 5.864 ...09/16/2024 ...|....04/13/2029 ...
03837A-AA-8 ..... APTIV IRISH HOLDINGS LTD ...eeeeeeeneeieeeeemnneeeees foen eee 12 .. 2.BFE ..|... .. 999,120 |...96.8245 |... .1,000,000 |.. 999,168 |....ceevvvneeen0 e 48 [0 0l 40650 . 4.670 ....09/09/2024 ...|....09/13/2029 ...
038923-Al-8 ..... ARBOR REALTY TRUST INC .. 1, J1FPRL L 1,000,000 |...94.8158 |. ..948,158 |. .1,000,000 .1,000,000 |.. .4.998 ....04/30/2021 ..
04685A-3C-3 . ATHENE GLOBAL FUNDING .. 1.EFE .. 1,484,344 |...89.0626 |. .. 1,567,502 |. .1,760,000 .1,590,383 |.. .4.915 ...05/06/2022 ..
04685A-3C-3 . ATHENE GLOBAL FUNDING . .. 1.EFE .. ...89.0626 |. ..240,000 216,870 |.. ......4.915 ....06/06/2022 .. .
053611-AN-9 ..... AVERY DENNISON CORP 12 .. 2.BFE ..|... . 101.9638 |... .1,000,000 |.. 996,192 |eeeiiiieeennn0 o354 0 [0 57O 5.809 ...03/06/2023 ...|....03/15/2033 ...
053807-AW-3 ..... AVNET INC 12 .. 2.CFE ..|... . 102.5610 |... .1,000,000 |.. 998,146 |0 [t 509 0 0]l 62250 L 6.315 ....03/06/2023 ...|....03/15/2028 ...
05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC 12 .. 2.CFE ..|... ...97.0032 |... .1,000,000 |.. 997,977 w0 e 1,650 |0 0 ]l 2,950 . 3.125 ....03/03/2021 ...}|....03/10/2026 ...
06759L-AD-5 ..... BARINGS BDC INC 12 .. 2.CIF ..|... . 102.3389 |... .1,000,000 |.. 991,090 |eeeiniiieennnn0 [ 1,610 |ciiinl0 000072000 7.254 ....02/07/2024 ...|....02/15/2029 ...
0778FP-AL-3 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL . 12 .. 2.BFE ..|... ...97.1876 |... .1,000,000 |.. 10999,392 |0 e 57 0 [0 0050100 . 5.109 ....05/08/2023 ...|....05/11/2033 ...
08576P-AL-5 ..... BERRY GLOBAL INC . 12 .. 2.CFE ..|... . . 101.0365 |... 1,010,365 |.... .1,000,000 |.. ....993,904 |o.eeiiiiiiinnn0 [ 1716 0 000050500 5.706 ....03/27/2023 ...|....04/15/2028 ...
092113-AV-1 ..... BLACK HILLS CORP . 12 .. 2.AFE ..|... .. 996,770 |. 102.9029 |... 1,029,029 |.... .1,000,000 |.. 997,846 |eeeiiieeeennn0 o894 0 [0 ]l 5L950 6.025 ...08/02/2023 ...|....03/15/2028 ...
092113-AX-7 ..... BLACK HILLS CORP 12 .. 2.AFE ..|... ..1,995,740 |. 103.5943 |... ..2,071,886 |.... .2,000,000 |.. 1,996,261 |ovveeneieiinnnn0 [ 821 o0 [0 11006000 | 6.025 ....06/13/2024 ...|....01/15/2035 ...
092533-A#-5 ..... BLACKROCK CAP INVT CORP A 6.85 12/09/202 . ...2.CPL .. ,000,000 |...98.5711 ..985,711 | .1,000,000 .1,000,000 |.. .6.843 ....04/21/2022 .. 12/09/2025 ...
09261B-AK-6 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . 1, .1EFE .. ,996,560 |. 104.9342 |. ..2,098,684 |. .2,000,000 1,997,058 |.. .6.223 ....10/31/2022 .. 04/22/2033
09261H-AT-4 ..... BLACKSTONE PRIVATE CREDIT FUND ... 1. .2.CFE .. ,997,180 |...99.8917 |. 1,997,834 |. .2,000,000 01,999,784 |.. .4.749 ....08/17/2022 .. 03/24/2025
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND ......cevvnvvvvivnnnnnfonn ooe 1 .2.BFE .. ,015,520 |...98.5146 |. .985, 146 .1,000,000 .1,008,179 |.. (3,206) |. .3.286 ....11/23/2020 .. 01/15/2026 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND ....covvvenieeimnieeefonn e 1 .2.BFE .. 809,190 |...90.3994 |. ..903,994 .1,000,000 874,983 |.. 28,568 |. .6.682 ...08/03/2022 .. 09/30/2028 ...
09581J-AR-7 ..... BLUE OWL FINANCE LLC 1 .. 2.BFE ..|... .. 987,300 |...87.2601 |... 872,601 |.... .1,000,000 |.. ....991,380 . 1,210 | 3.275 ....06/03/2021 ...|....06/10/2031 ...
09581J-AT-3 ..... BLUE OWL FINANCE LLC 12 .. 2.BFE ..|... .. 985,860 |. 102.5287 |... ,025,287 |.... .1,000,000 |.. 122986,603 |eeennieeeennnn0 e 743 0 [0 ]l 60250 . 6.444 ....04/11/2024 ...|....04/18/2034 ...
1094811-AA-1 ... ACADIAN ASSET MANAGEMENT INC .. .. 3.AFE ..|... .. 921,250 |...98.4179 |... .1,000,000 |.. ...965,466 |....oooveeeennnn0 foennnnn 20,093 oeiiiiiinnnl0 il l0]L004.800 . 7.165 ....00/13/2022 ...|....07/27/2026 ...
11135F-BE-0 ... BROADCOM INC .. 2.BFE ..|... .. 997,430 |...91.5560 |... .1,000,000 |.. 998,825 |..evuneeeeennnn0 o861 |0 0 10950 1.989 ...01/04/2021 ...|....02/15/2028 ...
1271L-AM-4 ... BROOKFIELD FINANCE INC .. 1.G FE ..|... 1,999,880 |. 100.5058 |... .2,000,000 |.. 1,999,989 |.oivvvviinieennnd0 e 109 [0 a0 [ 5675 o 5.675 ....06/17/2024 ...|....01/15/2035 ...
114259-AV-6 ..... BROOKLYN UNION GAS CO .. 2.AFE ..|... .. 2,000,000 |...98.4151 |... .2,000,000 |.. ,000,000 f.oeeeeeiiiieeen0 v e l0 0l 40632 | 4.632 ...08/02/2022 ...|....08/05/2027 ...
12325J-AJ-0 . FRANKLIN BSP LENDING CORP . .2.CFE .. ...97.2529 |. .2,000,000 1,989,285 |.. .3.316 ....03/24/2021 .. 03/30/2026 ...
125491-AN-0 . Cl FINANCIAL CORP .. .2.CFE .. ...84.5858 |. .3,000,000 .2,373,997 |.. .7.622 ....05/11/2023 .. 12/17/2030
125491-AT-7 ..... Cl FINANCIAL CORP ..... .2.CFE .. . 104.1294 |. .1,000,000 .990,811 |.. . 7.750 ...06/22/2024 .. 05/30/2029
127387-AP-3 ..... CADENCE DESIGN SYSTEMS INC . 1.GFE .. ...95.6579 |. .1,000,000 998,147 |.. L4.724 ....00/04/2024 .. 09/10/2034
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP L2.AFE .. ...99.0999 |. .1,000,000 .1,000,000 |.. ... 4.929 ....06/06/2022 .. 05/10/2028 ...
150890-AM-6 ..... CELANESE US HOLDINGS LLC .. 2.CFE ..|... .. 1,000,000 |. 100.8830 |... .1,000,000 |.. 11,000,000 [...oeeeeennneenn Joeeieiiiiiieen0 feiiiil0 o0 60165 | 6.409 ...07/07/2022 ...|....07/15/2027 ...
15201P-AA-T ... SOUTHSTATE CORP .. 2.BFE ..|... 1,000,000 |...98.4811 |... .1,000,000 |.. +...1,000,000 |..oeeveevnnnnn Joeviiiiiiiinn0 o0 00000050750 .l 5.751 ....06/21/2020 ...}|....06/01/2030 ...
161175-BJ-2 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... .. 914,910 |...95.2575 |... 1,000,000 |-eevenneeeeennn945,071 [0 e 15,659 [0 o0 01080750 |- 5.69 ....01/06/2023 ...|....02/15/2028 ...
172967-PA-3 ..... CITIGROUP INC uvvuniiiiiinnniiiiiiiiiiiiiiniiieeeninanans LAGFE L 1,000,000 |. 104.3536 |.............. 1,043,536 |..ovvennnnnnns 1,000,000 |.............. 1,000,000 J...ooevevennnnn o0 ennnnl0 o0 06,270 Ll 6.272 ...11/09/2022 ... |....11/17/2033 ...
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20454P-AA-1 ... COMPEER FINANCIAL, FLCA ...evvvvnneieiiiiineecevnnnes foee e e | s L 2BFE | 1,000,000 |...89.8905 |.........0vvvnenn 898,905 |..evuunnnnns 1,000,000 [..eeveevennnnn 1,000,000 [ooeenevrevnnnnnd foovvviiiiiinn0 o0 [0 e 2.750 |...... 2.750 (D ovvees v 2,292 ....06/12/2021 ...|....06/01/2031 ...
224044-CR-6 ..... COX COMMUNICATIONS INC .. 12 .. 2.BFE ..|... .. 999,910 |. 100.8522 |.............. 1,008,522 |.... .1,000,000 |.. 122999,868 |.evviieeeeeenn0 e 82 0 0 5.450 |...... 5.454 |NS ...... .... 16,047 |... ....06/12/2023 ...|....09/15/2028 ...
24703D-BJ-9 ..... DELL INTERNATIONAL LLC . 12 .. 2.BFE ..|... . 101.1867 |... .1,000,000 |.. 999,719 |0 [ 82 0 0 5.250 |...... 5.260 [FA ...... ... 21,875 |... ....01/09/2023 ...|....02/01/2028 ...
24906P-AA-T7 ..... DENTSPLY SIRONA INC ... 12 .. 2.CFE ..|... ...88.2250 |... 998,771 |0 o204 0 [0 3.250 |...... 3275 [ ceeeeee oo 2,708 |... ....05/20/2020 ...|....06/01/2030 ...
277432-AX-8 ..... EASTMAN CHEMICAL CO ... 12 .. 2.BFE ..|... . 101.5689 |... 999,871 |0 [ 12 0 0 5.750 |...... 5.752 [MS ...... .. 18,049 |... ....02/22/2023 ...|....03/08/2033 ...
278642-Al-3 ..... EBAY INC 12 .. 2.AFE ..|... ...89.5571 |... r999,132 |0 e 154 0 0 2.700 |...... 2.718 ...03/04/2020 ...|....03/11/2030 ...
30225V-Ad-6 ..... EXTRA SPACE STORAGE LP .. 12 .. 2.BFE ..|... . 102.0949 |... +.2998,801 |vvveiiniennnn0 o328 0 0 5.700 |...... 5.741 ....03/21/2023 ...|....04/01/2028 ...
33938X-AE-5 ... FLEX LTD 12 .. 2.CFE ..|... . 101.8571 1,988,424 |0 30364 [0 [0 6.000 |...... 6.212 ....11/30/2022 ...|....01/15/2028 ...
35250V-AA-2 ..... [FRANKLIN BSP CAPITAL CORP . 1,2 .2.CFE .. . 101.8721 990,414 |.. .7.200 |......7.457 ....04/29/2024 .. 06/15/2029
37190A-AB-5 ..... GENPACT LUXEMBOURG SARL 1,2 .2.CFE .. . 102.1250 |. .997,015 |.. .6.000 |......6.078 ....05/30/2024 .. 06/04/2029
37940X-AP-T7 ..... GLOBAL PAYMENTS INC .. 1,2 .2.CFE .. . 100.0870 |. .1,999,130 |.. ......4.950 |......4.968 ...08/08/2022 .. 08/15/2027 ...
3795%-AC-6 ..... GLOBE LIFE INC 12 .. 2.AFE ..|... . 100.7393 |... e 2,495,197 [0 222 [0 0 e 5.850 |...... 5.876 ....08/20/2024 ...|....09/15/2034 ...
38141G-A9-5 ..... GOLDMAN SACHS GROUP INC . 1,25 | 2AFE L . 101.6418 |... +.1,000,000 |..onoeeeiinnnnnn ovviiiiiinn0 o0 0 5.851 [...... 5.852 ....04/18/2024 ...|....04/25/2035 ...
38173\1-AB-8 ..... GOLUB CAPITAL BDC INC ... 12 .. 2.CFE ..|... ...95.3058 |.................953,058 |.............. 1,000,000 |.......ceeeeennn999,055 |oeeeniiiinnnnnn0 foveiiiiiinn 885 o0 [0 e 2.500 |...... 2.559 ...02/17/2021 ...|....08/24/2026 ...
38179R-AA-3 ..... GOLUB CAPITAL PRIVATE CREDIT FUND 12 .. 2.CFE ..|... ...97.6959 |.................976,959 [.............. 1,000,000 |.................990,080 |o.eeniiirinnnnnnn0 foriiiinnnnnnn 860 Jovnininiiinnnnnl0 i l0 e 5.800 |...... 6.046 ....00/05/2024 ...|....09/12/2029 ...
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP .. 12 L. 3.APL .. ...96.83% |.................581,087 |................ 600,000 |.................581,087 |.........(15,489) |....ccuuue. 1,109 |oeeeniiiinnnnn0 [0 e 8.875 |...... 9.125 ....08/23/2022 ...|....09/01/2027 ...
40440V-A*-6 ..... HPS CORPORATE LENDING A 8.37 11/14/2025 ... .. 2.BFE ..|... . 100.0000 |... ieeeeneenn.. 4,000,000 |..............4,000,000 |...oooiiiiiinnn0 feiiiiiiiiinnn0 fin0 0 8.370 |...... 8.370 ... 11/14/2022 ... |....11/14/2025 ...
41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC ... .. 2.CFE ..|... ...99.1321 |... 991,321 |.... 999,872 |eeveieeeeeenn0 o289 |0 0 3.350 |...... 3.380 ...06/03/2020 ... |....06/08/2025 ...
42250P-AE-3 ... HEALTHPEAK OP LLC .. 2.AFE ..|... ...99.2265 |... 1,984,530 |.... 1,984,810 [onneiiiiinnnnl0 i 1,490 [0 o0 5.250 |...... 5.368 ....06/01/2023 ...|....12/15/2032 ...
44891A-CG-0 ..... HYUNDA| CAPITAL AMERICA . 1.GFE .. . 100.8887 |. ..1,008,887 |. 998,721 |.. .5.650 |......5.741 ....06/21/2023 .. 06/26/2026
45005*-AB-6 ..... [ IRG INDUSTRIAL LLC . .. 2.CFE .. ...90.6153 |. 1,812,306 .2,000,000 |.. .4.020 |......4.020 ....03/03/2021 .. 03/02/2028
452327-AP-4 ... [ ILLUMINA INC ......... .2.BFE .. . 102.3983 |. 1,023,983 |. .999,146 |.. .5.750 |......5.782 ... 11/29/2022 .. 12/13/2027
461070-AV-6 ..... [ INTERSTATE POWER AND LIGHT CO ....ccvvvvnnvivvninnnnnnns forn o L2.AFE .. ...96.6185 |. ..966,185 |. .997,997 |.. .4.950 |......4.976 ....00/04/2024 .. 09/30/2034 ...
46266T-AC-2 ..... TQVIA INC e eeeen [ e .2.CFE .. . 101.0000 |. ..1,010,000 |. .1,000,000 .1,000,019 |.. ......5.700 |......5.699 ...05/18/2023 .. 05/15/2028 ...
46647P-EH-5 ..... JPMORGAN CHASE & CO .| 1LFFE ... . 102.5692 |... 1,025,692 |.... .1,000,000 |.. . 1,000,000 |..oneeeeeeinnnnn ooviiiiiiinn0 o0 0 5.766 |...... 5.767 ....04/15/2024 ...|....04/22/2035 ...
469814-AA-5 ..... JACOBS ENGINEERING GROUP INC .. 2.CFE ..|... . 100.9104 |... .1,000,000 |.. 100:999,169 |eeveiieeeeenn0 e 7T 0 0 5.900 |...... 5.913 ...02/13/2023 ...|....03/01/2033 ...
47103-AA-6 ..... JANUS HENDERSON US (HOLDINGS) INC .. .. 2.BFE ..|... ...95.5181 |... .1,000,000 |.. 997472 0 [ B2 0 0 5.450 |...... 5.484 ....00/05/2024 ...|....09/10/2034 ...
48662#-AA-2 ..... KAYNE ANDERSON BDC INC A 8.65 06/30/2027 ... v |- 2.BFE ... ...99.7827 |... .2,000,000 |.. 422,000,000 |...eeeeeenneenn0 o0 0 o0 e 8.650 |...... 8.647 . ....06/29/2023 ...|....06/30/2027 ...
48662#-AB-0 ..... KAYNE ANDERSON BDC INC A 8.74 06/30/2028 ... . |- 2.BFE ..|... ...99.0919 |... 1,981,838 |.... 202,000,000 |.onieeiiinnnnnn orviiiiiinn0 o0 0 8.740 |...... 8.738 | ....... .. 189,852 |....06/29/2023 ... |....06/30/2028 ...
501797-AQ-7 BATH & BODY WORKS INC ...eeeeeeeieeeeeeeeeeeeeeenees [ vee | e [T s .. 3.BFE ..|... . 101.5000 |... 2,030,000 |.... ....2,030,000 |.......... 12,769 |......... (17,769) |oueereeeeennnnn0 foereeiiiiel0 e 6.6%4 |...... 5.656 [JJ ....... .. 133,880 |....04/14/2022 ...|....01/15/2027 ...
52532X-Ad-4 ..... [LEIDOS INC .......ouunnn. .2.BFE .. . 101.5014 |. ..1,015,014 |. ....994,013 |.. .5.750 |......5.839 . 57,500 |....02/16/2023 .. 03/15/2033 ...
531542-AB-4 ..... [LIBERTY UTILITIES CO .... .2.BFE .. . 100.6194 |. ..1,006,194 |. .1,000,000 1,004,167 |.. .5.869 |......5.809 . 32,443 |....02/23/2024 .. 01/31/2034
539439-A-9 ..... [LLOYDS BANKING GROUP PLC L2.AFE .. . 111.4297 |. .. 2,228,594 |. .2,000,000 .2,000,000 |.. .7.953 |......7.951 ....11/07/2022 .. 11/15/2033
556079-AF-8 ..... [MACQUARIE BANK LTD .... .. 2.AFE .. . 106.2190 |. ..1,062,190 |. .1,000,000 .1,000,000 |.. 6.7%8 |......6.798 ....01/10/2023 .. 01/18/2033
55903V-BA-0 ..... WARNERVEDIA HOLDINGS INC .2.CFE .. .10,000,000 |...96.3029 |. ..9,630,290 |. 10,000,000 10,000,000 |.. 3,755 ... 3,754 ....03/09/2022 .. 03/15/2027 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC ...oeeeveeeeeeeemniieeeeeee foos e e 1,2 s .. 2.BFE ..|... 987,320 |...99.7181 |... 997,181 |.... ....1,000,000 |.. 990,652 |-eevueeeeeennn0 feeiiieecn 1,906 e 0 e 4.900 |...... 5.146 ...08/23/2023 ... |....04/15/2029 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC ...evvveniivviiniiiiiiiniininnens foen vee e 1,2 s .. 2.CFE ..|... .. 1,998,660 |. 102.1880 |... 2,043,760 |.... .2,000,000 |.. 01,998,858 |...ooeiiiiiennn0 i 107 fenl0 0 5.875 |...... 5.884 ....02/06/2023 ...|....02/09/2033 ...
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP INC .. .. 1.G FE ..|... .. 1,000,000 |. 102.0452 |... 1,020,452 |.... .1,000,000 |.. 1,000,000 |...eeeeevnnneni o0 0 o0 e 5.754 |...... 5.753 ....02/21/2023 ...|....05/27/2034 ...
61747Y-FR-1 ..... MORGAN STANLEY .| LEFE ... .. 1,000,000 |. 101.8501 |... 1,018,501 |.... .1,000,000 |.. 1,000,000 |oeeeneerevnnnnnn foovviiiiiiin0 o0 [0 e 5.831 [...... 5.832 ....04/17/2024 ...|....04/19/2035 ...
61774A-A%-4 ... MORGAN STANLEY DIRECT LENDING FUND . ...2.CPL ..|... .. 2,000,000 |...99.3966 |... 1,987,932 |.... 422,000,000 |...oeeeeenneenn0 o0 0 o0 e 7.550 |...... 7.557 ....09/13/2022 ...|....09/13/2025 ...
61774A-AE-3 ..... MORGAN STANLEY DIRECT LENDING FUND . .. 2.CFE ..|... .. 988,900 |. 100.6018 |... ..1,006,018 |.... 990,105 |ovvveeiiiiennn0 oo 1,205 il 0 6.150 |...... 6.413 ....06/14/2024 ...|....05/17/2029 ...
629377-CP-5 ... NRG ENERGY INC .. 2.CFE ..|... .. 852,740 |...92.8216 |... 928,216 |.... 915,580 |eeeeiiiiieennn0 025,949 |0 [0 2.450 |...... 5.629 ...06/21/2022 ...|....12/02/2027 ...
63111X-AH-4 ..... NASDAQ INC ........... .. 2.BFE ..|... .. 998,010 |. 100.9784 |... 1,009,784 |.... 998,557 |vvveeiiiiiinnnn0 foeiiiiinn 367 |0 0 5.350 |...... 5.3% ....06/22/2023 ...|....06/28/2028 ...
639057-AJ-7 ..... NATWEST GROUP PLC . 1.GFE .. 1,000,000 |. 100.9568 |. ..1,009,568 |. .1,000,000 |.. ......5.847 |......5.842 ....02/27/2023 .. 03/02/2027 ...
639057-AK-4 ..... NATWEST GROUP PLC ....ovvivvvvnnniiiiivnnnnnnnieinnnnnnnneefons oon [ Cuvnn L 1.GFE L .. 1,000,000 ). 101.9309 |.........c.... 1,019,309 |.... .1,000,000 |. 1,000,000 J..oowveevveennn i o0 0 5.808 |...... 5.806 ...06/08/2023 ...|....09/13/2029 ...
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647551-AF-7 ..... NEW MOUNTAIN FINANCE CORP .......ovvvvvvveniniiiinnnnnns s L 2.CFE .| 1,979,280 |. 100.63% |.............. 2,012,792 |..coovinnnnnns 2,000,000 |.eeevenninnns LICLC 75T R (R PP 17 - AR N RPN | ) RN 6.875 |...... 7.125 ....01/25/2024 ...|....02/01/2029 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC ..2.BPL ..|.. 1,000,000 |...95.8929 |... .1,000,000 |.. 1,000,000 |...eeeeeenneenn o0 0 o0 e 5.750 |...... 5.747 ...04/15/2021 ...|....04/30/2026 ...
649840-ClIi-3 ..... NEW YORK STATE ELECTRIC & GAS CORP .. 1.G FE ..|... .. 997,520 |...98.8452 |... 1,000,000 |.eeveniiieennnnn997,610 [ooniiiiiiiii 0 e 90 [0 0 5.300 |...... 5.332 ....08/01/2024 ...|....08/15/2034 ...
651229-BC-9 ... NEWELL BRANDS INC .. ..3.CFE ..|... ,000,000 |- 100.7500 |... .1,000,000 |-............. 1,000,000 |........... 5,000 |....eerreennei0 fooreeiiiiiii 0 0 s 6.375 |...... 6.375 ....09/09/2022 ...|....09/15/2027 ...
65473P-AN-5 ... NISOURCE INC s .. 2.BFE ..|... .. 998,290 |. 100.9175 |... .1,000,000 |.. 998,852 |...uvniiiinnnnnn0 foeiiiiinn 317 0 0 5.250 |...... 5.292 ....03/21/2023 ...|....03/30/2028 ...
65539%-AD-5 ... NORTH HAVEN PIF B 8.88 08/10/2028 ........ccevmvmeeeecfoes v eoeniin | e .. 2.BFE ..|... ,000,000 |...99.4373 |... 994,373 |.... .1,000,000 |.. ,000,000 f.eeeeeenieeeen0 el [0 0 [ 8.880 |...... 8.877 ...08/10/2023 ...|....08/10/2028 ...
67077M-BA-5 ... NUTRIEN LTD 2 s .. 2.BFE ..|... .. 998,200 |...99.9412 |... 999,412 |.... .1,000,000 |.. 998,786 |......cevvnneeenn0 Joviinnnnnnnn 339 [0 [0 e 4.900 |...... 4.941 ....03/23/2023 ...|....03/27/2028 ...
67080L-AD-7 ..... NUVEEN LLC 2 s .. 2.AFE ..|... ,997,280 |. 101.2458 |... ..2,024,916 |.... .2,000,000 |.. 997 447 |0 [t 167 [0 0 5.850 |...... 5.868 ....04/08/2024 ...|....04/15/2034 ...
680277-AC-4 ..... OLD SECOND BANCORP INC .. 2.CFE .. ...86.2855 |. ..862,855 |. .1,000,000 .1,000,000 |.. .3.500 |......3.500 ...04/06/2021 .. 04/15/2031
682680-CD-3 ..... ONECK INC . 1,2 .2.BFE .. ...97.0621 ..970,621 |. .1,000,000 .995,800 |.. 4.750 |......4.823 ....09/10/2024 .. 10/15/2031
68389X-BN-4 ..... ORACLE CORP .. 1,2 .2.BFE .. ...96.0944 |. .1,000,000 .1,015,013 |.. ... 3.250 |......2.654 ....01/18/2022 .. 11/15/2027 ...
68389X-CJ-2 ..... ORACLE CORP .. 12 .. 2.BFE ..|... . 105.7860 |... . .2,000,000 |.. ,997,064 |..eeniieeeennend0 o282 |0 [0 e 6.250 |...... 6.274 [MN ...... ..125,000 |....11/07/2022 ...|....11/09/2032 ...
69120V-AP-6 ..... BLUE OWL CREDIT INCOME CORP .... 12 .. 2.CFE ..|... . 104.8442 |... 1,048,442 |.... .1,000,000 |.. 998,49 |...ovvvvieiennnn0 fooiiiiiin 483 |0 0 | 7.750 |...... 7.813|MS ...... ... 77,500 [....09/09/2022 ...|....09/16/2027 ...
69120V-BB-6 ..... BLUE OWL CREDIT INCOME CORP .... 12 .. 2.CFE ..|... . 106.2790 |... 2,125,580 |.... .2,000,000 |.. ,990,685 |..eeiieeeennnnn0 forieeinn2,434 |0 [0 e 7.950 |...... 8.108 | ....... .. 159,000 |....06/06/2023 ... |....06/13/2028 ...
69506Y-SC-4 ..... BANC OF CALIFORNIA 12,5 L .. 3.AFE ..|... ...93.6117 |... . 400,000 |.. o STAMAT e 28447 [0 0 [0 3.250 |...... 3.251 [MN ...... . 13,000 |....04/27/2021 ...|....05/01/2031 ...
709599-8S-2 ... PENSKE TRUCK LEASING CO LP .. 12 .. 2.BFE ..|... . 101.6878 |... . .1,000,000 |.. 102998,690 |eeveiiieeeennn0 el 878 0 0 5.700 |...... 5.747 [FA ...... . 57,000 |....01/05/2023 ...|....02/01/2028 ...
709599-BT-0 ..... PENSKE TRUCK LEASING CO LP 12 .. 2.BFE ..|... . 101.3447 |... ,013,447 |.... .1,000,000 |.. 996,913 |0 [ 821 0 0 5.550 |...... 5.653 ...08/27/2023 ...|....05/01/2028 ...
71845J-AC-2 ..... PHILLIPS EDISON GROCERY CENTER OPERATING 12 .. 2.BFE ..|... ...94.1959 |... 941,959 |.... .1,000,000 |.. 984,869 |eeeniieeeeenn0 o289 |0 [0 | 4.950 |...... 5.145 ....09/09/2024 ...|....01/15/2035 ...
718547-AT-9 ..... PHILLIPS 66 CO ... 12 .. 2.AFE ..|... . 100.7468 |... ,007,468 |.... .1,000,000 |.. 998,581 [..oovevvvvnennnd0 v 442 |0 [0 e 4.950 |...... 5.003 ....03/27/2023 ...|....12/01/2027 ...
718547-AU-6 ..... PHILLIPS 66 CO 1, L2.AFE .. . 100.2853 |. .. 1,002,853 |. .1,000,000 1,030,125 |.. .5.250 |......4.692 ....09/09/2024 .. 06/15/2031
74930B-AG-0 ..... RBB BANCORP ... 2, .2.BFE .. ...86.6029 |. ..866,029 |. .1,000,000 .1,000,000 |.. .4.000 |......4.001 ....03/23/2021 .. 04/01/2031
758750-AN-3 ..... REGAL REXNORD CORP . 1,2 .2.CFE .. . 102.6919 |. 026,919 .1,000,000 .999,503 |.. .6.300 |......6.312 ...01/09/2023 .. 02/15/2030
7591EP-AV-2 ..... REGIONS FINANCIAL CORP 1 L2.AFE .. ...97.7538 |. .977,538 .1,000,000 .1,000,000 |.. .5.502 |......5.503 ....00/03/2024 .. 09/06/2035 ...
79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC . 1,2 L2.AFE .. ...85.6%61 ..856,961 .1,000,000 .998,479 |.. ......3.350 |......3.377 ...04/13/2021 .. 04/16/2031 ...
79588T-AF-7 ..... SAMMONS FINANCIAL GROUP INC .... 12 .. 2.AFE ..|... .. 997,790 |. 104.5541 .. 1,045,541 |.... .1,000,000 |.. 997,966 |oevveniiiiennnn0 e 176 0 0 6.875 |...... 6.905 ...03/25/2024 ... |....04/15/2034 ...
829932-AC-6 ..... SIXTH STREET LENDING PARTNERS 12 .. 2.CFE ..|... .. 998,410 |...98.1811 |... ..981,811 |.... .1,000,000 |.. 998,410 |eeeniieeeeenn0 o0 0 0 5.750 |...... 5.787 ....09/09/2024 ...|....01/15/2030 ...
8426EP-AH-1 ..... SOUTHERN COMPANY GAS CAPITAL CORP .. 12 .. 2.AFE ..|... .. 996,550 |...97.1585 |... 971,585 |.... .1,000,000 |.. 996,646 |0 [ 96 0 0 4.950 |...... 4.99%4 ....00/03/2024 ...|....09/15/2034 ...
845011-AF-2 ..... SOUTHWEST GAS CORP 12 .. 2.AFE ..|... ,498,005 |. 102.1900 |... ,532,850 |.... .1,500,000 |.. ,498,768 |.eeeeeeeeenenn0 [ 378 |0 [0 e 5.800 |...... 5.831 ....11/29/2022 ...|....12/01/2027 ...
854502-AT-8 ..... STANLEY BLACK & DECKER INC .. 12 .. 2.AFE ..|... . 1,003,500 |. 102.7358 |... ,027,358 |.... .1,000,000 |.. ,002,337 |oveeniiiiiiinnnd0 o (654) |0 [0 6.000 |...... 5.918 ....03/02/2023 ...|....03/06/2028 ...
86275#-AA-1 ... STRATEGIC CR OPP 4.25 04/01/2026 ... ..2.BPL ..|.. ,000,000 |...96.1076 |... 961,076 |.... .1,000,000 |.. ,000,000 foeeeeeeniieeen0 el [0 0 e 4.250 |...... 4.253 ...03/31/2021 ...|....04/01/2026 ...
866677-AE-7 ..... SUN COMMUNITIES OPERATING LP ... .2.CFE .. 813,270 |...84.2387 |. ..842,387 |. .1,000,000 .830,937 |.. .2.700 |......5.849 ....02/22/2024 .. 07/15/2031 ...
866677-AJ-6 ..... SUN COMMUNITIES OPERATING LP .2.CFE .. 997,290 |...99.6390 |. ..996,390 |. .1,000,000 997,704 |.. .5.700 |......5.736 ....01/09/2023 .. 01/15/2033
87227R-0E-7 ..... HUNTINGTON NATIONAL BANK .. L2.AFE .. ,000,000 |...97.7975 |. ..977,975 | .1,000,000 .1,000,000 |.. .5.500 |......5.501 ....06/01/2020 .. 05/06/2030
87264A-CY-9 ..... T-MOBILE USA INC ... .2.BFE .. ,996,540 |...97.8401 .. 1,956,802 |. .2,000,000 .1,99%,981 |.. .5.050 |......5.072 ....02/06/2023 .. 07/15/2033
872652-AA-0 ..... TPG OPERATING GROUP |1 LP . L2.AFE .. ,998,060 . 102.3721 .. 2,047,442 |. .2,000,000 1,908,181 |.. ......5.875 |......5.888 ...02/29/2024 .. 03/05/2034 ...
87340#-AA-0 ..... T. ROWE PRICE OHA PRIVATE CREDIT FUND .. .. 2.BFE ..|... .. 2,000,000 |...99.9273 |.eerueunnnenn 1,998,546 |.... .2,000,000 |.. 422,000,000 |...eeeeemnnnenn0 o0 0 o0 e 7.770 |...... 7.752 ....08/07/2024 ...|....03/07/2029 ...
89116C-0J-9 ..... TORONTO-DOMINION BANK ... .. 1.G FE ..|... .. 1,000,000 |...97.9142 |... .1,000,000 |.. . 1,000,000 |..oneeeeeennnnnn oeviiiiiinn0 o0 0 5.146 |...... 5.145 ....00/03/2024 ...|....09/10/2034 ...
89214P-DD-8 ... TOWNEBANK .. 2.AFE ..|... .. 1,000,000 |...84.8676 |... .1,000,000 |.. 1,000,000 |...eeeeevnnneni o0 0 o0 e 3125 |...... 3.125 ....02/02/2022 ...|....02/15/2032 ...
896239-AE-0 ..... TRIMBLE INC .. 2.CFE ..|... .. 998,430 |. 103.9856 |... 1,000,000 |.evenniinennn..998,662 [oooiiiiiiiiiinnn0 i 123 [0 0 [ 6.100 |...... 6.121 ....02/23/2023 ...|....03/15/2033 ...
89677Y-AG-9 ..... TRIPLEPOINT VENTURE GROWTH BDC CORP. . .. 2.CFE ..|... 1,500,000 |...95.9606 |... ,500,000 |........e.e.en 1,500,000 eeevennnieeennnn0 fooeeiiiiiiien0 el [0 e 4.500 |...... 4.500 ...03/01/2021 ...|....03/01/2026 ...
92277G-BA-4 ..... VENTAS REALTY LP .. 2.AFE ..|... .. 996,470 |...95.5586 |... 996,49 |oeeeeniiiiennnn0 [ 26 0 0 5.000 |...... 5.045 ....00/05/2024 ...|....01/15/2035 ...
92343V-ER-1 ... VERIZON COMMUNICATIONS INC .. . .. 2.AFE ..|... .. 489,830 |...97.9557 |... 485,860 |.... . . 493,497 o0 o807 0 [0 4.329 |...... 4.478 ...06/21/2018 ...|....09/21/2028 ...
92345Y-AH-9 ... VERISK ANALYTICS INC ......cuunnn. . s .. 2.BFE ..|... ..990,390 |. 102.7576 |.......euunn.. 1,027,576 |.... .1,000,000 |.. 991,793 |oovveiiiiiinnnn0 ool 795 |0 0 5.750 |...... 5.877 ....03/02/2023 ...|....04/01/2033 ...
92840V-AG-7 ..... [VISTRA OPERATIONS COMPANY LLC . .2.CFE .. 1,463,790 |...97.2613 |. 1,458,920 |. .1,500,000 . 1,483,669 |.. ......3.700 |......4.253 ....08/14/2022 .. 01/30/2027 ...
92852L-AC-3 ..... VITERRA FINANCE BV .... ..2.BFE ..|.. .. 498,140 ]...99.6952 |........coeeeens 498,476 |.... . 500,000 |. ....499,087 |oeniiiiinnnn0 o366 0 0 4.900 |...... 4.985 ...04/13/2022 ... |....04/21/2027 ...




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

SCHEDULE D - PART 1

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

g'oL4

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
950810-AA-9 ..... WESBANCO INC ..evvivviiiiinieiiiiiin e eeceniieeeennnis foe ven | s 2,5 . L 2BFE | 3,000,000 |...83.9486 |.............. 2,518,458 |......ouunnnns 3,000,000 |.eevvunnienns R 00004 N o I R | R ESRUN | N AR | N RN 3.750 |...... 3751 (A0 e v 28125 [ 112,500 |....03/18/2022 ...|....04/01/2032 ...
963320-BC-9 ... WHIRLPOOL CORP ... eeeeeeee e eeee e e e eeeme e eeee fo ven | s 1,2 e .. 2.CFE ..|... .. 997,810 |...97.5475 |... 1,000,000 |-eeveneeeennnnn997,960 [ooeeeeiniiiiein0 e 150 [0 0 5.750 |...... 5.779 [MS ...... ... 29,389 |....02/22/2024 ...|....03/01/2034 ...
984851-AH-8 ..... YARA INTERNATIONAL ASA . C.o... 1,2 e .. 2.BFE .. 2,000,000 |. 108.3157 |... .2,000,000 |.. ....2,000,000 J....oooeeeennnn0 ooiiiiiiiinn0 o0 o0 7.378 |...... 7.378 |IN ...... .. 147,560 |....11/08/2022 ...|....11/14/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 171,467,446 [ XXX 170,944,411 173,441,000 171,919,074 XXX XXX XXX 2,577,578 7,293,525 XXX XXX
00449T-AA-3 ..... ACH 24HET A - RMBS ... 1,306,662 |. 101.5041 |... 1,306,728 |.. n1,806,665 |....oeeeeenneenn0 o8 0 0 e 6.550 |...... 6.751 | MON ..... . 55,872 |....04/24/2024 ...|....05/25/2039 ...
03464H-AA-3 ..... AOMT 225 A1 - RMBS .... ...97.1419 |... 768,100 |ovvvenniieennnnn 757,308 [0 | 5,425 [0 0 [ 4.500 |...... 5.570 [MON ..... . 34,559 |....07/20/2022 ...|....05/25/2067 ...
049915-AA-9 ..... ATLX 24RPL1 A1 - RMBS ... ...95.6744 |... 1,453,299 |.. n1,408,940 |...ooeiiiiiienn0 e (B57) [0 [0 e 3.850 |...... 5.131 [MON ..... . 18,651 |....09/09/2024 ...|....04/25/2064 ...
059522-AA-0 ..... BAFC 2007-C 6A1 - RMBS . ...99.3148 |... P T T AR, FCT 1o R | R R A AR | B RPN | ) AN 4.905 ... ....02/25/2016 ...|....05/20/2047 ...
07336F-AA-4 ..... BVINV 2022-INV3 A1 - CMO/RVBS .... ...83.2216 |... 1,233,809 |.... e 1,455,546 |0 e 419 0 [0 e 3.000 ...02/17/2022 ...|....01/25/2052 ...
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS .... ...79.2656 |... 2,945,142 |.... Ll 3571,228 o0 2,422 |0 0 2.500 ....02/10/2022 ...|....06/26/2051 ...
07386Y-AE-4 ..... BSARM 2007-5 3A1 — CMO/RMBS .....cevveeieeeinnieeeees foen e L.86.2776 |oeeeeenneeeeen 424,045 oo 491,489 | A72,397 0 e 1127 0 0 e 4.729 ....01/11/2019 ...|....08/25/2047 ...
10569F-AA-6 ..... BRAVO 2022-NQM1 A1 - CMO/RMBS . ...95.0087 |. ....03/15/2022 .. 09/26/2061
12530G-AA-6 ..... CFMT 2022-HB9 A - RMBS .. ...97.9085 |. .. ....00/23/2022 .. 09/25/2037
12530J-AA-0 ..... CFMT 2022-AB2 A - CMO/RVBS ...95.1700 |. ......2.000 |.. ...02/14/2022 .. 02/26/2052 ...
12544D-AG-4 ..... CWHL 2007-14 A7 - CMO/RMBS ...48.4701 |... reerrrereeeeenn 33,841 | 17,005 [0 e (BT o0 0 [ 6.000 ....05/31/2009 ...|....09/25/2037 ...
12545E-AK-2 ..... CWHL 2007-J2 2A9 - CMO/RMBS ... ...33.6481 |... 156,991 |[.... 115,930 [oovvvvvvinennnnd0 ot (12,463) [0 feiinnnl0 e 6.000 ....06/31/2009 ...|....07/25/2037 ...
12546Y-AA-9 ..... CHNGE 222 A1 - CMO/RMBS ...94.9342 |... 1,304,627 |.... ,386,375 |oeeeeeeeeennnnnn0 foeieeinnnn9,055 |0 [0 e 3.757 ....02/22/2022 ...|....03/25/2067 ...
12551S-AA-4 ..... CHNGE 224 A1 - CMO/RMBS . 101.4020 |... ,889,846 |.... ,850,413 |oeeiiiiiinnnn0 [ 14,638 |0 [0 6.000 ....00/20/2022 ...|....10/25/2057 ...
12566X-AM-0 ... CMALT 2007-A7 2A3 - CMO/RMBS .. ...85.0402 |... 228,704 |.... 157,302 [ooeeeeeiiieeeenn0 e 13,022 [0 e 0 [ 6.250 ....12/29/2021 ...|....07/25/2037 ...
12659Y-AA-2 ..... COLT 2022-3 A1 - RUBS ... ...94.9279 |... 713,425 |.... 761,269 |oeveiiiiiinnn0 [ 8,913 0 0 3.901 ....08/17/2022 ...|....02/25/2067 ...
12662Y-AA-T ... COLT 226 A1 - CMO/RMBS .. ...97.7699 |... 371,599 |.... 878,596 e e 2,741 0 [0 4.650 ...06/30/2022 ...|....07/25/2067 ...
12663D-AC-8 ..... CSMC 22NQM5 A1 - CMO/RMBS ... ...99.5504 |... ..815,106 |.... 823,595 |0 [ 5113 0 0 5.169 ...08/01/2022 ...|....05/25/2067 ...
126694-HN-1 . CWHL 2005-25 A9 - CMO/RMBS ...45.4907 |. ..10,654 |.. .5.500 |.. ....11/10/2005 .. 11/25/2035 ...
12669G-R4-5 . CWHL 2005-15 A8 - CMO/RVBS ...50.4470 |. .130,488 |.. .5.500 |.. ...07/19/2013 .. 08/25/2035
16159X-AB-8 ..... CHASE 2024-8 A3 - RUBS .. . ...97.9819 |. .898,037 |.. .5.500 |.. ....10/31/2024 .. 08/25/2055
161930-AB-8 ..... CHASE 24RPL2 A1A = RMBS ...eoviiiiiiiiiiiiciiieeeecens fan e ...87.4070 |. . 1,655,558 |.. .3.250 |.. ....06/23/2024 .. 08/25/2064 ...
17030E-AA-5 ... CHNGE 2022-3 A1 = CMO/RMBS ......oeeeeeeeeeeeeenneee fen e ...99.1026 |. . .295,633 |.. ......5.000 |.. ...06/24/2022 .. 05/25/2067 ...
17030J-AA-4 ..... CHNGE 2022-1 A1 - RMBS ...92.2102 |... 851,718 |.... 932,186 |oevvveniiieennn0 feeein 6,093 0 [0 3.007 ...01/21/2022 ... |....01/25/2067 ...
17307G-4H-8 ..... CMLTI 2006-WF1 A2C - RMBS ... ...46.9787 |... 055,960 |eeeennieeeenn 119,119 28,007 0 [ 2,980 [0 [0 6.098 ....03/22/2006 ...|....03/25/2036 ...
17307G-WN-5 ... CMLTI 2005-WF2 AF7 - RMBS ... ...86.1128 |... L2740 39,802 [ O 0 [ (B23) 0 [0 5.749 ....08/11/2005 ...|....08/25/2035 ...
17309B-AB-3 ..... CMLTI 2006-WF2 A2C - RMBS ... ...35.7945 |... 105,558 |.... . eeerrereeeeennnn 11,190 [0 e 554 |0 [0 e 6.352 ....05/31/2009 ...|....05/25/2036 ...
31684G-AA-0 ..... FIGRE 24HE3 A - CMO/RVBS . 100.7743 |... ,828,373 |.... 1,814,325 |.. JRCR L0 2 O | N RPN - ) AU | I RPN | ) FRN 5.937 ....07/11/2024 ...|....07/25/2054 ...
31684H-AA-8 ..... FIGRE 24HE1 A - RMBS .... . 100.9959 |... 849,043 |.... . 840,671 |.. 1..840,663 |.eeeeeeeeeenn0 e (D) o0 [0 6.165 ...08/19/2024 ...|....03/25/2054 ...
31684J-AA-4 ..... FIGRE 24SL1 A1 - RMBS . 100.0210 |. ..946,084 |. .945,881 |.. .5.748 |.. ....10/31/2024 .. 07/25/2053 ...
31684U-AA-9 ..... FIGRE 24HE4 A - RMBS .... ...98.1329 |. .. 1,398,722 |. 1,425,313 |.. .5.056 |.. ....09/09/2024 .. 09/25/2054
3173P-AA-5 ... FASST 2022-S3 A1 - CMO/RVBS . ...95.3125 |. ..2,605,868 |. .2,693,692 |.. .2.000 |.. ....06/21/2022 .. 06/25/2052
32051G-EZ-4 ..... FHAMS 2004-AA7 1A1 - CMO/RMBS . ...90.9612 |. ..687,714 |. 581,917 |.. ..(38,538) | .4.967 |.. ....02/19/2016 .. 02/25/2035
32052(-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RVBS . ...57.2112 |. ..418,862 |. .239,537 |.. .. (26,374) |. ......6.660 |.. ....06/20/2015 .. 07/25/2036 ...
33851R-AA-9 ..... FSMT 2021-10INV A1 - CMO/RMBS ... ...83.0991 el12,6%6 o0 o898 |0 [0 3.000 ...04/08/2022 ...|....10/25/2051 ...
33851T-AD-9 ..... FSMT 2111IN A4 - CMO/RMBS ... 79.3241 |... .. Ll 1577,104 L0 e (157 [0 [0 2.500 ....10/20/2021 ...|....11/27/2051 ...
33852H-AB-8 ..... FSMT 2021- 8INV A3 - CMO/RMBS ... ...79.3726 |... 753,510 |oeeeinieee e 733,708 |0 o308 [0 0 e 2.500 ....01/27/2022 ...|....09/25/2051 ...
36168M-AA-1 ... GCAT 2022-NQM3 A1 - CMO/RMBS .. ...97.2692 |... 01,673,891 |oovvenennnnnn 1,597,816 [0 e 14,002 [0 el 4.349 ....07/11/2023 ...|....04/25/2067 ...
36168-AA-9 ..... GCAT 22NQM5 A1 - CMO/RVBS ...99.7725 |... ..818,303 |.. 0 o582 0 [0 5.707 ....10/14/2022 ...|....08/25/2067 ...
36169K-AA-4 ..... GCAT 2022-NQM2 A1 - CMO/RMBS ........ccceeviriiiuunnnns foun oe ...96.5379 [....eennnns 1,385,505 |..vvvennnnnnns 1,435,193 ... 1,441,918 |.oovvvnnnnnns 0 fooeeeeeeen 9671 |0 o0 s 4.210 ...04/28/2022 ... |....02/25/2067 ...
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36170H-AA-8 ..... GCAT 2022-NQM4 A1 - CMO/RMBS .......ccevvnvvrrrirnnnnnns LA e 1,596,182 |...99.4765 |.............. 1,587,831 [ 1,596,187 |...covvvnnnnns 1,614,390 |.oovvvvinnennns (U (e CXCT N R | RN | B AN 5.269 |...... 5.798 [MON ... [eveeeiniinnns 7,009 [oooiiiiiinnnnns 84,103 |....08/12/2022 ...|....08/25/2067 ...
362341-4F-3 ..... GSR 2006-AR1 3A1 - CMO/RMBS .... v |- 1LAEM L) . 10,313 |. 119.4972 |... ...13,704 |.... ...11,468 |.. 0 e 1,386 |0 o0 e 4.694 ....08/26/2014 ...|....01/25/2036 ...
362341-FN-4 ... GSR 2005-AR4 3A5 - CMO/RMBS ... v [ LA RN L) .. 148,316 |...59.7079 |... O e (451 |0 [0 e 5.665 ....03/16/2016 ...|....07/25/2035 ...
362341-XG-9 ..... GSR 2005-AR7 6A1 - CMO/RMBS .... e AN L ... 96,446 |...91.8362 |... JLO I R ( Y10 )N ARt | B FUURPRRIN | ) FUU 4.648 ....02/25/2016 ...|....11/25/2035 ...
36267J-AF-7 ..... GSMBS 2022-PJ6 A4 - CMO/RMBS ... .. 706,407 |...83.2570 |... O 3919 |0 [0 3.000 ...04/25/2024 ... |....01/27/2053 ...
39678II-AA-6 ..... GCSP 51 A - RMBS ... 51,821...95.1060 |... O [ (428) |0 o0 e 4.635 ....07/18/2005 ...|....09/25/2034 ...
41161P-TN-3 ..... HVMLT 2005-10 2AA - CMO/RMBS .. .. 108,910 |...65.6206 |... O [ (3,768) |0 o0 e 5.101 ....07/09/2008 ...|....11/19/2035 ...
41161P-K-7 ..... HVMLT 2005-11 2A - CMO/RMBS ... .. 103,526 |...91.0459 |... JLO N U ( [+ N VDN ARt | B FUUUPRPRRIN | ) AU 5.101 ....07/09/2008 ...|....08/19/2045 ...
452760-AA-2 . IMPRL 2022-NQM5 A1 - CMO/RMBS . ...99.5480 |. .0 .5.390 |.. ....08/02/2022 .. 08/25/2067
46592K-AC-6 ..... [ JPMMT 2021-3 A3 - CMO/RMBS .. ...80.5129 |. .0 .2.500 |.. ...01/10/2022 .. 07/25/2051
466247-2P-1 ..... [ JPMMT 2005-S3 A2 - CMO/RVBS . ...42.9055 |. .0 ......5.750 ....06/31/2009 .. 01/25/2036 ...
46627M-CU-9 ..... JPALT 2006-A1 2A1 - CMO/RMBS .. ...73.6011 |... . 176,09 |.. O e 2,861 |0 o0 e 4.974 ....02/07/2006 ...|....03/25/2036 ...
466300-AL-4 ..... JPMMT 2007-S2 111 - CMO/RMBS .. . ...36.0050 |... ..536,333 |.. ....141,665 LU R (-0 icic N N | I RPN | ) AN 6.000 ...05/31/2009 ... |....06/25/2037 ...
46637U-AA-5 ..... JPTEP 2012-3 A - CMO/RVBS .. 230,232 |...88.9077 |... ....231,766 0 [ 169 |0 o0 e 3.000 ....12/10/2013 ...|....10/27/2042 ...
46637V-AA-3 ..... JPTEP 2012-2 A - CMO/RMBS ... . .. 387,445 ]...90.0551 |... ....387,655 JLUJ Y2 N N | I RPN | ) A 3.000 . 1172572013 ... |....09/17/2042 ...
46639A-AA-7 ... JPTEP 2012-5 A - CMO/RMBS ... 1.B FE . .. 217,942 |...86.3666 |... ....219,578 O 190 |0 o0 e 2.500 ....08/11/2014 ...|....12/27/2042 ...
46654C-AE-5 ... JPMNMT 2021-INV7 A2A - CMO/RMBS ... 1.4 .. .. 7,610,753 |...80.5708 |... ....7,610,769 O 4,940 |0 [0 e 2.500 ....02/10/2022 ...|....02/26/2052 ...
46654D-AD-5 ... JPMNMT 21INV4 A2 - CMO/RVBS 1.A .. ...1,227,689 |...82.8438 |.............. 1,274,316 |.... ....1,233,112 0 e 3397 |0 o0 e 3.000 ...10/19/2022 ...|....01/25/2052 ...
46656A-AA-5 ..... JPMMT 2022-DSC1 A1 - CMO/RMBS ... 1.4 .. 1,501,716 |...96.4368 |.............. 1,560,604 |.... .... 1,509,495 O e 4,037 o0 [0 e 4.750 ... 11/22/2022 ...|....01/25/2063 ...
50205P-AA-0 LHOVE 24RTL4 A1 - RMBS .. . 100.1200 |. .999,990 |.. .0 .5.921 |.. ....07/30/2024 .. 07/25/2039 ...
525221-EM-5 ..... [LXS 2005-7N A1A - RMBS .... ...90.6618 |. ..541,428 .439,560 |.. .0 .4.993 |.. ....07/09/2008 .. 12/25/2035 ...
55284P-AC-9 ..... [MFRA 2022-NaM1 A1 - CMO/RMBS ...96.3383 |. . 1,250,376 1,259,480 |.. .0 4112 .. ....08/21/2022 .. 12/27/2066
55284T-AA-5 . MFRA 22INV1 A1 - RMBS ... ...96.6618 |. .1,010,613 .1,009,793 |.. .0 .3.907 |.. ....04/05/2022 .. 04/25/2066 ...
552850-AA-0 ..... [MFRA 2022-NOM2 A1 - CMO/RVBS ...94.6282 |. ..772,903 .765,331 |.. .0 ......4.000 |.. ...06/07/2022 .. 05/25/2067 ...
55287A-AA-3 ..... MFRA 24RPL1 A1 - RMBS ...94.4016 |... 01,925,222 |.. 1,824,055 O e 2,057 o0 [0 e 4.250 ....07/19/2024 ...|....02/25/2066 ...
585490-AC-9 ... MELLO 22INV1 A2 - RMBS ...83.0991 |... .4,180,069 |.. .... 4,133,704 O [ 847 0 0 e 3.000 ....02/10/2022 ...|....03/25/2052 ...
58549J-AK-0 ..... MELLO 22INV2 A4 - CMO/RMBS .. ...88.7097 |... .1,578,233 |.. 1,556,395 O 1,283 |0 [0 3.000 ....03/14/2022 ...|....04/25/2052 ...
58550N-AC-5 ... MELLO 21INV4 A3 - CMO/RVBS .. ...79.8266 |... 1,686,414 |.. 1,628,581 0 [ (1,498) |0 o0 e 2.500 ....02/09/2022 ...|....12/25/2051 ...
61772L-AJ-0 ..... MSRM 2021-2 A3 - CMO/RMBS ... ...80.2097 |... 1,101,268 |.... 1,336,995 JLUJN RS- Y4 TN N | I RPN | ) AN 2.500 ....01/27/2022 ...|....05/25/2051 ...
B1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS ... ...80.0497 |... 1,218,182 |.... . 1,534,862 JLO N U 570 FOURRRRt | B IR | B FUP 2.500 ...10/14/2021 ...|....08/25/2051 ...
64831D-AB-8 NRZT 22INV1 A2 - CMO/RMBS . ...83.1016 |. ..2,078,439 |. .2,501,082 .1,974,710 |.. .0 .3.000 |.. ...10/21/2022 .. 03/25/2052 ...
65535A-AA-2 . NHEL| 2006-AF1 A1 - RMBS ...19.9436 |. 70,69 |. ..354,470 0. .0 .6.532 |.. ....11/03/2006 .. 10/25/2036
65535V-8J-8 ..... [NAA 2006-AP1 A2 - RIBS . ...28.9283 |. ..366,312 |. . 1,266,274 .352,637 |.. .0 .5.515 |.. ....12/29/2021 .. 01/25/2036
670855-AA-3 ..... 0BX 23NQM1 A1 - CMO/RVBS . 102.0000 |. ..1,482,810 |. . 1,453,735 1,453,723 |.. .0 .6.120 |.. ....01/06/2023 .. 11/27/2062
67120T-AA-8 ..... NYMT 24BPL2 A1 - RMBS ... . 100.7923 |. ..2,015,846 |. .2,000,000 1,999,956 |.. .0 ......6.509 |.. ....06/23/2024 .. 05/25/2039 ...
67448E-AA-6 ..... 0BX 22INV4 A1 - RMBS .... ...85.7709 |... 724,401 |.... 789,532 O [ 764 |0 o0 e 3.500 ...06/07/2022 ...|....06/25/2052 ...
67448X-AA-4 ..... 0BX 2021-J3 A1 - RMBS ...80.3527 |... 1,590,770 |.... ....2,001,309 LU R 1101 N N | N RPN | ) AN 2.500 ....10/01/2021 ...|....10/25/2051 ...
67648B-AE-2 ..... BVINV 22INV1 A5 - CMO/RVBS .. ...87.0461 |... ....2,578,503 0 [ 19,861 |0 o0 e 2.500 ...04/21/20238 ...|....12/26/2051 ...
69374X-AA-8 ..... PSNMC 2019-2 A1 - CMO/RMBS ... ...98.9602 |.......oveieennnnn 5,908 [eiiiiiiiiinnnn 5,965 | 5,965 JLU I R 170 N I RPN | ) AN 3.500 ....10/08/2019 ...|....10/25/2049 ...
69375B-AA-5 ..... PSNMC 2019-3 A1 - CMO/RMBS ... ...91.7752 |... .. ... 160,873 JLO I O (11 DN ARt | B IUUUPRRPRRRIN | ) AU 3.500 ....10/28/2019 ...|....11/26/2049 ...
69381J-AA-0 ..... PRPM 24RCF5 A1 - RMBS ... ...96.9040 |... 1,776,738 |.. ....1,735,083 O 2,357 o0 [0 e 4.000 ...08/02/2024 ...|....08/25/2054 ...
69381L-AA-5 ..... PRPM 24RPL3 A1 - RMBS ... ...96.2251 |... ..986,712 |.. 951,370 O o254 |0 0 e 4.000 ....11/04/2024 ...|....11/25/2054 ...
693987-AA-7 ..... PRPM 24RCF2 A1 - CMO/RMBS . ...96.2973 |... 1,768,468 |.. ... 1,692,498 LU R (V112 00 N | N RPN | ) AN 3.750 ....03/28/2024 ...|....03/25/2054 ...
73071J-AA-T ..... PNT 2023-1 A1 - RUBS .... 897,152 |...98.8726 |. ..923,709 .905,092 |.. .0 ......6.500 |.. ...02/21/2024 .. 11/25/2083 ...
743874-AC-3 ..... PFMT 2020-1 A2 - CMO/RMBS ... .. 173,289 |...83.5808 |... ..170,859 |. ....172,875 O e (M49) 0 0 3.000 ...02/14/2020 ... |....02/25/2050 ...
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TA3BTM-AA-T ... PFMT 2021-J1 A1 - CMO/RMBS L R TA i 4,115,922 |...80.3165 |.............. 3,285,742 |..covvvnnnnnns 4,090,993 |...oeeiinnnnn 4,109,733 |oeeeieiinnnnnn0 fooeiiiine (648) |0 o0 e 2.500 |...... 2.447 ...09/29/2021 ...|....10/25/2051 ...
T4448\-AA-4 ..... PRPM 24RPL4 A1 - RMBS ... N .. 1.LAFE .. ...96.0902 |... .2,000,000 |.. 921,514 |0 [ [0 0 [ 4.000 |...... 5.580 ... 11/22/2024 ...|....12/28/2054 ...
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS . I L ...88.3595 |... 91,233 el 92,757 [0 e (3) [0 0 e 3.500 |...... 2.633 ....10/11/2019 ...|....09/27/2049 ...
749384-AA-1 ... RCKT 2021-5 A1 - RMBS N ...80.2964 |... 01,541,263 |oeeeeeeeen. 1,538,449 [0 e 88 [0 0 [ 2.500 |...... 2.538 ... 11/12/2021 ...|....11/27/2051 ...
T4938F-AA-6 ..... RCKT 2022-1 A1 - CMO/RMBS . I L ...80.2502 |... ,342,021 |.... 1,673,418 |.. ,638,070 [..ocevvvvinennn0 Joveiieenn 572 [0 0 2.500 |...... 2.803 ....01/10/2022 ...|....01/25/2052 ...
749380-AB-0 ..... RCKT 24INV1 A2 - RMBS ... N ...99.8334 |... ,387,620 |.... 1,389,936 |.. ,385,533 |.eeeevniiieeeenn0 [ (80) [0 el [ 6.000 |...... 6.042 ...06/13/2024 ...|....06/25/2054 ...
749381-AB-7 ..... RCKT 222 A2 - RWBS I L ...79.8047 |... 976,032 |.... 1,223,026 |.. 157,228 o0 foniiinnn 1,026 |eeeiiiinnl0 [0 e 2.500 |...... 3.2712 ....02/17/2022 ...|....03/25/2052 ...
T4939K-AA-4 ..... RCKT 2021-6 A1 - CMO/RMBS N ...80.2810 |... ,322,160 |.... 1,646,915 |.. ,624,078 |eeeeeeeeenenn0 [ 375 |0 [0 e 2.500 |...... 2.703 ....01/06/2022 ...|....12/26/2051 ...
T49410-AA-4 ..... RCKT 24CES6 A1A - RMBS .. 4 ...99.4773 |. .950, 154 .955, 146 .955,106 |.. .5.344 |......5.311 ....08/14/2024 .. 09/25/2044
T4942A-AA-1 ... RCKT 24CES3 A1A - RMBS . 4 . 101.1504 |. .890,112 879,989 .879,940 |.. .6.591 |......6.591 ...04/18/2024 .. 05/25/2044
T4969T-AA-8 ..... RBIT 2021-HB1 A - RMBS . 4 ...99.5400 |. .. 72,840 ... 13,176 L 73,176 |.. L.l 1.250 0 1,259 ... 11/17/2021 .. 11/25/2031 ...
T4970F-AA-5 ... RPIT 2022-3 A - CMO/RVBS .. N ...89.2200 |... 1,338,300 .1,500,000 |.. 454,706 |.eeeeeeeennnd0 [ 28177 0 [0 e 4.000 |...... 6.119 ...08/04/2022 ...|....08/25/2062 ...
74981C-AA-9 ..... RUN 22NQM1 A1 - CMO/RMBS I L ...96.2258 |... .. 192,694 |.. 793,894 o0 [ BT 0 0 4.000 |...... 4.734 ....03/29/2022 ... |....03/25/2067 ...
75116F-BH-1 ..... RALI 2007-QS9 A33 - CMO/RMBS .. N ...78.7614 |... 1..855,627 |oeeeeiiiieeenn0 o0 25,985 0 [0 | 6.500 ...12/29/2021 ...|....07/25/2037 ...
76110V-QL-5 ..... RFMS2 2004-HS2 A16 - RVBS I L L.94.9000 [.oivveiniieiiiiii O e O L 0 0 0 0 [0 5.170 ....06/22/2004 ...|....06/25/2034 ...
761118-FI-5 ..... RALI 2005-QA9 N41 - CMO/RMBS .. N .. 86.0106 |...ccevvueeeeenn 213,576 |onennieeennnn 248,313 | 218,576 |oneenn. (3,402) . 4,408 0 [0 e 5.100 ...02/24/2016 ...|....08/25/2035 ...
761118-U0-9 ..... RALI 2006-QS2 1A9 - CMO/RMBS .. I L ...78.3859 |... . e 90,495 [ (183,061) [t 6,990 [0 [0 5.500 ....02/13/2006 ...|....02/25/2036 ...
79581V-AA-0 ..... GRADE 2024-CES1 A1 - RMBS N . 100.3200 |... . . 808,376 |.. ....808,342 |0 e (16) |0 [0 6.306 ...08/19/2024 ...|....03/25/2054 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ... I L ...87.3231 |... 109,877 |.... 129,166 |0 [ (8) 0 0 3.500 ....10/08/2019 ...|....11/25/2049 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS 4 ...87.44% |. ..509,190 |. .592,190 |.. .3.500 |.. ....02/13/2020 .. 03/25/2050
81748T-AA-1 ... SEMT 2021-7 A1 - CMO/RMBS 4 ...80.2499 |. .819,874 |.. .2.500 |.. ....10/06/2021 .. 11/27/2051
81749C-AA-7 ..... SEMT 2022-1 A1 - CMO/RMBS 4 ...80.1641 .804,333 |.. .2.500 |.. ...01/19/2022 .. 02/26/2052
81749E-AA-3 ..... SEMT 24HY A1A - RMBS .... |4 ...98.1100 |. 944,212 |.. .4.520 |.. ....10/28/2024 .. 11/25/2063 ...
863579-UL-0 ..... SARM 2005-15 1A1 - CMO/RMBS . |4 ...51.2712 |. .428,999 |.. ......4.673 |.. ...02/16/2016 .. 07/25/2035 ...
863579-VH-8 ..... SARM 2005-17 1A1 - CMO/RMBS . I L 1..97.2950 |.ooiiiniiieenn 72,617 | TALB36 [ 74,962 |0 e 728 0 [0 5.653 ....02/26/2016 ...|....08/25/2035 ...
86358R-DX-2 ..... SASC 2001-SB1 A5 - RMBS ... N ...75.1386 |... 838,140 e n 29,515 [0 e (73 [0 0 e 3.375 ....05/16/2002 ...|....08/25/2031 ...
89055J-AA-3 ..... TRK 24RRT2 A1 - RWBS I L ...99.1035 |... 1,000,000 |.....veeeeeen 1,000,032 [oiiiiiinennn0 Joveniiiiin 48 [0 0 5.504 ....09/11/2024 ...|....09/25/2039 ...
89175J-AB-6 ..... TPMT 176 A2 - CMO/RMBS . N ...94.5058 |... 491,128 0 30354 0 [0 3.000 ....03/04/2019 ...|....10/25/2057 ...
89176E-AB-6 ..... TPMT 2018-1 A2 - RMBS ... I L ...95.8381 |... 479,191 |.... 494,861 0 2,699 0 [0 3.250 ....03/04/2019 ...|....01/25/2058 ...
89182J-AA-9 ..... TPMT 24CES2 A1A - RUBS .. N . 100.3612 |... 820,598 |.... . 817,629 [cooeeeeeeneieeen0 e (2) [0 o0 e 6.125 ...02/13/2024 ...|....02/25/2064 ...
891820-AA-3 ..... TPMT 24CES4 A1 - RVBS 4 ...98.8459 |. ,399,570 |[. 1,415,911 1,415,911 |.. .5.122 |.. ...09/12/2024 .. 09/25/2064 ...
891947-AA-1 ..... TPMT 24CES6 A1 - RMBS ... 4 . 100.0177 |. ..984,269 |. ..984,095 .984,086 |.. .5.725 |.. ....11/20/2024 .. 11/25/2064
90354T-AC-3 . UWM 2021-INV2 A3 - CMO/RVBS . 4 ...80.1858 |. ..957,467 |. . 1,194,060 1,156,753 |.. .2.500 |.. ....02/04/2022 .. 09/25/2051
90355R-AC-6 ..... [UNM 21INV3 A3 - CMO/RMBS .. 4 ...80.2445 |. ,936,240 |. . 2,412,925 .2,335,878 |.. .2.500 |.. ....02/04/2022 .. 11/25/2051 ...
91528A-AA-7 ..... UNLOK 242 A - RWBS ....... 4 ...97.7547 |. ..973,229 | ..995,583 991,172 |.. ......6.500 |.. ....09/17/2024 .. 10/25/2039 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RVBS .. N ...88.9754 |... ,399,253 |.... 1,572,629 |.. +n1,563,862 |...ooeeeennnnnn0 e 12,292 |0 o0 e 1.824 ...02/10/2022 ...|....11/26/2066 ...
92538N-AA-5 ... VERUS 2022-4 A1 - RUBS .. 2. ...98.1075 |... 689,568 |.... . 702,870 |.. 71,078 |oeeveeeeeennn0 [ 4,824 0 [0 4.474 ....04/22/2022 ...|....04/25/2067 ...
92538U-AA-9 ... VERUS 2022-3 A1 - RUBS .. N ...92.2827 |... ,344,810 |.... 1,457,272 |.. 1,456,091 [0 i 2,120 [0 o0 e 4.120 ....08/22/2022 ...|....02/25/2067 ...
92839H-AA-4 ... VSTA 24CES1 A1 - RMBS 2. . 101.0546 |... ....836,976 O i 12 o0 [0 6.676 ...05/10/2024 ...|....05/26/2054 ...
929227-47-0 ... WAMU 2003-S4 2A1 - CMO/RVBS . N ...98.3730 |... O e (38) e o0 e 5.500 ....03/03/2016 ...|....06/25/2033 ...
92990G-AG-8 ..... WAMU 2007-HY5 2A5 - CMO/RMBS .. I L ...85.08% |... e 1,024,751 [ (16,870) [....0000r 38,760 |ooeeeeeeeeeeennn 0 [0 s 4.673 ...02/17/2016 ...|....05/25/2037 ...
93934FKP-6 ..... WMALT 2006-1 3A2 - CMO/RMBS ... 4 ... ...90.7131 |... 82,771 | 75,084 [ 4,029 |eeeenee (B774) |0 o0 e 5.750 ....12/29/2021 ...|....02/25/2036 ...
94984D-AC-8 ..... WFMBS 2006-AR13 A3 - CMO/RMBS . 4 .. ...98.1505 |... ...66,286 |.. TATS oo (2,081) |0 [0 7.475 ....02/24/2016 ...|....09/25/2036 ...
95002K-AA-1 ..... WFMBS 2020-1 A1 - CMO/RMBS 4 ... ...82.7188 |... ..358,630 |.eeveeieeennn.358,814 | 0 e (34 |0 0 ) 3.000 ...02/14/2020 ...|....12/27/2049 ...
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95003H-AA-7 ..... WFMBS 2022-1 A1 = CMO/RMBS ......eevvvvvvnnnnnninninnnnsfone von | unnnns 4. LA e 2,048,823 [...80.2438 [.............. 1,676,002 |.......oeennns 2,088,638 [.............. 2,050,717 [.oooiiininnnns U I 597 oivviiiiiinnnd [ 0 )...... 2.500 |...... 2,761 MON oo Joeeeeeeieeeeee 870 |..ooeeeeeenn. 52,507 |....01/13/2022 ... |....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 128,367,983 | XXX 119,698,891 136,171,659 127,849,175 XXX XXX 339,506 4,158,160 XXX XXX
05608B-AA-8 ..... BX 2019-IMC A - CMBS .... .‘4,5 LA .. 470,979 |...99.2666 |... ..467,525 |.... ..470,979 |.. 870,979 [0 |0 [0 0 543 5.531 [MON ..... 211 . 29,943 |....05/02/2019 ... |[....04/17/2034 ...
24022F-AA-8 ..... DC 2024-HLTN A - CMBS ... . 4. LA .. 499,963 |. 100.6348 |... 503,174 |.... . 500,000 |.. ....499,930 |..ooieniinnnnn oo (83) |viiinnnl0 0 5727 5.826 [ MON ..... ...2,386 |... . 19,434 |....03/21/2024 ... |....04/13/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 970,942 | XXX 970,699 970,979 970,909 XXX 49,377 XXX XXX
00086A-AS-3 ..... ABPCI | AB2 - CDO .. 1T.AFE ... 1,000,000 |...94.4212 |... +...1,000,000 [o.eeniiiiiin0 Jeoeiiii 0 0 0 2750 2.759 . 27,500 |....04/29/2021 ... |....07/20/2033 ...
006346-AW-0 ..... ADMSO 231 A2 - ABS .... .. 1.6 FE ..|... . 103.1560 |... 999,789 |.oooeviviiiinn0 [ 26 |0 [0 ] 6967 ol 7.076 . 69,670 |....07/19/2023 ... |....07/15/20863 ...
01983K-AA-2 ..... ALLO 231 A2 - ABS .. 1.GFE ..|... . 101.40% |... 1,922,108 [0 18,968 [0 0 [l 6.200 . 7.5% .. 124,000 |....06/16/2023 ... [....06/20/2053 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO .. 1.AFE ..|... ...92.1186 |... +...2,000,000 [ouuiiiiiiiiennd0 Jeeeiii 0 0 0 2,875 2.885 ... 57,500 |....05/26/2021 ... |....07/27/2039 ...
033295-AA-4 ..... ANCHF 14 A - CDO . .. 1T.AFE ... ...02.8072 |... 1,750,000 [0 0 0 00000230000 3.011 . 52,500 |....11/16/2021 ... [....01/23/2040 ...
03330P-AA-7 ..... ANCHF 5 A - CDO .. .. 1.AFE ..|... L..98.7912 [ouvviiiiinnnnnnnn 716,684 | 725,463 | 726,453 [0 0 [0 0 4100 4.007 . 29,744 |....01/26/2018 ... [....04/25/2036 ...
038413-AA-8 ... AQFIT 2020-A A - ABS . .. 1T.AFE ... ...02.0218 |... 102,004 ) |0 0]l 10000 ). 1.915 ...1,939 |....08/19/2020 ...|....07/17/2046 ...
04684A-AA-0 ..... AOWL 3 A1 - CDO .. 1.AFE ..|... . 100.7614 |... .. ....2,000,000 FN VI O RN | I RO - (< A AN 6.863 . 62,922 |....04/30/2024 ... |....04/20/2036 ...
05377R-GC-2 ..... AESOP 231 A - ABS .. 1T.AFE ... . 100.9723 |... .2,000,000 |.. .... 1,992,608 . (1,800) feueeeiiiiiiiinn0 0000052250 . 5.447 ..105,000 |....01/09/2023 ... |....04/20/2029 ...
05377R-GJ-7 ..... [AESOP 232 A - ABS .. 1.AFE .. . 100.5127 |. .1,000,000 .996,105 |.. (1,582) | .5.531 . 52,000 |....01/09/2023 .. 10/20/2027
05377R-HC-1 . AESOP 235 A - ABS .. 1AFE . . 101.9186 |. .1,000,000 .995,015 |.. (455) |. .6.121 . 57,800 |....05/24/2023 .. 04/20/2028
05493N-AA-0 ..... |BDS 21FL9 A - CMBS . 1.AFE .. ...99.5384 |. ..429,388 .429,388 |.. ......7.03% . . 27,875 |....10/01/2021 .. 11/18/2038 ...
05553E-AA-7 ... BFNS 221 A - CDO ... .. 1.DFE ..|... ...96.1132 |... . 2,499,919 |.. 2,422,401 [0 029,628 o0 000000050000 . 6.551 [JAJO .... .. 124,996 |....10/07/2022 ... |....07/10/2035 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS ... .. 1.AFE ..|... ...99.8782 |... . 713,180 |.. 713,180 [0 0 [0 0 05832 5.549 | MON ..... . 48,282 |....12/09/2021 ... |....12/15/2038 ...
06759F-AC-0 ... BABSN 2015-11 B1R - CDO ... , .. 1T.AFE ... . 100.3119 |... +...596,000 [oeeeeiiiiiin0 el 0 0 |ll.6.469 Ll 6.520 [JAJO .... . 43,669 |....07/23/2015 ... |[....10/21/2030 ...
072917-AC-1 ..... BXCMM 2022-1 A2 - CDO ... I L .. 1.AFE ..|... ...95.2461 |... 202,500,000 [o.oneeiiiinnennn0 v o0 000030410 3.424 | AJO ... ...02/10/2022 ... |....04/20/2035 ...
102104-AA-4 ..... CLDCD 241 A2 - ABS 4. .. 1.FFE ..|... ...99.6525 |... . .. +...1,000,000 [o.eeeiiiiiinn0 Jeoeiiii 0 feiiii0 0 5078 5.781 ....11/22/2024 ... |....11/22/2049 ...
10805V-AA-5 ..... BRDGE 22SFR1 A - CMBS ... I L .. 1.AFE ..|... ...98.3615 |... 1,998,445 |.. 1,039,332 [0 e 83,141 [0 0000030400 ). 6.982 ... 11/17/2022 ... |....11/19/2037 ...
12326T-AA-6 ..... BJETS 242 A - ABS 4. .. 1.FFE ..|... ...98.7553 |... ..972,319 |.. 972,297 |oeeeveieiiiennnnl0 [0 0 05,364 |l 5.364 ...00/06/2024 ... |....09/15/2039 ...
12510H-AC-4 ..... CAUTO 2020-1 A3 - ABS ... I L .. 1.AFE ..|... ...89.5716 |... ..662,740 |.. 662,264 |....oovvvnneennn0 v (44) 0 00000032250 . 3.288 ....01/15/2020 ... |....02/15/2050 ...
12510H-AP-5 ..... [ CAUTO 2022-1 A1 - ABS 4 1AFE . ...92.2858 |. .2,748,750 .2,747,8% |.. .3.382 ...03/08/2022 .. 03/15/2052
12520K-AA-0 ..... CFMT 2021-GRN1 A - ABS . 4 .1.BFE .. ...98.0451 91,009 ..91,008 |.. .1.103 ....02/11/2021 .. 03/20/2041
14576A-AA-0 ..... CARM 201 A1 - ABS .. . 4 1AFE . ...90.8851 . 1,649,000 1,577,976 |.. .3.544 ...02/16/2024 .. 12/15/2050
15137E-BN-2 ..... CECLO 21 ATR = CDO .evvvveviiiiiieieiiiniie e eecenaies feen e .14, 1AFE .. ...99.9%6 |. 31,195 ..31,19 |.. .6.622 ....03/23/2021 .. 07/29/2030 ...
15186P-AA-6 ..... CBOF 1A =000 coveeeeieieieeeeeeeeeeeeeeeeeeeeeeeeeeeees oo e |4 1AFE . ...94.2939 |. .1,000,000 .1,000,000 |.. ......3.176 . ...04/08/2021 .. 07/25/2039 ...
233046-AN-1 ... DNKN 2021-1 A2I - ABS ... 4 2B FE L ...94.6475 |... 1,863,262 [covvevvvvnnnnnd0 v 42,452 [0 o0 00l 2,045 )l 4.581 [FMAN ... ....05/10/2022 ... |....11/20/2061 ...
233046-AS-0 ..... DNKN 2021-1 A23 - ABS ... |4 e |- 2.BFE L ...84.3200 [.....ooeveennnnn 817,904 |0 970,000 | 782,772 [0 [0 20,026 o0 0 2,791 | 6.416 | FMAN .... ....07/11/2023 ... |[....11/20/2051 ...
25402J-AA-T ... DBRG 211 A2 - ABS 4 2B FE L ...95.1516 |.................9561,516 |.............. 1,000,000 |[.............. 1,000,000 |....coeevrrennens0 fooriiiiinniinnnn0 el [0 000030933 |l 3.933 |MJSD ... ....06/30/2021 ... |[....09/25/2051 ...
25755T-AE-0 ..... DPABS 2015-1 A2 - ABS ... 4 e | 2AFE L ...99.6032 |... 024,287 [0 030793 [0 0 4474 4.947 [JAL ... ....07/25/2022 ... |....10/25/2045 ...
25755T-AH-3 ... DPABS 2017-1 A23 - ABS . 4 [ 2AFE L ...97.3338 |... 928,109 |ovveeniniiinnnn0 [ 4186 |0 [0 4118 4.678 | JAJO ... ....05/05/2022 ... |....07/25/2047 ...
25755T-AJ-9 ..... DPABS 2018-1 A21 - ABS . 4 e | 2AFE L ...99.4029 |... 2,542,975 |.... . 2,505,463 |........oooeeein 0 [ 59,304 [0 0 40116 6.755 [ JAJO ... .. 105,298 |....11/02/2022 ... |....07/27/2048 ...
25755T-AN-0 ..... [DPABS 2021-1 Al - ABS 4 .2.AFE .. ...90.8241 ..1,766,529 |. . 1,945,000 .1,945,000 |.. .2.662 [JAJO ... . 51,776 |....04/08/2021 .. 04/25/2051 ...
26209X-AA-9 ..... HONK 201 A2 - ABS .. 4 .2.CFE .. ...95.8599 |. ..895,708 |. ..934,393 .929,815 |.. .4.011 [JAJO ... . 35,376 |....02/23/2022 .. 07/20/2050
26200X-AH-4 ..... HONK 2024-1 A2 - ABS . 4 .2.CFE .. . 101.7284 |. ..2,536,852 |. . 2,493,750 . 2,493,750 |.. .6.372 | JAJD ... . 35,753 |....06/28/2024 .. 10/20/2054
26827E-AC-9 ..... ECAF | A2 - ABS .. .4 .5.BFE .. ...75.7524 |. ..388,629 |. ..513,025 .388,629 |.. .3.779 . 25,379 |....06/15/2015 .. 08/15/2040
26857E-AA-6 ..... ELFI 2019-A A - ABS 4 1.AFE .. ...93.2779 |. .. 174,900 |. .187,483 |.. ......2.558 . ....10/16/2019 .. 03/25/2044 ...
28852L-AN-3 ..... ECLO 3 A2R - CDO R ' .. 1T.AFE ... .. 151,458 . 100.3770 |... 152,029 |.... . ....151,458 . .0 .0 [.....6.629 |...... 6.638 | JAJO ... ...03/28/2021 ... |....07/22/2030 ...
302637-AG-8 ..... FSKMM 1R ATR = CDO ...ivvvvvnniiiinnnnniiiiiininnineinns foee ven | nnnnns 45 ... LAFE L 862,311 |. 100.3673 |.......eevvvnnens 865,478 |.................862,311 [t 862,311 [.....oovvnnnnnnn [ 768 |...... 6.810 | JAJO .... ...12/14/2020 ...|....01/15/2031 ...
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32010L-AN-4 ..... NWSTR 161R 1BR = CDO ....oevvvvvenniiiiiiniieievinninees foe e | s 4 s LLAFE L 165,325 [...99.9248 |.....ccevvnnnnnns 155,210 [oenieiiinnnnnns 165,327 [oeniieiiininnnns 155,325 [ovviiiininnnnn (0 R N | AR | B RN 3.353 |...... RICTA VN (R R 1,005 |ooeeeeiiinnns 5,208 |....12/17/2019 ...|....01/26/2032 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS .. |- TAFE L .. 957,561 |...97.9714 |... ... 967,166 O 9129 |0 o0 e 4.250 |...... 5.393 . 42,190 |....06/15/2022 ...|....07/19/2039 ...
33768N-AA-0 ..... FKH 2022-SFR1 A - CMBS .. 4. | TAFE L .. 990,089 |...97.9795 |... ....989,229 LU SRR (<411 )N N | I RPN | ) AN 4.145 |...... 4.139 . 41,041 |....04/05/2022 ...|....05/19/2039 ...
34417R-AB-2 ..... FOCUS 221 A2 = ABS ....eieeeeeeeeeeeemeneeeeeemeneeees foee ven | s 4 s .. 2.BFE ..|... . 102.0376 |... ....977,500 JLU N N | [ APPSRt | B ISP | ) AU 7.206 |...... 7.206 . 70,439 |....06/28/2022 ...|....07/30/2052 ...
34960N-AN-6 ... FCBSL 3R B1R - CDO ... [CRR—. 45 ... 1.CFE ..|... .100.0107 |... ....999,252 LU R (1411 N MO | I RPN | ) FO 6.624 |...... 6.709 . 74,384 |....06/07/2018 ...|....04/18/2031 ...
36166V-AA-3 ..... GCl 201 A - ABS (V- 4 |- 1LFFE L ...92.2025 |... ....482,519 0 [ 6,185 |0 o0 e 2.820 |...... 6.361 . 15,109 |....08/02/2023 ...|....10/18/2045 ...
36166V-AE-5 ..... GCl CREDIT SUISSE A - ABS . | 1R FE L ...80.8835 |... ....685,276 L RN - I N | RPN | B SN 2.380 |...... 2.381 . 16,313 |....06/04/2021 ...|....06/18/2046 ...
38175B-AA-2 ..... GOCAP 36 A - CDO ... .. 1.AFE ..|... . 100.1488 |... JL I O (101N FORRRPPt | B IUUUPRPRRPIN | ) AU 6.116 |...... 6.023 . 19,598 |....02/23/2018 ...|[....02/05/2031 ...
38178G-AA-8 ..... GOCAP 49 AR - CDO 1AFE .. . 100.1250 |. .0 .6.409 |......7.131 . 72,659 |....08/06/2021 .. 08/26/2033
39809P-AA-3 . GSTNE 2021-FL3 A - CMBS 1AFE .. ...99.8356 |. .0 .5.532 |......5.639 . 84,842 |....07/29/2021 .. 07/15/2039
43133J-AA-6 . HITR 2019-2 A1 - CDO . .1.CFE .. ...97.0000 |. .0 ......6.535 |......6.671 . 65,378 |....04/16/2019 .. 05/23/2039 ...
43990E-AA-9 ..... HORZN 241 A - ABS .. 1.F FE ..|... ...96.8862 |... ....987,479 O e (D o0 o0 e 5.375 |...... 5.375 . 12,975 |....09/06/2024 ...|....09/15/2049 ...
466365-AD-5 ..... JACK 2022-1 A21 - ABS |- 2.BFE ... . ...95.0385 |... .... 1,417,500 LU RN | N | RN | B SN 3.445 |...... 3.459 . 48,833 |....02/02/2022 ...|....02/26/2052 ...
476681-AD-3 ..... JUIKE 241 A2 - ABS .... |--2.BFE ... .. 1,000,000 |...98.7518 |... ....1,000,000 O 0 0 [0 e 5.636 |...... 5.635 ....12/11/2024 ...|....02/16/2055 ...
477600-AC-7 ..... JIMMY 2022-1 A21 - ABS . .. 2.BFE ..|... 4,875,000 |...96.5596 |... ....4,875,000 O o0 o0 [0 e 4.077 |...... 4.097 .. 198,754 |....03/09/2022 ... |....04/30/2052 ...
48254V-AE-3 ..... KKRLP 111 A2 - CDO .. 1.AFE ..|... ..900,000 |. 100.3461 |... J I N | I FORRRRRt | B ISP | B AU 6.429 |...... 6.473 ... 65,577 |....08/20/2021 ...|....10/21/2030 ...
50203V-AC-5 ..... LJVI | A2 - CDO .. 1.AFE ..|... ...2,972,775|...96.1622 |... LU RN | N | RN | B SN 3.590 |...... 3.606 .. 106,723 |....03/10/2022 ...|....04/28/2034 ...
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS .. 1.AFE ..|... .. 1,070,181 ]...99.6395 |... 1,066,323 |.... . ....1,070,181 O [0 0 [0 e 5.590 |...... 5.624 ... 69,793 |....06/10/2021 ...|....07/18/2036 ...
56577G-AA-7 ..... MRNON 2020-1 A - CDO ... .. 1.AFE ..|... . 100.5272 |... 697,219 |.... ..693,563 |.. 693,563 O o0 o0 [0 6.868 |...... 6.835 . 53,064 |....11/20/2020 ...|....01/17/2034 ...
61034J-AC-4 ..... MCMML X111 A2 - CDO .. 1AFE .. ...94.7135 |. ..947,135 |. .1,000,000 .1,000,000 |.. .0 .3.270 |......3.283 . 32,700 |....02/09/2022 .. 02/24/2034
62947A-AF-0 ..... NPRL 2021-1 A1 - ABS . 1FFE .. ...94.60% |. .. 2,352,753 |. . 2,486,802 .2,486,400 |.. .0 .2.230 |......2.250 . 55,456 |....08/03/2021 .. 03/20/2051
6295501-AA-2 . NZES 21FNT2 A - RVBS . .2.CFE .. ...96.4799 |. ..372,336 | ..385,921 .385,920 |.. .0 .3.228 |......3.228 . 12,458 |....05/18/2021 .. 05/25/2026
63943D-AA-T7 . NAVTR 241 A - ABS .. 1FFE .. ...97.6000 |. ..2,381,905 |. . 2,440,476 . 2,439,600 |.. .0 .5.400 |......5.403 . 29,652 |....00/13/2024 .. 08/16/2049 ...
64830Y-AC-1 ..... NZES 2021-FNT1 A = CMO/RMBS ....cevveeeeeeeimiieeeees feen e .2.CFE .. ...97.1208 |. ..333,698 |. ..343,591 .343,590 |.. .0 ......2.981 |......2.981 . 10,239 |....08/12/2021 .. 03/25/2026 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO .. 1.AFE ..|... s . 100.0924 |... . 890,000 |.. ... 890,000 O o0 o0 [0 6.168 |...... 6.210 .61,777 |....08/02/2021 ...|....07/16/2029 ...
69120T-AA-4 ..... ORTF 2020-1 A1R - CDO ... .. 1.AFE ..|... 1,000,000 . 100.8415 |... .1,000,000 |.. ,000,000 JL I I | I FORRRRRt | B IUUUPRRPRRRPIN | ) AU 7.706 |...... 7.814 | AL ... . 85,010 |....08/07/2023 ...|....10/15/2035 ...
701630-AE-8 ..... PARLI 2R AR - CDO .. 1.AFE ..|... . 100.1944 |... 312,060 O 0 o0 [0 6.129 |...... 6.891 | JAJO .... . 28,018 |....11/15/2021 ...|....10/20/2031 ...
72353P-AA-4 ... PION 1 A - ABS .. 2.BFE ..|... s ...95.8240 |... . ....282,553 O e (78) 0 o0 e 3.967 |...... 4.048 [MON ..... . 11,216 |....05/23/2019 ...|....06/15/2044 ...
74983D-A0-0 ..... RACEP 10R A2R - CDO ... .. 1.AFE ..|... 1,000,000 . 100.2002 |... A, ....999,657 O e (161 0 [0 e 6.337 |...... 6.401 | JAJO ... . 71,567 |....07/12/2018 ...|....07/25/2031 ...
8502211-AP-9 ..... SCFT 2020-A A - ABS .. .. 1.AFE ..|... ...91.8538 |... 223,775 |.... ...243,613 O e 0 [0 e 1.970 |...... 1.980 ...4,799 |....09/16/2020 ...|....09/26/2037 ...
85208U-AA-2 ..... SPRTE 211 A - ABS .. 1FFE .. ...95.5969 |. ..847,205 |. .820,558 |.. .0 .3.750 |......8.134 . 33,204 |....06/26/2023 .. 11/15/2046 ...
86212X-AL-4 ..... STR 241 A1 - ABS . 1AFE .. . 100.6527 |. .. 1,504,758 |. 1,494,682 |.. .0 .5.690 |......5.691 . 57,183 |....04/05/2024 .. 05/20/2054
86212X-AM-2 ..... STR 241 A2 - ABS . 1AFE .. . 100.2347 |. 1,498,509 |. 1,494,928 |.. .0 .5.700 |......5.700 . 57,283 |....04/05/2024 .. 05/20/2054
864300-AG-3 ..... SUBWAY 243 A21 - ABS . .2.BFE .. ...97.3750 |. .. 1,947,500 |. .2,000,000 |.. .0 .5.246 |......5.280 . 13,698 |....09/06/2024 .. 07/30/2054
87267C-AA-6 ..... TRP 211 A - ABS ..... 1FFE .. ...92.9799 |. .. 2,244,008 |. .2,348,097 |.. .0 ......2.070 |......3.285 . . 49,960 |....11/03/2022 .. 06/19/2061 ...
87342R-AC-8 ..... BELL 2016-1 A23 - ABS |--2.BFE ... .. 922,852 |...99.8054 |... 935,676 |.... 935,063 O e 4,877 0 o0 e 4.970 |...... 5.197 [FMAN ... . 46,594 |....06/16/2022 ...|....05/25/2046 ...
87342R-AG-9 ..... BELL 2021-1 A21 - ABS ... |- 2.BFE ... .1,759,872 |...93.3784 |... 1,972,502 |.... .... 1,919,669 LU SRR £ 15TV I N | I RPN | ) AN 1.946 |...... 6.633 [FMAN .... 41,107 |....11/10/2022 ...|....08/25/2051 ...
87342R-AH-T ..... BELL 2021-1 A22 - ABS ... .. 2.BFE ..|... .. 1,267,080 |...88.6737 |... 1,306,829 |.... .. ....1,337,307 0 28,212 o0 o0 e 2.29% |...... 4.846 [FMAN ... . 33,808 |....06/22/2022 ...|....08/25/2051 ...
88603U-AA-7 ..... THRST 2021 A - ABS .. 1.F FE ..|... .. 563,784 ]...95.7039 |... ..603,579 |.. O 9,855 |0 [0 4.163 |...... 7.226 [MON ..... . 16,751 |....04/17/2024 ...|....07/16/2040 ...
89609V-AA-7 ..... TRIBUTE RAIL LLC - ABS . .. 1.F FE ..|... .. 978,402 |...99.0611 |... 1,087,776 |.. O [ 14,735 |0 o0 e 4.760 |...... 6.768 | MON ..... . 49,395 |....11/17/2022 ...|....05/17/2052 ...
896160-AA-9 ..... TCN 2022-SFR1 A - CMBS .. .. 1.AFE ..|... ..996,671...97.2612 |... . O e 3,781 |0 [0 e 3.8 |...... 4.319 [MON ..... . 38,432 |....03/23/2022 ... |....04/19/2039 ...
89656C-AA-1 ..... TRL 2010-1 NTS - ABS .... .. 1.F FE ..|... .. 855,567 |...99.0474 |... ....835,438 0 [ (4,085) |0 o0 e 5.194 |...... 4.244 |NON ... . 42,196 |....01/17/2019 ...|....10/16/2040 ...
89656Y-AB-1 ..... TRL 202 A2 - ABS . .. 1.F FE ..|... 1,666,875 |...92.3661 |... s ....1,798,093 O 61,818 |0 [0 2.560 |...... 6.490 [MON ..... .51,200 |....10/14/2022 ...|....11/19/2050 ...
89683L-AA-8 ..... TRP 212 A - RMBS . 1.FFE .. 748,068 |...93.1358 |. 830,178 .765,854 |.. .0 ...n2.150 |......5.885 . . 14,874 |....02/16/2024 .. 06/20/2051 ...
89822P-AA-1 ..... TFINS 201 A1 - CDO .... .. 1.CFE ..|... ,427,519 |. 100.0244 |... . 1,427,519 |. ... 1,427,519 O 0 0 0 3.321 |...... 8.038 | JAJO ... . 47,408 |....07/15/2020 ... |....04/16/2040 ...
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898912-AA-8 ..... TROP 2024-1 A2 = ABS ....covvvvvnniiiviiniineevrinineees foen ven | s 4 s L 2BFE | 2,000,000 |...97.6068 |.............. 1,952,136 |oevvnnnnnnnns 2,000,000 |.eeevenninnns 2,000,000 |oeeevenrirreennnd0 fooeiiiiiiiiiinn0 0 [0 6.291 [...... 6.291 [FMAN .... ....08/15/2024 ...|....08/20/2054 ...
91823A-AU-5 ..... VBTEL 2022-1 C21 - ABS .... 4 | LFFE L .. 1,000,000 |...94.4789 |... 1,000,000 |...eeeeeenneenn o0 0 o0 e 3.156 |...... 3477 |MON ..... ....02/18/2022 ...|....02/15/2052 ...
92259K-AA-8 ..... VCC 2022-4 A = CMBS/RMBS .......ccevvvvnniiivinnnnninnns foun oe 4 [ TAFE L .. 1,086,748 |...96.7511 |... 01,086,243 [onniiiiiiennn0 i (390) [0 o0 5.280 |...... 5.557 [MON ..... ...08/05/2022 ...|....08/26/2052 ...
92259T-AA-9 ... VCC 2021-1 A - CMO/RMBS ... 4 | LA FE L .. 590,268 |...83.6169 |... 00590,108 |eeeeeeeeeeenn0 e (78) o0 [0 1.400 |...... 1.373 [MON ..... ....05/10/2021 ...|....05/25/2051 ...
92259M-AA-2 ... VCC 244 A - RUBS 4 [ TAFE L .. 944,358 |...99.7065 |... 944,351 |0 [ (T) 0 0 6.030 |...... 6.001 [MON ..... ....08/06/2024 ...|....08/25/2054 ...
92737D-AA-6 ..... VINEB 24SFR1 A - CMBS ... 4 | LA FE L .. 940,254 |...95.6015 |... ..949,564 |..oeiiiiiienn0 9,310 |0 0 4.500 |...... 5.724 [MON ..... ...02/15/2024 ...|....03/19/2041 ...
95058X-AE-8 ..... WEN 2018-1 A22 - ABS .... 2 e [ 2B FE L ...95.7937 |... 20869,626 |ooevenniiiiinnnn0 e 16,151 0 0 3.884 |...... 6.209 | MJSD ... ....10/06/2022 ...|....03/16/2048 ...
95058X-AG-3 ..... WEN 2019-1 A21 - ABS .... 2 ... .. 2.BFE ..|... ...97.6643 |... .. 889,919 |0 [0 0 0 3.783 |...... 3.800 |MJSD ... ...06/13/2019 ...|....06/15/2049 ...
96034J-AA-4 ..... WESTR 2022-1 A - ABS . 4 1AFE .. ...98.01% |. ..278,097 277,634 |.. .1.788 |......2.004 ....01/14/2022 .. 08/20/2036
97064G-AA-1 ... WESTF 2021-A A - ABS . 4 1.FFE .. ...88.9609 |. .1,297,909 01,297,852 |.. .3.104 |......3.125 ....05/07/2021 .. 05/15/2046
974153-AB-4 ..... WSTOP 201 A2 - ABS . 2 .2.BFE .. ...93.4821 |. ..985,000 927,950 |.. ......2.841 |......5.042 . ...06/02/2022 .. 12/05/2050 ...
974153-AE-8 ..... WSTOP 241 A2 - ABS .... . ceeeene |2 i |- 2.BFE L. . 100.1933 |... .1,000,000 |.. 1,000,000 |...eeeeevnnneni0 o0 0 o0 e 5.858 |...... 5.858 | MJSD ... ....11/19/2024 ...|....12/05/2054 ...
98920M-AA-0 ..... ZAXBY 211 A2 = ABS ...oviiiiiiviiiiiiiiiiiininiiiiinenes foee ven | s 4. L2BFE | 1,791,689 |...90.8221 |.............. 1,757,408 [.............. 1,935,000 [.oovevvnnnnnns 1,835,840 |..oovvenennnnnn0 i 23,346 iviiinnn0 0 | 3.238 |...... 4.828 | JAL ... ...01/18/2028 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 111,413,743 [ XXX 110,401,721 114,456,436 112,548,511 54,441 589,312 0 0 XXX XXX XXX 572,802 4,201,149 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 412,220,114 | XXX 402,015,724 425,040,074 413,287,669 63,339 1,210,832 46,603 0 XXX XXX XXX 3,493,483 15,702,212 XXX XXX
58551T-AA-5 ..... |MELLON CAPITAL IV tiveiiiiiiiiiiiiini it | ...... | ....... |2,5 ......... 2AFE e 2,000,000 |...86.5000 |.............. 1,730,000 [...ccvvvnnnnns 2,000,000 |..eeeunnnnnnns 2,000,000 J.ieeeuniiiinnns [ [ [ 0 )...... 5.181 |...... 5.256 [MJSD ... |ieeeeeiiiiiinnns 3,454 |.ivivinnnnnns 122,879 [....06/12/2007 ...|....06/29/2049 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 2,000,000 [ XXX 1,730,000 2,000,000 2,000,000 0 0 0 0] XXX XXX XXX 3,454 122,879 XXX XXX
1309999999. Total - Hybrid Securities 2,000,000 | XXX 1,730,000 2,000,000 2,000,000 0 0 0 0 [ XXX XXX XXX 3,454 122,879 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
35180Y-AB-9 ..... |FRANCHISE GROUP, INC. - INITIAL TERM LOA ............ | ...... | ....... |5 ......... |6 FE . |, 643,577 [...57.2500 |.......ccevnnnnns 655,123 [....covunnnnns 1,144,320 [.ooiiiinnnnnnns 655,123 |......... 322,012 |..eeunnnnns 2,783 |......... 470,424 .. 0 ]....10.392 |..... 10.596 |JAJO ... fooeeiiiiinnnnns 22,320 |iieiinnnnnnns 160,782 |....08/19/2024 ... |....03/10/2026 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 643,577 [ XXX 655,123 1,144,320 655,123 322,012 2,783 470,424 0 XXX XXX XXX 22,320 160,782 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 643,577 | XXX 655,123 1,144,320 655,123 322,012 2,783 470,424 0 XXX XXX XXX 22,320 160,782 XXX XXX
2419999999. Total - Issuer Obligations 182,546,780 | XXX 181,736,457 184,421,903 182,970, 173 30,726 240,088 0 0 XXX XXX XXX 2,648,720 7,833,246 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 128,874,584 [ XXX 120, 136, 050 136,670,557 128,353,063 (21,829) 358,056 46,603 0 XXX XXX XXX 340,961 4,175,622 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 970,042 [ XXX 970,699 970,979 970,909 0 (33) 0 0] XXX XXX XXX 3,597 49,317 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 152,586,821 | XXX 147,731,240 155,079, 110 153,442,798 54,441 482,933 0 0 [ XXX XXX XXX 817,399 5,543,263 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 643,577 [ XXX 655,123 1,144,320 655,123 322,012 2,783 470,424 0 XXX XXX XXX 22,320 160,782 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 465,622,704 | XXX 451,229,570 478,286,870 466,392,066 385,351 1,083,827 517,028 0 XXX XXX XXX 3,832,998 17,762,291 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 191,553,136 1B..$............ 17,083,339 1C..$.......... 10,699,738 1D ..$.............. 4,346,537 1E..$............ 4,804,311 1F .$.......... 23,392,715 1G..$............ 19,908, 188
1B  2A..$ .43,267,820 2B ..$.. ...79,200,968 2C..$ .. ...65,115,861
1C 3A..$.. 1,920,950 3B..$.. .2,030,000 3C..$.. .1,000, 000
1D 4A .8 .. ...0 4B..$ 0 4C..$ 0
1E 5A..$.. .1,024,751 5B..$ 5C ..$
1F  6...% ....655,123
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06055H-AB-9 ... [BANK OF AMERICA CORP ........coovvvvvvvniennns [evneennen [ | 2,000,000.000 |.... .... 2,020,000 |..... 101.000 ..2,020,000 ... 122,500 [... 0. 0. ....0|.. 2.B FE ..|.. 04/19/2022 ..
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP ............... | i f s 1,000,000.000 |.... 990,000 0. 0. ....0[.. 2.A FE ..|.. 06/12/2020 ..
190750-AC-6 ... |COBANK ACB ........ummmmmnnnnnnnniniiininnnns | evvvvvennns | eeveens 1,500,000.000 |.... ... 1,492,500 0. 0. ....0|.. 2.B FE ..|.. 04/05/2016 ..
190750-AE-2 ... [COBANK ACB ....evvvvvviiininieiiiiiinieeceinnns | eeeeeeennnn [ eeeeee 2,000,000.000 |.... .... 2,007,500 0. 0. ....0|.. 2.B FE ..|..08/16/2022 ..
28852N-40-6 ... [ELLINGTON FINANCIAL INC .. - ....40,000.000 |.... .... 1,034,800 0. 0. ....0[.. 2.A PL ..[.. 02/02/2023 ..
404280-CQ-0 ... [HSBC HOLDINGS PLC -1C.. 1,000,000.000 |.... . 0. 0. ....0[.. 2.C FE ..[.. 03/02/2021 ..
59156R-BT-4 ... [METLIFE INC ..o v [ | 1,000,000.000 |.... .... 1,002,500 |..... 100.250 [...vvvvennneee 1,002,500 0. 0. ....0|.. 2.B FE ..|..03/20/2018 ..
665859-A0-7 ... [NORTHERN TRUST CORP ........coovvvvrvveennnnnns [ [l 2,000,000.000 |.... .... 1,960,000 |...... 98.000 [..vvvvrnnnnnns 1,960,000 0)f.. 0. ....0[.. 2.A FE ..|..08/01/2016 ..
693475-BP-9 ... [PNC FINANCIAL SERVICES GROUP INC .. .... 1,006,250 .. 1,006,250 0. 0. ....0|.. 2.B FE ..|.. 02/02/2023 ..
898320-AF-6 ... [ TRUIST FINANCIAL CORP .. .966,250 |.. ..966,250 |.. 0 0 .0[.. 2.C FE ..|..06/16/2020 ..
902973-15-5 ... |US BANCORP .. .2,180,000 |.. ..2,180,000 [.. . 2,500,000 0 0 .0|.. 2.B FE ..|.. 03/22/2006 ..
902973-86-6 ... |US BANCORP ..... .872,060 |.. .725,000 . 32,539 0 0 .. 32,539 .0[.. 2.B FE ..|..09/21/2011 ..
949746-TD-3 ... [WELLS FARGO & CO .- 2,000,000.000 |.......1,000.00 |....... 0.000 |.... .... 1,940,000 .2,000,000... .. 100,000 |... 0. 0. ...100,000 ... ...0].. 2.B FE ..|..01/19/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 18,355,610 XXX 18,355,610 18,725,000 144,536 1,092,499 0 775,629 (40) 0 775,589 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 18,355,610 XXX 18,355,610 18,725,000 144,536 1,092,499 0 775,629 (40), 0 775,589 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4509999999 - Total Preferred Stocks 18,355,610 XXX 18,355,610 18,725,000 144,536 1,092,499 0 775,629 (40) 0 775,589 0] XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B..$ .. 1C.$.. .0 1D..$.
1B 2A.. 2B..$.. 2C..$ .. . 1,850,000
1C 3A.. 3B..$.. 3C..$..
1D 4A 4B ..$ .. 4C ..$ ..
1E 5A 5B..$.. 5C..$..
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
09628D-10-4 ... [BLUESTEM GROUP ORD ......ceeeevemunreermmmnnnereermnnnnnes [orvvvmnnnns | evvevnns]ovmiieeeecens 1,378.000 [-.eeeeeeeeeeeeeeeee 1 0.010 .. 12/31/2014 ..
37045V-10-0 ... [GENERAL MOTORS ORD ... .12,200.000 |.... . 53.270 |.. .. 07/24/2015 ..
38741L-10-7 ... 118,361,000 [.eeeeeeeeiieeeen 37,277 e 2.790 .. .. 11/02/2017 ..
75574U-10-1 ... [READY CAPITAL ORD .....cceuvviiiirvnnnniiriennnnnnnnnenns [oereennnnns | oevevnns]iviiniiniiinnnnnnns 23,800.000 |..evvennneennnn... 162,316 ... ... 6.820 |.iiviiiiiiinns 162,316 [...oovvvninns 243,950 [...oiiiiiiiiinnnnns 5,950 |oooiiiiiiiinnnns IR T( I [ I (81,634)] .. 03/22/2021 .. .eees aennns
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 849,501 XXX 849,501 690,217 6,618 39,335 0 116,021 28,113 87,908 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 849,501 XXX 849,501 690,217 6,618 39,335 0 116,021 28,113 87,908 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

59530Z-7Z-3 ....[MID-CONTINENT ASSURANCE COMPANY ........cceeeeeveeeees |evvemnnnns | evvvnnns]onnnneeeennnnns. 100,000.000 |................ 22,160,165 |........221.602 |............. 22,160,165 |................. 5,000,000 712,221 een0]..08/3171992 ... e
595301-7Z-8 ... [MID-CONTINENT EXCESS AND SURPLUS INS ... 15,000,000 586,405 a0, 12/29/2009 L) eeenns e
59539#-10-2 ... [MID-CONTINENT SPECIALTY INS SERV INC JURN (R (SRR IR 1,000.000 100,000 een0]..06/15/2009 .| s wennnn
67920@-10-4 ... [OKLAHOMA SURETY COMPANY ....10,000.000 17,589,286 . 17,589,286 [.....ccevennnnnns 3,400,000 .. 545, 545,158 ...0].. 12/31/1980 ..|..ceun ...
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 58,956,873 XXX 58,956,873 23,500,000 0 0 0 1,859, 196 0 1,859, 196 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 58,956,873 XXX 58,956,873 23,500,000 0 0 0 1,859,196 0 1,859, 196 0 XXX XXX

5989999999 - Total Common Stocks

59,806,374 XXX 59,806,374 24,190,217 6,618 39,335

1,975,217 28,113

1,947,108

5999999999 - Total Preferred and Common Stocks

78,161,984 XXX 78,161,984 42,915,217 151, 154 1,131,834

2,750,845 28,113

2,722,692

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

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

0 2B.. .0 2C..$

0 3B.. 0 3C..%
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820KX-8 ......... UNITED STATES TREASURY ...utusessessessesetetest et este st ettt sne e nnens | cneenesncancanes [ons 107/15/2024 ... [MATKETAXESS v tvetsetsetstt st see st st st et et st st e bbbttt ettt st sb sttt st snesernnrnnrne |sresrenrenrennennennennennennenrens |sresrenrennenrennennennens 502,980 |..veviiiiiiiiinieienes 500,000
0109999999. Subtotal - Bonds - U.S. Governments 502,980 500,000
00449T-AA-3 ......... ACHM 24HE1 A - RMBS [ ec04724/2024 .. L JETFEIIES 1.viuviueieeeietee ettt ettt [rerr e o 1,499,924 |.. ... 1,500,000 |..
008252-AR-9 ......... AFFILIATED MANAGERS GROUP INC . .+ |--.-08/15/2024 ... | CITIGROUP ... 2,484,825 |.. ... 2,500,000 |..
025816-DR-7 ......... AVERICAN EXPRESS CO .|....04/25/2024 ... | JP Morgan .. ....1,000,000 |..
03063U-AA-9 ......... AVERICOLD REALTY OPERATING PARTNERSHIP L ... . |--..09/05/2024 ... | CITIGROUP .. ....1,000,000 |.. ....1,000,000 |..
03770D-AA-1 APDESO 6.9 2029 144A ... ...09/16/2024 ... Bank of America Merrill Lynch .. ... 1,040,310 |.. ....1,000,000 |..
03837A-AA-8 .........[APTIV PLC ....09/09/2024 .. | GOLDMAN .. .99, 120 . 1,000,000
04684A-AA-0 ......... AONL 3 A1 - CDO .. . |-...04/30/2024 ... | GOLDMAN .. ....2,000,000 |.. 2,000,000 |..
049915-AA-9 ......... ATLX 24RPL1 A1 - RUBS .. +|--..09/10/2024 ... ... 1,454,894 |.. 1,500,000 |..
06759L-AD-5 ......... BARINGS BDC INC .|-...02/07/2024 ... | WELLS FARGO SECURITIES LLC 989,480 |.. 1,000,000 |..
092113-AX-7 oeeeee BLACK HILLS CORP +|--..05/13/2024 ... | WELLS FARGO SECURITIES LLC .r. 1,995,740 |.. 2,000,000 [..
09581J-A-8 ......... BLUE OWL FINANCE LLC . .|....04/11/2024 ... |Bank of America Merrill Lynch .. 1,000,000 |..
102104-AA-4 CLDCD 241 A2 - ABS ... 11/22/2024 ... | GUGGENHE IM 1,000,000 |..
11271L-AM-4 .........|BROOKFIELD FINANCE INC . 06/17/2024 ... |DEUTSCHE BANK SECURITIES, INC. . 1,999,880 .2,000,000
12306T-AA-6 .........|BJETS 242 A - ABS .. 09/06/2024 ... |Bank of America Merrill Lynch .999,977 . 1,000,000
12545E-AK-2 ........ | OWHL 2007-J2 2A9 - CMO/RIBS . 11/01/2024 ... | CREDIT SUISSE ..evveuvenvenienene . 1,150 . 1,150
125491-AT-7 .........|Cl FINANCIAL CORP .. 05/22/2024 ... Bank of America Merrill Lynch .989,800 . 1,000,000
126694-HN-1 ......... | CWHL 2005-25 A9 - CMO/RVBS 08/01/2028 .. [ DITECE vttt ettt ettt ettt et e e e et e e e b e b e s e b e e e b e a e b et e sn e n e e nnesnenne e [rerne e oo 0 foeeeeee 9
127387-AP-3 ......... CADENCE DESIGN SYSTEMS INC .. +|----00/04/2024 ... |Bank of America Merrill Lynch .. ....998,100 |.. ....1,000,000 |..
14576A-AA-0 ......... CARM 201 A1 - RIBS ... +|-...02/16/2024 ... | DEUTSCHE BANK SECURITIES, INC. ... 592,548 |.. .681,917 |..
16150X-AB-8 ......... CHASE 248 A3 - RIBS .. +|--.-10/31/2024 ... | MORGAN STANLEY CO ....919,451 |.. ....936,424 |..
161930-AB-8 ......... CHASE 24RPL2 A1A - RUBS ... . |....05/23/2024 ... | JP Morgan . 1,726,281 | .+..2,000,000 |..
20020F-AA-8 ........ DC 24HLTN A - CMBS +|----03/21/2024 ... | MORGAN STANLEY CO ...
26209X-AH-4 ........ HONK 2024-1 A2 - ABS ... ...06/28/2024 ... | BARCLAYS CAPITAL INC FIXED INC .
31684G-AA0 ......... FIGRE 24HE3 A - QMO .| P Morgan
31684H-AA-8 ......... FIGRE 24HE1 A - RIBS ... . | GOLDMAN .. .
31684J-AA-4 ........[FIGRE 24SL1 A1 - RUBS 10/31/2024 ... | GOLDMAN .999,990 . 1,000,000
31684U-AA-9 .........|FIGRE 24HE4 A - RUBS ... 09/09/2024 ... | GOLDMAN . 1,499,974 . 1,500,000
31739P-AA-5 .........|FASST 2022-S3 A1 - CMO/RVBS . 08/25/2024 ... [Direct ... .. 14,588 .. 14,588
35250V-AA-2 ......... FRANKLIN BSP CAPITAL CORP ... +|-...04/29/2024 ... | JP Morgan .. ....989,080 |..
36267-AF7 ......... GSMBS 2022-PJ6 A4 - CMO/RMBS .. ween|----04/25/2024 .. | GOLDMAN . ....736,840 |..
37190A-AB-5 ......... GENPACT LUXENBOURG SARL . |-...05/30/2024 ... | GOLDVAN .. ....996,680 |.. .. .0
37950E-AC6 ......... GLOBE LIFE INC o[-+--08/20/2024 ... |Bank 0f AMErica Merrill LYNCR o..eruereereisueseeseeseeseeseeseeseeeeeseeseeseeseeseeseesseseesseseesseseessesnnssennnas [oeseesnesnesnesnsseeseeseeseesenans [erseeseeneeneesenneeneas 2,494,975 |.. ... 2,500,000 |.. ....0
38141G-A9-5 ......... GOLDMAN SACHS GROUP INC ... +|-...04/18/2024 ... | GOLDMAN ....1,000,000 |.. ,000,000 |.. .0
38179R-AA-3 GOLUB CAPITAL PRIVATE CREDIT FUND ... ...09/05/2024 ... | SWBC SECURITIES INC ... 989,520 |.. ,000,000 |.. ....0
43990E-AA-9 ......... [HORZN 241 A - ABS ....09/06/2024 ... |MITSUBISHI UFJ SECURITIES .999,979 . 1,000,000 .0
461070-AV-6 ......... INTERSTATE POWER AND LIGHT CO . .+ |--..09/04/2024 .. | GOLDMAN ....997,920 |.. ,000,000 |.. ....0
466301-AL-4 ........ JPUNT 2007-S2 111 - CMO/RUBS .. <|--..10701/2024 ... |Direct .. .0
46647P-EH-5 ........ JPHORGAN CHASE & CO +|----04/15/2024 ... | JP Morgan .. ,000,000 |.. ....0
47103M-AA6 ........ JANUS HENDERSON US  (HOLDINGS) INC .. +|-...09/05/2024 ... | CITIGROUP .. ,000,000 |.. .0
476681-AD-3 ......... JUIKE 241 A2 - ABS o |----12/11/2024 .. | GUGGENHEIM . ,000,000 |.. .0
50205P-AA-0 ......... LHONE 24RTL4 A1 - RVBS . +|-...07/30/2024 ... | NOMURA SECURITIES/FIXED INCOME . .. ,000,000 |.. 0
531542-AB-4 ......... LIBERTY UTILITIES CO .... ...02/23/2024 ... | TORONTO DOMINION BANK LONDON .... ... 1,004,330 |.. ,000,000 |.. 9
55287A-AA-3 ......... NFRA 24RPL1 A1 - RNBS ...07/19/2024 ... |VELLS FARGO SECURITIES LLC ... .. 1,802,766 |.. .+..2,000,000 |.. .5,19%
61747Y-FR-1 .........[ MORGAN STANLEY ......... 04/17/2024 ... | MORGAN STANLEY €O . 1,000,000 . 1,000,000 .0
61774A-AE-3 .........[NORGAN STANLEY DIRECT LENDING FUND 05/14/2024 ... [ TRUIST ... .988,900 . 1,000,000 .0
63943D-AA-7 . L [NAVTR 241 A - ABS ............. ....09/13/2024 ... | CITIGROLP .. . 2,499,103 . 2,500,000 .0
647551-AF-7 NEI MOUNTAIN FINANCE CORP ... .|....01/25/2024 ... |Bank of America Merrill Lynch .. 1,979,280 |.. 2,000,000 |.. .0
649840-Cii-3 NEIl YORK STATE ELECTRIC & GAS CORP ... ...08/01/2024 ... [MITSUBISHI UFJ SECLRITIES , 1,000,000 |.. ....0
67080L-AD-7 .........[NUVEEN LLC ...ovvvvrnennee. 04/08/2024 ... |Bank of America Merrill Lynch .. 1,997,280 . 2,000,000 .0
67120T-AA-8 .........[NYNT 24BPL2 A1 - RUBS 05/23/2024 ... | PERFORMANCE TRUST CAPITAL PARTNERS 1,999,958 . 2,000,000 .0
682680-CD-3 .........[ONEOK INC ....ocvvnennee. 09/10/2024 ... | GOLDMAN .. . 995,640 . 1,000,000 .0
69381J-AA-0 . .| PRPM 24RCF5 A1 - RUBS 08/02/2024 ... | GOLDMAN . 1,950,458 . 2,000,000 .0
69381L-AA-5 PRPM 24RPL3 A1 - RUBS ... ...11/04/2024 ... [NOMURA SECURITIES/FIXED INCOME . 963,924 |.. .... 1,000,000 |.. .0




L€
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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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
693987-AA-7 ......... PRPM 24RCF2 A1 - RMBS .|...03/28/2024 ... | GOLDMAN ... 1,902,320 |.. .... 2,000,000 |..
71845J-AC-2 ......... PHILLIPS EDISON GROCERY CENTER OPERATING . . |--..09/09/2024 ... | JP Morgan .. 984,580 |.. .... 1,000,000 |..
718547-AU-6 ......... PHILLIPS 66 CO . |-...09/09/2024 ... | TORONTO DOMINION BANK LONDON ... .... 1,031,310 |.. .... 1,000,000 |..
73071J-AA-T ......... PNT 2023-1 A1 - RVBS . ...02/21/2024 ... |BARCLAYS CAPITAL INC FIXED INC .
TAABN-AA-4 ......... PRPM 24RPL4 A1 - RMBS ... LG 11722/2024
749380-AB-0 . .| RCKT 24INV1 A2 - RMBS 06/13/2024 ... |Bank of America Merrill Lynch .
749410-AA-4 . ..| ROKT 24CES6 A1A - RWBS . 08/14/2024 ... |Bank of America Merrill Lynch .. . 1,000,000
T4942A-AA-1 . .| ROKT 24CES3 A1A - RMBS . 04/18/2024 ... | BARCLAYS CAPITAL INC FIXED INC . . 999,997 . 1,000,000
7591EP-AV-2 ......... REGIONS FINANCIAL CORP .... .|-...09/03/2024 ... | BARCLAYS CAPITAL INC FIXED INC . 1,000,000 |.. 1,000,000 |..
79581V-AA-0 ......... GRADE 24CES1 A1 - RMBS veer|....08/19/2024 ... ....999,977 |.. ,000,000 |..
79588T-AF-7 ......... SAMMONS FINANCIAL GROUP INC . ..|....03/25/2024 ... [WELLS FARGO SECURITIES LLC ... 997,790 |.. ,000,000 |..
81749E-AA-3 ......... SEMT 24HY A1A - RMBS .|---.10/28/2024 ... |Bank of America Merrill Lynch ....985,220 |.. ,000,000 |..
829932-AC-6 ......... SIXTH STREET LENDING PARTNERS . .|--..09/09/2024 ... |Bank of America Merrill Lynch ...998,410 |.. ,000,000 |..
8426EP-AH-1 ......... SOUTHERN COMPANY GAS CAPITAL CORP .. . |--..09/03/2024 ... | CITIGROUP 996,550 |.. ,000,000 |..
86212X-AL-4 ......... STR 241 A1 - ABS . |-...04/05/2024 ... | CITIGROUP ,499,677 |.. ,500,000 |..
86212X-AM-2 ......... STR 241 A2 - ABS ...04/05/2024 ... |CITIGROUP .. 1,499,926 |.. 1,500,000 |..
864300-AG-3 . ..| SUBIIAY 243 A21 - ABS . 09/06/2024 ... | BARCLAYS CAPITAL INC FIXED INC . . 2,000,000 . 2,000,000
866677-AE-7 . ..| SUN COMMUNITIES OPERATING LP 02/22/2024 ... | GOLDVAN .. .813,270 . 1,000,000
872652-AA-0 . ..| TPG OPERATING GROUP Il LP ...... 02/29/2024 ... |Bank of America Merrill Lynch . 1,998,060 . 2,000,000
87340#-AA-0 ......... T. ROWE PRICE OHA PRIVATE CREDIT FUND .. .|--..03/07/2024 ... |AFG Private Placement ,000,000 |.. 2,000,000 ..
88603U-AA-7 ......... THRST 2021 A - ABS ... ....04/17/2024 ... | GUGGENHE IM ....566,011 |.. 616,906 |..
89055J-AA-3 ......... TRK 24RRT2 A1 - RMBS . ...09/11/2024 ... [MORGAN STANLEY CO ... ....999,984 |.. 1,000,000 |..
89116C-0J-9 ......... TORONTO-DOMINION BANK ... ...09/03/2024 ... | TORONTO DOMINION BANK LONDON . ,000,000 |.. 1,000,000 |..
89182J-AA-9 . ..| TPMT 24CES2 A1A - RMBS . 02/13/2024 ... | GOLDVAN ..... . 999,985 . 1,000,000
891820-AA-3 . ..| TPMT 24CES4 A1 - RMBS 09/12/2024 ... | P Morgan ..... . 1,499,989 . 1,500,000
891947-AA-1 . ..| TPMT 24CES6 A1 - RMBS 11/20/2024 ... |NOMURA SECURITIES/FIXED INCOME . . 999,991 . 1,000,000
89683L-AA-8 ......... TRP 212 A - RMBS .|....02/16/2024 ... | CANTOR FITZGERALD + CO. .......... ... 794,208 |..
898912-AA-8 ......... TROP 2024-1 A2 - ABS . . |--..08/15/2024 ... | BARCLAYS CAPITAL INC FIXED INC . ,000,000 |..
91528A-AA-7 ......... UNLOK 242 A - RMBS ... . |-...09/17/2024 ... | BARCLAYS CAPITAL INC FIXED INC . 995,525 |.. ..
922591-AA-2 ......... VCC 244 A - RMBS ... . |--..08/06/2024 ... | CITIGROUP .... 999,965 |.. .... 1,000,000 |..
92277G-BA-4 ......... VENTAS REALTY LP ... .|-...09/05/2024 ... |WELLS FARGO SECURITIES LLC ... .... 996,470 |.. .... 1,000,000 |..
92737D-AA-6 ......... VINEB 24SFR1 A - CMBS .. .|--..02/15/2024 ... |Bank of America Merrill Lynch .. ... 947,355 |.. .... 1,000,000 |..
92830H-AA-4 ......... VSTA 24CES1 A1 - RUBS .. .|-...05/10/2024 ... |PIPR ...999,990 |.. .... 1,000,000 |..
963320-BC-9 ......... WHIRLPOOL CORP . |--..02/22/2024 ... [BNP Paribas .. .... 1,000,000 |..
974153-AE-8 ......... WSTOP 2024-1A A2 - ABS . ...11/19/2024 ... [MORGAN STANLEY CO ... .... 1,000,000 |.. .... 1,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 106,515,833 108,013,527
35180Y-AB-9 ......... |FRANCHISE GROUP, INC. = INITIAL TERM LOA ieeuuniiiiiuniniiiiiiiuniiiiiisiisiesrinenssssserssnnsssssrnssnnssssrnns | oeeennnnneeenenns |ouns 11/04/2024 ... | CAPITALIZED INTEREST ... iiiuuuuniiiiuuuunniisiitnussiesieeuuussessessuusseseessnnsesessesnnseessennnnssessssnnnnsseres [oonsseeeeennnnsseresnnnsseereennns fooseesressnnnseseessnnnnees 34,421 e 57,141
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 34,421 57,141 0
2509999997. Total - Bonds - Part 3 107,053,234 108,570,667 143,352
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 107,053,234 108,570,667 143,352
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 107,053,234 XXX 143,352
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-Y8-7 .. |UNITED STATES TREASLRY .......ooevvvvvvvveeeeeennsfoeeens ..07/31/2024 . |Maturity @ 100.00 ...... |ooeeeeeeeeeeeieeeeens |oveeeeenns 400,000 |.......n. 400,000 |............ 398,000 | 399,998 |....oooeeeeeeeen O e 242 i O o 242 e 0 400,000 J..oeeeeieennnn [ oy [0 oy [ 7,000 |..07/31/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 400,000 400,000 398,000 399,998 400,000 0 0 0 7,000 XXX
68609T-D-7 .. |0HEGON ........................................................ 12/02/2024 .|Direcl ..................... | .................................. 90,000 f..cceeeiinnnnn 90,000 |..evveeeeees 96,89 [............. 90,705 |.vvvvvvveeeennn O e (708) | O et (705) o 0 90,000 J..evvrvrrrennnns [ oy [ oy [ 2,700 |..12/01/2048 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 90,000 90,000 96,899 90,705 90,000 0 0 0 2,700 XXX
041083-VB-9 .. | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M ... [....... ..05/23/2024 . [Various .... L0 .0 . .0 . ..07/01/2043 .
19647P-BA-0 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....]....... ..12/01/2024 . [Paydown ... L0 .0 . 0. ..02/01/2044 .
20775C-B6-0 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....[....... ..11/15/2024 . [Direct ... L0 .0 . .0 . ..11/15/2039 .
206122-US-1 ...| ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA ... ..12/01/2024 . [Paydown . L0 .0 . 0. ..08/01/2044 .
3133N3-U9-3 ...|FH RE6008 - RMBS .... ..12/01/2024 . [Paydown ... L0 .0 . .0 . ..11/01/2049 .
3133N3-VG-6 .. |FH RE6015 - RMBS ... ..12/01/2024 . [Paydown . 0 .0 .0 ..09/01/2049 .
31350A-BR-8 .. | FEDMFH 151034 A - CMBS .. ..04/15/2024 .| Direct 0 .0 .0 ..04/15/2025 .
31397P-PL-8 .. | FHM M012 A1A - CMBS/RMBS ..12/01/2024 . [Paydown . . 576,376 0 .0 .0 ..08/15/2051 .
31400B-N5-3 ...|FN CA4011 - RUBS . ..12/01/2024 . [Paydown ... .. 13,867 |.. L0 .0 . .0 . ..08/01/2049 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... |....... ..07/01/2024 . [Direct ... L0 .0 . 0. ..01/01/2050 .
45201Y-M8-7 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..............|....... ..11/01/2024 . [Direct ... L0 .0 . .0 . ..08/01/2046 .
45201Y-YK-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ............o.|..oeen ..12/01/2024 . [Paydown ... L0 .0 . 0. ..06/01/2043 .
45203L-CD-3 ...| ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE ... [....... |.. 12/01/2024 . | Paydown .... L0 .0 . .0 . ..07/01/2032 .
45505T-GP-0 .. | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ... |....... ..07/01/2024 . [Direct ... L0 .0 . 0. ..07/01/2031 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |[....... ..12/01/2024 . [Paydown . L0 .0 . .0 . ..12/01/2038 .
56052F-GP-4 .. |MAINE ST HSG AUTH MTG PUR - RUBS ..............| ...t ..12/10/2024 . [Direct ... L0 .0 . 0. ..11/15/2047 .
57419R-GH-2 ...| COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..12/01/2024 . [Paydown . 0 .0 .0 ..07/01/2043 .
57419R-H7-3 ...| COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..12/01/2024 . [Call @ 100.00 .. 0 .0 .0 ..11/01/2058 .
57419R-L8-6 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..08/29/2024 . [Call @ 100.00 0 .0 .0 ..09/01/2048 .
57587A-A8-1 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... |.. 10/18/2024 . |Direct L0 .0 . 0. ..12/01/2048 .
604160-GB-4 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown ... L0 .0 . .0 . ..11/01/2044 .
604160-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... .12/01/2024 . [Paydown ... L0 .0 . 0. ..02/01/2045 .
604160-GD-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown ... L0 .0 . .0 . ..04/01/2045 .
604160-JD-7 .. |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|.......|.. 12/01/2024 . | Paydown .... L0 .0 . 0. ..12/01/2051 .
604165-BU-3 .. | MINNESOTA ST HSG FIN AGY = RMBS .........cevvus | eeenn ..01/02/2024 . [Call @ 100.00 .. L0 .0 . .0 . ..07/01/2031 .
605350-L4-0 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/02/2024 . |Direct L0 .0 . 0. ..12/01/2053 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2024 . [Paydown . L0 .0 . .0 . ..12/01/2034 .
60637B-GC-8 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... ..11/01/2024 .| Direct 0 .0 .0 ..05/01/2038 .
60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..11/01/2024 . [Direct ... 0 .0 .0 ..11/01/2045 .
641272-FX-2 .. |NEVADA HSG DIV ......eevvvvvrvrnnnnnnnnnnns ..10/01/2024 . [Maturity @ 100.00 0 .0 .0 ..04/01/2039 .
64613A-AC-6 .. |NEW JERSEY ST HSG & MTG FIN AGY REV ..10/01/2024 . [Direct .. 0 .0 .0 ..10/01/2048 .
647200-2H-6 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..12/01/2024 . [Paydown . 0 .0 .0 ..12/01/2035 .
647200-3H-5 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........ccceea [ oeennn .12/02/2024 . [Direct ... L0 .0 . .0 . ..03/01/2045 .
647200-3N-2 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeennns ..12/01/2024 . [Paydown ... L0 .0 . 0. ..02/01/2037 .
647200-X3-3 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........ccceea [ oo ..12/01/2024 . [Paydown ... L0 .0 . .0 . ..02/01/2043 .
647200-X4-1 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeenns ..12/01/2024 . [Paydown . L0 .0 . 0. ..07/01/2043 .
647201-HC-9 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........ccceea [ oeennn ..10/01/2024 . [Direct ... . L0 .0 . .0 . ..01/01/2050 .
649883-H6-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - . | ..10/01/2024 . [Call @ 100.00 ... 205,000 ....216,315 L0 .0 . 0. ..10/01/2035 .
64988R-GY-2 .. |NEW YORK ST MTG AGY REV - RWBS ........... ..10/01/2024 . [Call @ 100.00 .. 55,000 |.. .. 58,354 |.. 0 .0 .0 ..10/01/2030 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 01/02/2024 . |Direct ... .. 10,000 |.. 0 .0 .0 ..07/01/2037 .
658900-HII-9 .. |NORTH DAKOTA ST HSG FIN AGY - RWBS .... ..07/01/2024 . [Call @ 100.00 308,789 0 .0 .0 ..01/01/2036 .
677560-NP-8 .. | OHIO HOUSING FINANCE AGENCY - RMBS . ..12/01/2024 . [Paydown . 0 .0 .0 ..03/01/2036 .
677560-N0-6 .. | OHIO HOUSING FINANCE AGENCY - RMBS . ..12/01/2024 . [Paydown . 0 .0 .0 ..03/01/2046 .
677560-NR-4 .. | OHIO HOUSING FINANCE AGENCY - RMBS ... ..12/01/2024 . [Paydown ... L0 .0 . .0 . ..03/01/2046 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... |....... ..07/01/2024 .|Direct .....ooeeeeeeeeeeees v |oeeee.....60,000 . ................. 60,000 {............. 63,485 |............. 60,110 |................. O | (M0) e O e (110) e 060,000 ) [ oy 0 ..07/01/2036 .
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686087-WII-3 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..07/01/2024 . [Call @ 100.00 .. ....45,000 |... , , L 45,177 |.. 0 (). .0 L0 ..01/01/2040 .
83712D-UH-7 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..10/01/2024 . [Direct ........ .60,000 ..60,000 |.. .. 62,264 |.. 60,079 0 L0 0 ..07/01/2037 .
83712D-WK-8 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..10/01/2024 . [Call @ 100.00 .. .45,000 .. 45,000 |.. .. 48,984 |.. 45,263 0 .0 0 ..07/01/2043 .
83756C-TX-3 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. ..11/01/2024 . [Call @ 100.00 100,000 .100,000 |.. .106,261 |.. . 100,629 0 L0 0 ..05/01/2039 .
83756C-W2-7 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI ....[....... 1170172024 . ...125,000 |... .. 125,000 .. 132,724 . 125,631 |.. 0 .0 L0 ..05/01/2053 .
880461-NL-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . ...65,000 |... 65,000 .. 65,145 |.. 0 L0 L0 ..07/01/2042 .
880461-NP-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . 60,000 ..60,001 [.. 0 .0 L0 ..01/01/2042 .
880461-03-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . .. 180,000 0 L0 L0 ..07/01/2050 .
88275F-NV-7 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/02/2024 . [Direct ... 0 e .0 L0 ..03/01/2046 .
88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/01/2024 . [Paydown L0 ... L0 L0 ..09/01/2047 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... |[....... ..12/26/2024 . [Call @ 100.00 .. 0 .0 L0 ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... [....... ..12/26/2024 . [Call @ 100.00 .. 0 L0 L0 ..07/01/2037 .
91743P-AK-1 .. |UTAH HSG CORP - RWBS .. ..12/01/2024 . [Paydown ....... 0 .0 0 ..08/21/2044 .
91743P-EU-5 ...|UTAH HSG CORP .. ..12/23/2024 . [Call @ 100.00 .. 0 L0 0 ..06/21/2053 .
91743P-EW-1 .. |UTAH HSG CORP ..... ..12/23/2024 . [Call @ 100.00 0 .0 0 ..08/21/2053 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH = RMBS ........ccevvue [eeeeen |oe 12/01/2024 . | Paydoun 0 L0 L0 ..11/25/2039 .
93978T-XF-1 .. | WASHINGTON STATE HOUSING FINANCE COMMISS ....[....... ..12/02/2024 . [Direct ... 0 .0 L0 ..12/01/2047 .
976890-BZ-8 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....[....... .09/03/2024 . [Direct ... . 0 . .. .0 0. ..09/01/2045 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 6 824,680 6,824,680 7,144,692 6,888,701 0 (61 292) 0 (61,292) 0 6 827 409 0 XXX
000844-AC~4 .. | ABPCI 8 ATB = CDO ...oevvvvvveiiiiiiiiiiiiiiceeees [V ..06/05/2024 . [Paydown ........ccoevvvvviisforiiniiiiiiiiinns e, 2,000,000 |.......... 2,000,000 |......... 2,002,578 ,000,929 [V F, [(672¢) ] S [V [Ce72<) ) 0....... 2,000,000 |ooeeeeiiinnnnns 0 ..04/20/2032 .
00180A-AB-5 .. | AMSR 2020-SFR1 B - CMBS . ..11/19/2024 . [ Paydown ... .. 1,000,000 .... 999,998 . 997,650 |.. L0 2,350 |... L0 .0 . ..04/17/2037 .
00449T-AA-3 .. | ACHVl 24HE1 A - RMBS ...... ..12/25/2024 . [Paydown ... 193,272 .. 193,263 0. L0 .0 . ..05/25/2039 .
03330P-AA-7 .. | ANCHF 5 A - CDO ..10/25/2024 . [ Paydown ... L0 L0 .0 . ..04/25/2036 .
03464H-AA-3 .. | AOMT 225 A1 - RWBS . ..12/01/2024 . [Paydown . L0 0 .0 ..05/25/2067 .
038413-AA-8 .. | AQFIT 2020-A A - ABS . .. 12/17/2024 . [Paydown . L0 0 .0 ..07/17/2046 .
049915-AA-9 .. | ATLX 24RPL1 A1 - RMBS ..12/25/2024 . [Paydown . , .. 46, . .. 45, e L0 0 .0 ..04/25/2064 .
05072L-AA-3 .. | AUDAX 11 A - CDO ..04/05/2024 . [Paydown .. ,191 18 [ovvvennnnn 1,191,118 [, 1,194 096 ,192,304 |.. 0. L0 .0 . ..01/22/2030 .
MITSUBISHI UFJ
05377R-DY-7 .. | AESOP 2020-2 A - ABS .... ..02/21/2024 . [ SECURITIES ... ...939,492 |.......... 1,000,000 .... 999,526 997,414 |.. L0 L0 . (58,009)/.... ..02/22/2027 .
054920-AA-4 ...|BDS 2020-FL5 A - CMBS ..02/20/2024 . [Paydown . 206,946 . 206,946 |.. . 202,420 |.. . 203,608 L0 0 .0 ..02/18/2037 .
05493N-AA-0 .. |BDS 21FL9 A - CMBS . X ..11/19/2024 . [Paydown . . 462,782 .. .462,782 |.. . 462,782 L0 0 ..11/18/2038 .
05553E-AA-7 .. | BFNS 221 A - (DO C......|..07/10/2024 .|Paydoun .... .. 0. L0 ..07/10/2035 .
05568Y-AA-6 .. | BNSF 2007-1 PTC = ABS .....cooevveeiiiiiiiiiineen [ e ..04/01/2024 . [Various .... . 222,776 ... 222,776 ... 222,804 |.. L0 L0 ..04/01/2024 .
05580M-82-7 .. |B RILEY FINANCIAL INC ..11/01/2024 . |Various . 741,530 . 1,000,000 |.. .684,000 |.. . 1,000,000 L0 0 ..03/31/2026 .
05602C-AA-2 .. | BSPRT 2021-FL7 A - CMBS . ..12/16/2024 . [Paydown . ,286,820 ..1,286,820 |.. . 1,286,820 |.. . 1,286,820 L0 0 ..12/15/2038 .
05608B-AA-8 .. |BX 2019-IMC A - CMBS . ..04/15/2024 . [Paydown . 529,021 .529,021 .. .529,021 |.. . 529,021 L0 0 ..04/17/2034 .
059522-AA-0 .. | BAFC 2007-C 6A1 - RMBS ..12/20/2024 . [Paydown . . 37,657 .. 37,657 |.. .. 32,385 |.. 34,700 L0 0 ..05/20/2047 .
07336F-AA-4 .. | BVINV 2022-INV3 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . ...69,223 |.. .. 68,077 |.. L0 0 ..01/25/2052 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS .... ..12/01/2024 . [Paydown ... .. 268,634 ... 258,266 L0 L0 ..06/26/2051 .
07386Y-AE-4 .. | BSARM 2007-5 3A1 - CMO/RWBS .... ..12/01/2024 . [Paydown ... 0. L0 ..08/25/2047 .
10569F-AA-6 .. | BRAVO 2022-NOM1 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown ... .... 199,584 L0 L0 ..09/26/2061 .
10805V-AA-5 .. | BRDGE 22SFR1 A - CMBS .....cccoeeiiiiiiiiiiienns ..09/17/2024 . [Paydown ........oovvvvvevees|orrenniiniinnnnnnnns Joeneinnn 1,555 i, 1,555 0. L0 ..11/19/2037 .
11042A-AA-2 .. | BRITISH AIRWAYS PASS THROUGH TRUST 2013- ..06/20/2024 . [Various . . 163,872 .. L0 0 ..12/20/2025 .
12326T-AA-6 .. | BJETS 242 A — ABS ......evvvvvvenininininnnnninnns ..12/15/2024 . [Paydown ... 27,681 0. L0 ..09/15/2039 .
12510H-AA-8 .. | CAUTO 2020-1 A1 = ABS .ooevvrrirnnniiiiieeeeeenns | e ..02/16/2024 . [Various .... ... 444,200 L0 L0 ..02/15/2050 .
12510H-AC-4 .. | CAUTO 2020-1 A3 - ABS ... ..12/15/2024 . [Paydown ........ooevvvvvveesforniniiininnnnnnnnns Joeeiiinnn 3,559 i, 3,559 0. L0 ..02/15/2050 .
12510H-AP-5 .. | CAUTO 2022-1 A1 - ABS ... ..12/15/2024 . [Paydown ... 0 L0 ..03/15/2052 .
12529K-AA-0 .. | CFMT 2021-GRN1 A - ABS .. ..12/20/2024 . [Paydown ... . 0. L0 ..03/20/2041 .
12530B-AA-7 .. | CFMT 2021-3 A - CMO/RMBS .. ..06/25/2024 . [Paydown ... . 2 729,680 |... ..2,729,680 |......... 2 729,676 . . L0 L0 ..10/27/2031 .
12530G-AA-6 .. | CFMT 2022-HB9 A - RMBS .. 12/25/2024 . | Paydown ... .. 223,628 ... 211,307 |.. 0. 0. ..09/25/2037 .
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12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS ...... ..07/25/2024 . [ Paydown ... ...58,915 ... .. 57,162 |.. 0 L1752 .. ...58,915 |.... L0 0. ..02/26/2052 .
12530J-AA-0 .. | CFMT 2022-AB2 A - CMO/RVBS ..12/25/2024 . [Paydown . . 584,632 |.. . 553,542 |.. . 567,243 0 ..584,632 |. 0 .0 ..02/26/2052 .
12544D-AG-4 ...| CWiHL 2007-14 A7 - CMO/RMBS .. ..12/01/2024 . [Paydown . 346 |.. 148 |.. 0 0 .0 ..09/25/2037 .
12545E-AK-2 .. | CIIHL 2007-J2 2A9 - CMO/RMBS . ..10/01/2024 . [Paydown . .8,3741.. .3,069 |.. 0 0 .0 ..07/25/2037 .
12546Y-AA-9 .. | CHNGE 222 A1 - CMO/RMBS ..12/25/2024 . [Paydown ... ... 229,449 ... 229,447 0 L0 .0 . ..03/25/2067 .
12551S-AA-4 .. | CHNGE 224 A1 - CMO/RVBS ..12/01/2024 . [Paydown ... .. 514,041 ...508,714 0 L0 .0 . ..10/25/2057 .
12566X-AM-0 .. | CMALT 2007-A7 2A3 ~ CMO/RMBS .........cevvvvvvns | vennnns ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/25/2037 .
12659Y-AA-2 .. | COLT 2022-3 A1 = RMBS ....oevvniiiiiiiice | e ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/25/2067 .
12662Y-AA-7 .. | COLT 226 A1 = CMO/RMBS ..........evvvmmmmmmnnnnnns|venenns o 12/01/2024 . | Paydown .... 0 L0 .0 . ..07/25/2067 .
12663D-AC-8 .. | CSMC 22NQM5 A1 - CMO/RMBS ... | e ..12/01/2024 . [Paydown ... 0 L0 0. ..05/25/2067 .
126670-NY-0 .. | CHiL 2005-16 2A3 - RMBS ......cooeeeereeeeeenennen | e ..10/25/2024 . [Paydown ... 0 L0 ..611 |.. ..07/25/2034 .
126694-HN-1 .. | CiHL 2005-25 A9 - CMO/RMBS ........coeeeeeeieniis]vnnnns ..07/01/2024 . [Paydown ... 0 L0 0. ..11/25/2035 .
12669G-R4-5 .. | CWiHL 2005-15 A8 - CMO/RMBS ..12/01/2024 . [Paydown . 6,477 .. .5,288 |.. ..6,466 0 0 .0 ..08/25/2035 .
140501-AB-3 .. | CAPITAL SOUTHWEST CORP ..12/09/2024 . |Direct . 2,000,000 |.. . 2,042,200 |.. . 2,018,909 0 0 .0 ..01/31/2026 .
143100-AA-6 .. | CDLC 2015-1 A1R - CDO ..07/02/2024 . [Paydown . . 2,000,000 |.. .2,000,000 |.. . 1,997,577 0 0 .0 ..10/15/2031 .
143100-AE-8 .. | CGFM 2015-1 A3R - CDO ... ..07/02/2024 . [Paydown ... ,000,000 |.......... 1,000,000 |......... 1,000,000 .. 999,887 |.. 0 L0 .0 . ..10/15/2031 .
14576A-AA-0 .. | CARM 201 AT = ABS ...oveiiiiiiiiiiiiiiiiiiiiiiien | e ..12/15/2024 . [Paydown ... 7,917 ... 1,917 1,582 0. L0 .0 . ..12/15/2050 .
15137E-BN-2 .. | CECLO 21 ATR = CDO oo | s .10/28/2024 . [Paydown ... ...504,095 |... ... 504,005 ... 504,095 0 L0 .0 . ..07/29/2030 .
16159X-AB-8 .. | CHASE 2024-8 A3 = RMBS ..........evvvvvvvvvunnnnns | venenns ..12/01/2024 . [Paydown ... ....21,950 |... ...21,950 0 L0 .0 . ..08/25/2085 .
161930-AB-8 .. | CHASE 24RPL2 A1A - RUBS ......ooovvvvrrrrieennens | eveenn o 12/25/2024 . | Paydown ... ...88,448 |... .. 88,448 0 L0 .0 . ..08/25/2064 .
17030E-AA-5 .. | CHNGE 2022-3 A1 - CMO/RMBS .........coeeeeeeenin | veneens ..12/01/2024 . [Paydown ... ... 121,979 .. 119,362 0 . L0 .0 . ..05/25/2067 .
17030J-AA-4 .. | CHNGE 2022-1 A1 = RMBS ......oevvvmnnnnninnnninnnn | veeees ..12/01/2024 . [Paydown ... .... 108,008 0 . 108,098 |.... L0 .0 . ..01/25/2067 .
17307G-4H-8 .. | CMLTI 2006-WF1 A2C - RMBS ......cooeeeeeeeeeeeens | veeees ..12/01/2024 . [Paydown ... ....7,654 0 ... 7,654 |.... L0 .0 . ..03/25/2036 .
17307G-VN-5 .. | CMLTI 2005-1iF2 AF7 - RMBS . ..12/01/2024 . [Paydown . .4,087 .. 0 . 4,408 |. 0 .580 |. ..08/25/2035 .
17309B-AB-3 .. | CMLTI 2006-WF2 A2C - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..05/25/2036 .
233046-AN-1 .. | DNKN 2021-1 A2| - ABS ... ..11/20/2024 . [Paydown . 0 0 .0 ..11/20/2051 .
233046-AS-0 .. | DNKN 2021-1 A23 - ABS ..11/20/2024 . [Paydown . 0 0 .0 ..11/20/2051 .
25755T-AE-0 .. | DPABS 2015-1 A2 - RMBS .. ..01/25/2024 . [Paydown . 0 0 .0 ..10/25/2045 .
25755T-AH-3 ...| DPABS 2017-1 A23 - ABS .. ..01/25/2024 . [ Paydown ... 0 L0 .0 . ..07/25/2047 .
25755T-AJ-9 ...|DPABS 2018-1 A21 - RMBS . ..01/25/2024 . [Paydown ... 0 L0 .0 . ..07/27/2048 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..01/25/2024 . [ Paydown ... 0 L0 .0 . ..04/25/2051 .
26200X-AA-9 .. |HONK 201 A2 - ABS ..10/20/2024 . [Paydown ... 0 L0 .0 . ..07/20/2050 .
26200X-AH-4 .. |HONK 2024-1 A2 - ABS ..10/20/2024 . [Paydown . L0 0 .0 ..10/20/2054 .
26827E-AC-9 .. |ECAF | A2 - ABS ..12/15/2024 . [Paydown ... ...30,249 |.... L0 .0 . ..08/15/2040 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ... ..12/25/2024 . [Paydown ... 0 L0 .0 . ..03/25/2044 .
28852L-AN-3 .. |ECLO 3 A2R - CDO ..10/21/2024 . [ Paydown ... 0 L0 .0 . ..07/22/2030 .
302637-AG-8 .. |FSKMM 1R A1R - CDO ..10/15/2024 . [ Paydown ... . 0 L0 .0 . ..01/15/2031 .
31684G-AA-0 .. |FIGRE 24HE3 A - CMO/RVBS .. ..12/25/2024 . [Paydown ... .... 185,675 .... 185,674 0 L0 .0 . ..07/25/2054 .
31684H-AA-8 .. |FIGRE 24HE1 A - RWBS .... ..12/25/2024 . [Paydown ... .. 159,329 .. 159,328 0 L0 .0 . ..03/25/2054 .
31684J-AA-4 .. |FIGRE 24SL1 A1 - RMBS ... ..12/25/2024 . [Paydown ... 0 L0 .0 . ..07/25/2053 .
31684U-AA-9 .. |FIGRE 24HE4 A - RMBS .....cccooviiiiiiiiiiiiiiin [ oo ..12/25/2024 . [Paydown ... , , .. 0 e L0 .0 . ..09/25/2054 .
31739P-AA-5 .. | FASST 2022-S3 A1 - CMO/RMBS . ..12/25/2024 . [Paydown . 151,010 137,703 . 144,188 L0 0 .0 ..06/25/2052 .
32010L-AN-4 .. |NHSTR 161R 1BR - CDO .. ..10/25/2024 . [Paydown . 849,692 849,681 . 849,652 0 0 .0 ..01/26/2032 .
32051G-EZ-4 .. | FHAMS 2004-AA7 1A1 - CMO/RMBS . ..12/01/2024 . [Paydown . .. 45,768 |.. .. 38,903 37,560 0 . K 0 .0 ..02/25/2035 .
32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS . ..12/01/2024 . [Paydown . .219,8211.. . 169,778 |.. 221,97 0 ..219,787 |. 0 .0 ..07/25/2036 .
33767P-AA-6 .. | FKH 2022-SFR2 A - CMBS ..... ..05/01/2024 . [Paydown . .1,667 |.. 1,608 |.. 0 1,667 |. 0 .0 ..07/19/2039 .
33768N-AA-0 .. | FKH 2022-SFRT A = CMBS ........cevvvvvrvrvrrninnns [ eeeenn ..06/01/2024 . [Paydown ... ....3,201 ....3,201 0 ... 3,201 L0 .0 . ..05/19/2039 .
33851R-AA-9 .. | FSMT 2021-10INV A1 - CMO/RMBS ...........coeees [ oo ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/25/2051 .
33851T-AD-9 .. |FSMT 2111IN A4 - CMO/RMBS ........oovvvvveeeeeenifeeenn | 12/01/2024 . | Paydoun ... .. 112,698 .. 113,350 0 Ol 0. .. 11/27/2051 .




€vid

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY 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
33852H-AB-8 .. | FSMT 2021- 8INV A3 - CMO/RMBS . ..12/01/2024 . [Paydown ... ...65,369 |... ...65,359 .. 63,614 |.. 0 L0 ..09/25/2051 .
34417R-AB-2 .. | FOCUS 221 A2 - ABS . ..10/30/2024 . [Paydown . .. 10,000 |.. . 10,000 0 K 0 ..07/30/2052 .
34960J-AU-9 ...|FCO 6RR A2R - CDO ..08/14/2024 . [Paydown . . 1,000,000 |.. 1, 000 000 |.. . 1,000,343 0 1 000 000 |. 0 ..07/10/2030 .
34960J-AW-5 .. |FCO 6RR BTR - CDO ..08/14/2024 . [Paydown . . 1,000,000 |.. . 1,000,000 |.. 0 ..1,000,000 |. 0 ..07/10/2030 .
36166V-AA-3 .. |GCI 201 A - ABS ..12/18/2024 . [Paydown ... 0 ...90,519 |.... L0 ..10/18/2045 .
36166V-AE-5 .. | GCI CREDIT SUISSE A - ABS ....ooeeverrneennnnnin [ oo ..12/18/2024 . [Paydown ... 0 ...84,750 |.... L0 ..06/18/2046 .
36168M-AA-1 .. | GCAT 2022-NQM3 A1 - CMO/RMBS ..12/01/2024 . [Paydown . 0 ..122,098 |. 0 ..04/25/2067 .
36168II-AA-9 .. | GCAT 22NQM5 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . . . 0 0 ..08/25/2067 .
36169K-AA-4 .. | GCAT 2022-NOM2 A1 - CMO/RMBS ..12/01/2024 . [Paydown . .213 495 |.. . 214,053 0 0 ..02/25/2067 .
36170H-AA-8 .. | GCAT 2022-Naw4 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 163,065 |.. . 163,940 0 0 ..08/25/2067 .
362341-4F-3 ...| GSR 2006-AR1 3A1 - CMO/RMBS . ..12/01/2024 . [Paydown . 12,027 0 0 ..01/25/2036 .
362341-FN-4 ...| GSR 2005-AR4 3A5 - CMO/RMBS ... ..12/01/2024 . [Paydown ... .. 35,694 |.. 0 L0 ..07/25/2035 .
362341-XC-8 .. | GSR 2005-AR7 4A1 - CMO/RMBS .... ..03/01/2024 . [Paydown ... 0 L0 ..11/25/2035 .
362341-XG-9 .. | GSR 2005-AR7 6A1 ~ CMO/RMBS ......ccceeeeccccca [ eeeeen e 12/01/2024 . | Paydown .... . . 0 L0 ..11/25/2035 .
36267J-AF-7 .. | GSMBS 2022-PJ6 A4 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 37 709 30 433 .. 0 L0 ..01/27/2083 .
38175B-AA-2 .. | GOCAP 36 A - CDO .... ..11/05/2024 . [ Paydown . . 560,376 |.. .560,376 |.. . 561,934 0 K 0 ..02/05/2031 .
38175D0-AC-4 .. | GOCAP 38 B - CDO . ..07/12/2024 . [Paydown . . 1,000,000 |.. . 1,000,000 |.. . 99,670 0 1 000 000 |. 0 ..07/20/2030 .
38176V-AA-7 .. | GOCAP 47(M) A1 - CDO ..07/16/2024 . [Paydown . . 2,000,000 |.. .2,000,000 |.. . 2,000,000 0 ..2,000,000 |. 0 ..05/05/2032 .
38982G-AA-4 .. | GREAT AJAX OPERATING PARTNERSHIP LP ..03/05/2024 . |RW Baird . 400,000 |.. . 396,036 |.. 396,945 0 0 ..09/01/2027 .
306781-AA-6 .. | GCSP 51 A - RWBS . |..12/25/2024 . [Paydown ... , 0 L0 ..09/25/2034 .
30800L-AA-2 .. | GSTNE 19FL2 A - CMBS .... ..09/16/2024 . [ Paydown ... , . 0 L0 ..09/15/2037 .
39800P-AA-3 .. | GSTNE 2021-FL3 A - CMBS . ..12/16/2024 . [Paydown . 687,498 . 687,498 0 0 ..07/15/2039 .
41161P-TN-3 .. |HVMLT 2005-10 2AA - CMO/RWBS ..12/19/2024 . [Paydown . 25,245 .25,544 0 0 ..11/19/2035 .
41161P-UK-7 .. |HVMLT 2005-11 2A - CMO/RVBS . ..12/19/2024 . [Paydown . .. 40,981 .29,342 0 0 ..08/19/2045 .
411707-AD-4 .. | HNGRY 2018-1 A2 - RMBS .. ..04/05/2024 . [Paydown . . 947,500 |.. . 901,275 L0 0 ..06/22/2048 .
43133J-AA-6 .. |HITR 2019-2 A1 - CDO ..02/22/2024 . [Paydown . 12,739 ). 12,762 L0 0 ..05/23/2039 .
43990E-AA-9 .. |HORZN 241 A - ABS ... ..12/15/2024 . [Paydown . ....0 0 0 ..09/15/2049 .
45276Q-AA-2 .. | IMPRL 2022-NQM5 A1 - CMO/RVBS .. ..12/01/2024 . [Paydown ... . 212,236 |.. 0 L0 ..08/25/2067 .
46592K-AC-6 .. | JPAMMT 2021-3 A3 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 L0 ..07/25/2051 .
466247-ZP-1 .. | JPAMMT 2005-S3 A2 - CMO/RMBS . ..11/01/2024 . [Paydown ... 0 L0 ..01/25/2036 .
46627M-CU-9 .. | JPALT 2006-A1 2A1 - CMO/RWBS ... ..12/01/2024 . [Paydown ... 0 L0 ..03/25/2036 .
46630-AL~4 .. | JAMMT 2007-S2 111 = CMO/RMBS .....ccoeeeeeeeeeia [ oo ..12/01/2024 . [Paydown ... 0 L0 ..06/25/2037 .
466365-AD-5 .. | JACK 2022-1 A21 = ABS ........evvvmmmmmmnnnnnnnnns [eeeees ..11/25/2024 . [Paydown ... 0 L0 ..02/26/2052 .
46637U-AA-5 .. | JPTEP 2012-3 A - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0 L0 ..10/27/2042 .
46637V-AA-3 .. | JPTEP 2012-2 A - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0 L0 ..09/17/2042 .
46639A-AA-7 .. | JPTEP 2012-5 A - CMO/RMBS .... ..12/01/2024 . [Paydown . 0 0 .. 12/27/2042 .
46654C-AE-5 .. | JPAMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2024 . [Paydown . . 0 0 ..02/26/2052 .
46654D-AD-5 ...| JPMMT 21INV4 A2 - CMO/RMBS ... ..12/01/2024 . [Paydown . .103,910 .. 0 0 ..01/25/2052 .
46656A-AA-5 .. | JPAMNT 2022-DSC1 A1 - CMO/RMBS .........covvvvens|oeeeens .12/25/2024 . [Paydown ... ... 223,471 0 L0 ..01/25/2063 .
477600-AC-7 .. | JIMMY 2022-1 A21 = ABS ... [ e ..10/30/2024 . [ Paydown ... .. 50,000 0 L0 ..04/30/2052 .
50203V-AC-5 .. |LIVI 1 A2 = CDO ..oevvvvvvivrrrnnnnnneenennnnnennnns [ eeeeees ..10/28/2024 . [ Paydown ... 0 L0 ..04/28/2034 .
525221-EM-5 ...|LXS 2005-7N A1A = RMBS ... [ e ..12/26/2024 . [Paydown ... 0 L0 .. 12/25/2035 .
543190-AA-0 .. |LTRAN 111 AT = ABS .....oevvvvvrmvnnnnnnninnnnnnnns [ eeeeen e 09/30/2024 . | Paydown ... . . .... 829,928 ....829,877 . . 0 . L0 ..01/17/2045 .
543190-AB-8 .. |LTRAN 11 A2 - ABS . ..10/00/2024 . [ Various ...1,458,340 |........... 1,458,340 |......... 1,450, 365 ..1,456,952 |.. 0 . 1,458,340 |.... L0 ..01/17/2045 .
55272X-AA-0 .. |MFA FINANCIAL INC ... ..06/15/2024 . [Maturity @ 100.00 ..1,000,000 |.......... 1,000,000 |............ 987,500 ... 997,270 |.. 0 .1,000,000 |.... L0 ..06/15/2024 .
55283T-AA-6 .. |MF1 2021-FL6 A = CMBS .....ooovvvrvririeiieneneen [ oo ..12/18/2024 . [Paydown ... ,342,140 |.... . 1,342,140 ... 1,342,140 ..1,342,140 |.. 0 ,342,140 |.... L0 ..07/18/2036 .
55284P-AC-9 ...|MFRA 2022-Now1 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 235,415 |.. . 236,281 0 0 ..12/27/2066 .
55284T-AA-5 .. |MFRA 22INV1 A1 - RMBS ... ..12/01/2024 . [Paydown . . 223,025 |.. . 223,693 0 0 ..04/25/2066 .
552850-AA-0 .. | MFRA 2022-NQM2 A1 - CMO/RMBS ..12/01/2024 . [Paydown . 0 0 ..05/25/2067 .
55287A-AA-3 .. |MFRA 24RPL1 A1 - RMBS .........ceevvvvevnnnnnnnnns [eenee |on 12/01/2024 . | Paydoun ... 0 0. ..02/25/2066 .




1A4E

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY 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 Recognlzed (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
55819T-AQ-4 .. |MDPK 20R A2R = CDO .......evvvvvvvvnnnnnnnnnnnnnnns ..10/21/2024 . [Paydown ........coevvvvviiii]ennnniiiiiiiieneenns |, 1,000,000 |.......... 1,000,000 |............ 972,813 010,164 [ 0 10,164 |0 e, 1,000,000 f..eevvvvnnnnnnne 0 ..07/29/2030 .
56577G-AA-7 .. | MRNON 2020-1 A - CDO ..10/15/2024 . [ Paydown ... ...306,437 |... .... 306,437 .... 306,437 0. L0 ..01/17/2034 .
585490-AC-9 ...|MELLO 22INV1 A2 - RMBS .. ..12/01/2024 . [Paydown . . 269,952 |.. . 267,263 |.. L0 0 ..03/25/2052 .
58549J-AK-0 .. |MELLO 22INV2 A4 - CMO/RMBS ..12/25/2024 . [Paydown . L0 0 ..04/25/2052 .
58550N-AC-5 ...|MELLO 21INV4 A3 - CMO/RMBS ..12/01/2024 . [Paydown . L0 0 .. 12/25/2051 .
61751D-AE-4 .. | MSM 2006-17XS A3A = RMBS ........eevvvmmmmnnnnnnn [ eeeeens ..02/01/2024 . [PIPR 0. L0 ..10/25/2046 .
61772L-AJ-0 .. | MSRM 2021-2 A3 = CMO/RMBS .......cooeeeeeeeeieins [ oo ..12/01/2024 . [Paydown ... L0 L0 ..05/25/2051 .
61772N-AJ-6 .. | MSRM 2021-5 A3 - CMO/RMBS .......cooeeeeeeieenens [ oo .12/01/2024 . [Paydown ... 0. L0 ..08/25/2051 .
620550-AA-2 .. |NZES 21FNT2 A = RMBS .....ccooviiiiiinn [ eeees ..11/25/2024 . [Paydown ... L0 L0 ..05/25/2026 .
620550-AA-2 .. |NZES 21FNT2 A = RMBS ......evvemiiiiniiiiiiiiiins [ oo ..12/25/2024 . [Paydown ... . 0. . L0 ..05/25/2026 .
62960N-AA-5 .. |NXTC 2020-1 A - CDO ... ..09/06/2024 . [Paydown ..........cceevvveesovnniniininnnnnnnnnns oo 1,000,000 |.......... 1,000,000 |......... .1, L0 ..1,000,000 |.... L0 ..01/21/2031 .
63943D-AA-7 .. |NAVTR 241 A - ABS ... ..12/15/2024 . [Paydown . L0 ...50,524 |. 0 ..08/16/2049 .
64830Y-AC-1 .. |NZES 2021-FNT1 A - CMO/RWBS .... ..12/25/2024 . [Paydown ... L0 L0 ..03/25/2026 .
648310-AB-8 .. |NRZT 22INV1 A2 = CMO/RMBS ......cooeeeveiiieeein [ oo ..12/25/2024 . [Paydown ... 0. L0 ..03/25/2052 .
65535A-AA-2 .. |NHELI 2006-AF1 A1 = RMBS ....ccooeviiiiiiiiiiiia [ oo e 12/01/2024 . | Paydown .... L0 L0 ..10/25/2036 .
65535V-SJ-8 ...|NAA 2006-AP1 A2 - RMBS ..11/01/2024 . [Paydown ... . 0. L0 ..01/25/2036 .
670855-AA-3 .. | OBX 23NQM1 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 312,281.. 312,277 |.. .312,287 L0 0 ..11/27/2062 .
67116N-AA-7 .. | OCI NV .. ..12/10/2024 . | Jetferies . 250,000 |.. . 249,585 |.. . 249,609 L0 0 ..03/16/2033 .
67448E-AA-6 .. | OBX 22INV4 A1 - RMBS ..12/01/2024 . [Paydown . ...54,128 |.. .. 50,495 |.. L0 0 ..06/25/2052 .
67448X-AA-4 .. | 0BX 2021-J3 A1 - RMBS ... ..12/01/2024 . [Paydown ... . . .. 150,329 .... 152,325 . 0. . L0 ..10/25/2051 .
67648B-AE-2 .. | BVINV 22INV1 A5 - CMO/RMBS .. ..12/01/2024 . [Paydown ... 318,747 |... 318,747 |............ 276,612 ... 217,843 |.. L0 318,747 |.... L0 ..12/26/2051 .
691204-AA-9 .. |OR |11 A1L - CDO .......... ..04/11/2024 . [Paydown . ,000,000 ,000,000 .. ,000,000 |.. . 1,000,000 L0 ,000,000 |. 0 ..04/20/2032 .
69374X-AA-8 .. |PSMC 2019-2 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . . 13,456 13,456 |.. 13,725 13,517 L0 13,456 | 0 ..10/25/2049 .
69375B-AA-5 .. | PSMC 2019-3 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . . 12,532 ...12,532 .. 12,714 | 12,581 L0 0 ..11/26/2049 .
69381J-AA-0 .. | PRPM 24RCF5 A1 - RUBS ... ..12/25/2024 . [Paydown . 223,262 . 223,262 |.. 217,731 |.. ...0 L0 0 ..08/25/2054 .
69381L-AA-5 .. | PRPM 24RPL3 A1 - RUBS ... ..12/26/2024 . [Paydown . .. 13,288 .. .. 12,809 |.. .0 L0 0 .. 11/25/2054 .
693987-AA-7 .. | PRPM 24RCF2 A1 - CMO/RMBS ... ..12/25/2024 . [Paydown ... ... 231,532 ... 220,224 0. L0 L0 ..03/25/2054 .
69547M-AA-4 .. |PAID 223 A - ABS .... ..11/15/2024 . [ Paydown ... ... 365,596 .... 365,596 . 365,596 |.. 0. L0 ..03/15/2030 .
701630-AE-8 .. |PARLI 2R AR - CDO ..10/20/2024 . [Paydown . . 529,389 |.. .529,389 |.. . 529,389 L0 0 ..10/20/2031 .
72353P-AA-4 ...|PION 1 A - ABS .... ..12/15/2024 . [Paydown ... 68,185 .. 68,174 |.. 0. L0 ..06/15/2044 .
73071J-AA-7 .. | PNT 2023-1 A1 - RMBS .... ..12/25/2024 . [Paydown ... L0 . L0 ..11/25/2083 .
74331C-AA-6 .. |PROG 2020-SFR1 A - CMBS . ..06/20/2024 . [Paydown ... 4,977,715 ). 4,977,550 0. ..4,977,715 L0 ..04/17/2037 .
74331C-AB-4 .. |PROG 2020-SFR1 B - CMBS .... ..06/20/2024 . Paydown ... .. 1,000,000 ... 999,988 L0 ..1,000,000 |.... L0 ..04/17/2037 .
743874-AC-3 .. | PFMT 2020-1 A2 - CMO/RVBS . ..12/01/2024 . [Paydown ... 15,881 0. ...15,881 |.... L0 ..02/25/2050 .
TA3BTM-AA-T .. | PFMT 2021-J1 A1 - CMO/RWBS ..12/01/2024 . [Paydown ... ... 206,967 L0 ..206,967 |.... L0 ..10/25/2051 .
749357-AA-7 .. |RCKT 191 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown . .. 18,438 .. . . L0 0 ..09/27/2049 .
749384-AA-1 .. |RCKT 2021-5 A1 - RMBS ... ..12/01/2024 . [Paydown . 148,411 .. . 148,434 |.. L0 0 ..11/27/2051 .
74938F-AA-6 .. |RCKT 2022-1 A1 - CMO/RWBS . ..12/01/2024 . [Paydown . . 105,358 |.. .103,234 |.. L0 0 ..01/25/2052 .
74938Q-AB-0 .. |RCKT 24INV1 A2 = RMBS ........eevvvvrvvmnnnnnnnnns [ eeeeens .12/01/2024 . [Paydown ... .... 110,064 ..109,720 L0 L0 ..06/25/2054 .
74938M-AB~7 .. |RCKT 222 A2 = RMBS .......evvvvmmmnnnnnniinninnnnns [ eeeens ..12/01/2024 . [Paydown ... ...99,421 0. L0 ..03/25/2052 .
T4939K-AA-4 .. |RCKT 2021-6 A1 - CMO/RMBS ........covvvvvrrennnns|veeens ..12/01/2024 . [Paydown ... L0 L0 ..12/26/2051 .
T49410-AA-4 .. |RCKT 24CES6 ATA = RMBS ......covvvvvvveeiiiiiiians [ eeeens ..12/01/2024 . [Paydown ... 0. L0 ..09/25/2044 .
T4942A-AA-1 .. | RCKT 24CES3 A1A = RUBS .....ooovvvvririiiieneenens [ e ..12/01/2024 . [Paydown ... L0 L0 ..05/25/2044 .
74969T-AA-8 .. |RBIT 2021-HB1 A - RMBS ..12/25/2024 . [Paydown ... 0. L0 ..11/25/2031 .
74981C-AA-9 .. |RUN 22NQM1 A1 - CMO/RMBS .......coviinnn [ eeeens ..12/25/2024 . [Paydown ... L0 L0 ..03/25/2067 .
75116F-BH-1 .. |RALI 2007-0S9 A33 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. L0 ..07/25/2037 .
751561-AD-5 .. | RAMP 2006-RS4 A4 - RWBS .... ..06/25/2024 . [Paydown . L0 0 ..07/25/2036 .
76110V-0L-5 .. | RFMS2 2004-HS2 Al6 - RMBS . ..12/01/2024 . [Paydown . L0 0 ..06/25/2034 .
761118-FM-5 .. |RALI 2005-QA9 N41 - CMO/RMBS ..12/01/2024 . [Paydown . 0 ..08/25/2035 .
761118-U0-9 .. |RALI 2006-0S2 1A9 - CMO/RMBS .........ceevvvnene [oeeeee s 12/01/2024 . | Paydoun ... 0. ..02/25/2036 .
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79581V-AA-0 .. [ GRADE 2024-CES1 AT - RIBS ... ..12/01/2024 . Paydown ... ... 191,624 |............... 191,624 ... 191,619 0. 0. 0 [ 0 [ 5,489 ..03/25/2054 .
81742L-AA-4 .. |SEQI 1 A - CDO .......e..e. ..11/28/2024 . [Paydown . 466,753 . 466,753 |.. . 466,753 |.. . 466,753 0 .0 ..04/15/2031 .
81748J-AA-3 .. | SENT 2019-4 A1 - CMO/RVBS . ..12/01/2024 . [Paydown ... ... 12,381)... .. 12,710 |.. L0 .0 . ..11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RUBS ......ooovvvvvreennennc e ..12/01/2024 . [Paydown ... ....66,210 |... .. 67,322 |.. L0 .0 . ..03/25/2050 .
81748T-AA-1 .. | SEMT 2021-7 A1 — CMO/RMBS ........eevvvvvvvvvnnns | eeeens ..12/01/2024 . [Paydown ... ....50,485 |... .. 50,900 |[.. L0 .0 . ..11/27/2051 .
81749C-AA-7 .. | SEMT 2022-1 A1 - CMO/RVBS . ..12/01/2024 . [Paydown ... ....55,574 ... 54,108 |.. L0 .0 . ..02/26/2052 .
81740E-AA-3 .. | SEMT 24HY A1A - RWBS .. ..12/25/2024 . [Paydown . .43,018 ....0 0 .0 ..11/25/2063 .
85022-AP-9 .. | SCFT 2020-A A - ABS ..12/25/2024 . [Paydown . .84,907 .. 84, . 84,904 , K 0 .0 ..09/26/2037 .
85208U-AA-2 .. | SPRTE 211 A - ABS ..12/15/2024 . [Paydown . 248,078 .222 90 |.. . 225,307 ..248,078 |. 0 .0 ..11/15/2046 .
86212X-AL-4 .. | STR 241 A1 - ABS .... ..12/20/2024 . [Paydown ........coevvvviiiii]oniiniiiiiiiis e 5,000 |....oeeeeeeennnn5,000 |oeeeiiiiiienns 4,999 ....5,000 |.... L0 .0 . ..05/20/2054 .
86212X-AM-2 .. | STR 241 A2 - ABS ..12/20/2024 . [Paydown ... ... 5,000 ....5,000 |.... L0 .0 . ..05/20/2054 .
863579-UL-0 .. | SARM 2005-15 1A1 - CMO/RWBS . ..12/01/2024 . [Paydown ... ....9,648 L. 11,832 ... L0 .0 . ..07/25/2035 .
863579-VH-8 .. | SARM 2005-17 1A1 - CMO/RWBS .... ..12/01/2024 . [Paydown ... ....6,906 |.... L0 .0 . ..08/25/2035 .
86358R-DX-2 .. | SASC 2001-SB1 A5 - RMBS . ..12/01/2024 . [Paydown .. 19,070 |. 0 .0 ..08/25/2031 .
872227-AK-9 .. | TBW 2007-2 ABA - RMBS ..02/01/2024 . | Piper Jaffray Co. L0 0 .0 ..07/25/2037 .
87267C-AA-6 .. [TRP 211 A - ABS ........ ..12/17/2024 . |Paydown ....... 125,736 |. 0 0. ..06/19/2051 .
88156E-AB-2 .. | THTS 2006-17HE AB1 - RIBS . ..03/01/2024 . | Adjustment 0 0. ..01/25/2038 .
88603U-AA-7 .. | THRST 2021 A - ABS ....... ..12/15/2024 . [Paydown . 0 .0 ..07/16/2040 .
89182J-AA-9 .. | TPMT 24CES2 A1A - RMBS .. ..12/01/2024 . [Paydown ... L0 .0 . ..02/25/2064 .
891820-AA-3 .. | TPMT 24CES4 A1 - RMBS ... ..12/01/2024 . [Paydown ... L0 .0 . ..09/25/2064 .
891947-AA-1 .. | TPMT 24CES6 A1 - RMBS ..12/01/2024 . [Paydown . 0 .0 ..11/25/2064 .
89609M-AA-7 .. | TRIBUTE RAIL LLC - ABS ..12/17/2024 . [Paydown . 0 .0 ..05/17/2052 .
896160-AA-9 .. | TCN 2022-SFR1 A - CMBS ..11/01/2024 . [Paydown . 0 .0 ..04/19/2039 .
89656C-AA-1 .. | TRL 2010-1 NTS - ABS .... ..12/16/2024 . [Paydown ... L0 .0 . ..10/16/2040 .
89683L-AA-8 .. |TRP 212 A = RWBS .....coeeeeieeeeeeeeee s ..12/17/2024 . [Paydown ... L0 .0 . ..06/20/2051 .
89822P-AA-1 .. | TFINS 201 A1 = CDO ..ooovveeieiieeeiiiiiieeee [ | 10/15/2024 . | Paydown .... L0 .0 . ..04/16/2040 .
90354T-AC-3 ...| UM 2021-INV2 A3 - CMO/RMBS .......cccovvviiiin [ eeeenn ..12/01/2024 . [Paydown ... L0 .0 . ..09/25/2051 .
90355R-AC-6 ...| UM 21INV3 A3 - CMO/RVBS ..12/01/2024 . [Paydown ... L0 .0 . ..11/25/2051 .
91528A-AA-7 .. |UNLOK 242 A - RMBS ..12/25/2024 . [Paydown ... .. L0 .0 . ..10/25/2039 .
92250K-AA-8 .. | VCC 2022-4 A - CMBS/RMBS ......cccoveevieeeeieens [ oo ..12/01/2024 . [Paydown ... . 206,026 |.. L0 .0 . ..08/26/2052 .
92259T-AA-9 ...|VCC 2021-1 A - CMO/RMBS . ..12/01/2024 . [Paydown ... 71,343 |.. L0 .0 . ..05/25/2051 .
922591-AA-2 ...|VCC 244 A - RMBS .... ..08/25/2024 . [Paydown . ....0 0 .0 ..08/25/2054 .
92250-AA-2 ...|VCC 244 A - RUBS .... ..12/01/2024 . [Paydown . ....0 K 0 .0 ..08/25/2054 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 290,502 ..204,445 |. 0 .0 ..11/26/2066 .
92538N-AA-5 ...| VERUS 2022-4 A1 - RUBS .. ..12/01/2024 . [Paydown . 87,162 86,6% |. 0 .0 ..04/25/2067 .
92538U-AA-9 ...| VERUS 2022-3 A1 - RUBS .. ..12/01/2024 . [Paydown . 0 .0 ..02/25/2067 .
92737D-AA-6 .. | VINEB 24SFR1 A - CMBS ... ..12/01/2024 . [Paydown ... L0 .0 . ..03/19/2041 .
92839H-AA-4 ...| VSTA 24CES1 A1 - RMBS ..12/01/2024 . [Paydown ... .. L0 .0 . ..05/26/2054 .
920227-47-0 ...| WAMU 2003-S4 2A1 - CMO/RMBS .... ..12/01/2024 . [Paydown ... 44,572 |.. L0 .0 . ..06/25/2033 .
92990G-AG-8 .. | WAMU 2007-HY5 2A5 - CMO/RMBS ... ..12/01/2024 . [Paydown ... L0 .0 . ..05/25/2037 .
93934F-KP-6 ...| IMALT 2006-1 3A2 - CMO/RMBS ... ..12/01/2024 . [Paydown ... L0 .0 . ..02/25/2036 .
94984D-AC-8 ...| WIFMBS 2006-AR13 A3 - CMO/RMBS . ..12/01/2024 . [Paydown ... L0 .0 . ..09/25/2036 .
95002K-AA-1 .. | IFMBS 2020-1 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown . 0 .0 .. 12/27/2049 .
95003H-AA-7 .. | WIFMBS 2022-1 A1 - CMO/RWBS ..12/01/2024 . [Paydown . 0 .0 ..08/25/2051 .
95058X-AE-8 .. |WiEN 2018-1 A22 - ABS .... ..12/15/2024 . [Paydown . 0 .0 ..03/16/2048 .
95058X-AG-3 .. |WEN 2019-1 A21 - ABS . ..12/15/2024 . [Paydown . 0 .0 ..06/15/2049 .
96034J-AA-4 .. |WIESTR 2022-1 A - ABS .. ..12/01/2024 . [Paydown . . 218,162 0 .0 ..08/20/2036 .
97064G-AA-1 .. |WIESTF 2021-A A - ABS . ..12/15/2024 . [Paydown ... .. 64,183 |.. L0 .0 . ..05/15/2046 .
97988Q-AL-8 .. | WDMNT 172R A1R - CDO .. ..12/23/2024 . [Paydown ... .... 2,000,000 |......... 1,962,500 |......... 1,971,859 |.. L0 .0 . ..04/20/2033 .
979881-AA-9 .. | WIDMNT 207 A1A - CDO ... ..07/09/2024 . | Paydown ... .. 1,000,000]......... 1,000,000 |......... 1,000,000 |.. 0. .0 .. ..01/15/2032 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY 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 Recognlzed (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
98875N-AJ-4 .. | ZAIS9 9 B2 - CDO Cevenn ..04/25/2024 . [Paydown ..........ceevvvveii]ovniiiiiiininnnnnnnns oot 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,059 0 [ [515)) FPUUUUUUUURRUURR | IO -ic) | A | I N 2,000,000 ....0 ..07/21/2031 .
98920M-AA-0 .. | ZAXBY 211 A2 = ABS .........eeeviiiiiininninnnnnnns | oeeens ..10/30/2024 . | Paydown ... ....0 ............ 1,266 |.... 1,266 0 .. ....0 ..07/31/2051 .
1109999999. Subtotal - Bonds - Industnal and Miscellaneous (Unaffiliated) 63 640,072 63,958,654 62,793,452 60,766,368 50,836 562,560 316,000 297,396 0 63,666,931 0 (26,859) (26, 859) 2,010,816 XXX
FRANCHISE GROUP, INC. - INITIAL TERM LOAN ‘ ‘
35180Y-AB-9 .. | (FIRST L .eevvvvvvvviieiiiiiiiiiiiiiiiiieeiiiieieeeees [ e | 12/20/2024 . [Exchange .........cceeevees |oveveverevnnnnnnnenns fovuvnnnnnnns 511,028 [...ovveeeees 511,028 1............ 502,645 |............ 468,224 |......ooee 0, O oy O ooy [ O I FPOOOy 502,645 [...cconnnnnnnns 0 eeeeennns 8,383 [..uunnnnnn 8,383 [.ooiiiiiiiiiinnd 0..03/10/2026 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 511,028 511,028 502,645 468,224 0 0 0 0 502,645 0 8,383 8,383 0
2509999997. Total - Bonds - Part 4 71,465,780 71,784,362 70,935,687 68,613,996 50,836 500,804 316,000 235,640 71,486,986 0 (21,205) (21,205), 2,226,790
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0
2509999999. Total - Bonds 71,465,780 71,784,362 70,935,687 68,613,996 50,836 500,804 316,000 235,640 71,486,986 0 (21,205) (21,205), 2,226,790
46625H-J0-4 ... | JPMORGAN CHASE & CO ....evvvvvvvvvnvnninnnnnnnnnns ..05/01/2024 . [Call @ 100.00 ....1,000,000.000 |......... 1,000,000 |.........000ee... 0.00 ......... 1,000,000 |.......c... 999,000 |..oeeeeeeen 1,002 [ ()i 0 s 1,000 fooeeeeeiiinnnnnn 0 feeeees 1,000,000 RV O .0 .. ... 57,120
55261F-AG-9 ...|M&T BANK CORP ..... ..08/15/2024 . [Call @ 100.00 .2,000,000.000 |.. .. 2,000,000 1,970,000 |... ..2,000,000 |... 0. .0
857477-60-8 ...| STATE STREET CORP ..03/15/2024 .| Call @ 25.00 . 70,000.000 1,764,400 |......... 1,754,200 1,764,400 (14,400)|......... (14,400)[...

401 9999999. Subtotal -

Preferred Stocks

Industrlal and Miscellaneous (Unaﬁlllated) Perpetual

Preferred 4,750,000 XXX 4,764,400 4,723,200 41,200 0 4,764,400 0 (14,400) (14,400) 240,333 XXX
4509999997. Total - Preferred Stocks - Part 4 4,750,000 XXX 4,764,400 4,723,200 41,200 0 4,764,400 0 (14,400) (14,400) 240,333 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 4,750,000 XXX 4,764,400 4,723,200 41,200 0 4,764,400 0 (14,400) (14,400) 240,333 XXX

695042-20-0 ... | PACIFIC VENTURES GROUP ORD . ‘..02/06/2024 |Adjustment ..0 o [ .0 1 . 0 s
90187B-80-4 ...| THO HARBORS INVESTHENT ORD . ..01/01/2024 . | WRITE OFF 0].. .4 4. .0 b [\ P
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publlcly

Traded 0 XXX 5 4 1 0 0 1 0 5 0 (5) (5) 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 5 4 1 0 0 1 0 5 0 (5) (5) 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 5 4 1 0 0 1 0 5 0 (5) (5) 0 XXX
5999999999. Total - Preferred and Common Stocks 4,750,000 XXX 4,764,405 4,723,204 41,203 (2 0 41,201 0 4,764,405 0 (14,405) (14,405) 240,333 XXX
6009999999 - Totals 76,215,780 XXX 75,700,092 73,337,200 92,039 500,802 316,000 276,841 0 76,251,390 0 (35,610) (35,610) 2,467,123 XXX




g1

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

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY
SCHEDULE D - PART 6 - SECTION 1

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

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX
50530Z-ZZ-3 ........... [Mid-Continent Assurance COMPANY ............cccccoriiiriiiiiiiiiiiiiiiieiiee e sneesnens | eveeennsenesenennes feeneeens 19380 it ]ovee 73-1406844 22,160, 165 .100,000.000 ... 100.0
595301-2Z-8 . [Mid-Continent Excess and Surplus Insurance Company ... 38-3803661 ... . 19,146,330 |.. .0 . L0 ....100.000 |. .. 100.0
679208-10-4 ........... |Oklahoma Surety Company oo i | 23426 e 73-0773259 17,589,286 |....ovvvveeineeiniiniiennees 0 Joiiiiiiiiiiiceneenn 0 L 10,000.000 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 58,895, 781 0 0 XXX
50539#-10-2 ........... [Mid=Continent Specialty INSUrance SErViCeS, INC. ..iiiiciiioriosiiomssmrsmssmssamssmssansssssenssnssensssssenssnssansones |evessssonessnsenesaneas | | | [T 61,001 [ovoeieeees [ 61,001 [ 1,000.000 oo 100.0
1799999. Subtotal - Common Stock - Other Affiliates 61,091 0 61,091 XXX XXX
1899999. Total Common Stocks 58,956,873 0 61,091 XXX XXX

1999999 - Totals 58,956,873
1. Total amount of goodwill nonadmitted $ ................................ 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
FRANCHISE GROUP, INC. - NEW MONEY TERM L ......... | .......... ..12/20/2024 . | DIRECT ... | 05/06/2025 . |.. 0. . ...258,751 Y PO 5,199
Franchise Group Roll Up Dip $+900 05/06/2025 ... |.......... ..12/20/2024 . | Exchange .... 05/06/2025 . |.. 511,028 |.... 0. 511,028 |.... ...511,028 .. . 347 L MON e 4,751
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 770,189 0 410 0 0 772,018 769,779 0 0] XXX XXX XXX 9,950 0
1909999999. Subtotal - Unaffiliated Bank Loans 770,189 0 410 0 0 772,018 769,779 0 0] XXX XXX XXX 9,950 0
2419999999. Total - Issuer Obligations 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 770,189 0 410 0 0 772,018 769,779 0 0] XXX XXX XXX 9,950 0
2509999999. Total Bonds 770,189 0 410 0 0 772,018 769,779 0 0of XXX XXX XXX 9,950 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX XXX 0 0
7709999999 - Totals 770,189 0 410 0 0 XXX 769,779 0 0of XXX XXX XXX 9,950 0
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A S D e 0 TE.S i, 0 TF .8 e 0 1G.% i,
1B .3
1C .3
1D -$
1E .8




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

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



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

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Mabrey Bank .........ccccoveeeiieeiiieeens ... Tulsa, Oklahoma ........ccccoeriieiiiiinennnes XXX,
PNC Bark ........... ... Pittsburgh, Pennsylvania . XXX,
The Bank of New York Mellon ... ... New York, New York ... XXX,
Cash Held With Securities On Deposit ......... XXX,
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0 | XXX
0199999. Totals - Open Depositories XXX XXX 71,948 0 19,029,665 [ 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 71,948 0 19,029,665 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX
0599999 Total - Cash XXX XXX 71,948 0 19,029,665 | XXX

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

1. January..... 27,950,511 4.
2. February..|ns 27,310,239 5.
3. March 30,412,913 6.

15,439,696
19,228,061
17,800,724

7.

9. September

20,128,738 10.
13,465,562 1.
16,052,468 12.

October
November...
December

.... 17,158,930
... 16,777,775

19,029,665

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MID-CONTINENT CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest 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

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

2509999999.

Total Bonds

31846V-41-9 .......
60934N-67-4 .......
825252-40-6 .......
94975H-29-6 .......

.| INVESCO TREASURY INST ...
. | ALLSPRING:TRS+ MM I ..

FIRST AMER:TRS 0BG V
FEDERATED US TREASURY CASH RESERVE ...

[ AN 12/03/2024
...................... 12/24/2024
...................... 12/31/2024
Do 12/03/2024

8209999999.

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

8609999999 - Total Cash Equivalents

32,689,049

1,208,

886

Line
Number
1A

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

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.0 1G.$ ...




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

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

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

Tennessee

Vermont ..
Virginia

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

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

PROPERTY AND CASUALTY
PROPERTY AND CASUALTY

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

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

............... 114,862 |............... 109,975
......................... (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 2,480,269 2,465,985 1,891,306 1,844,709

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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