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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....vviiiiiririiieieieieittt ettt e 15,247,857 |............ 8.443 |........ 15,247,856 |.....coovoveeeen O [ 15,247,856 |............. 8.443
1.02 All OthEr GOVEIMMENLS ........oeevvicececececiieieteeeieee e e [V 0.000 [oeeeeeereeeeereennee O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeeeene. 2,840,217 |.coovee 1573 [ 2,840,217 [ 0 e 2,840,217
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 5,662,741 |.............3.136 |......... 5,662,741 oo 0 | 5,662,741
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ... 61,779,660 |............ 34.208 |....... 61,779,659 |....ocoovvienn 0 [ 61,779,659 |.......... 34.208
1.06 Industrial and MISCEIANEOUS ..........c.cccoeeveveeeeereeceeeeeeee e e 78,858,262 |............ 43.665 |........ 78,858,264 |.........coovevee 0 [ 78,858,264 |........... 43.665
1.07 HyDrid SECUMHIES ......vieciieriiricicieteirn e [V O 0.000 [eeveciiciriciaes 0 freeneneeieen O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens O e O el (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes O oo O o (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes O oo O o (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 freenrreeieien O e [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 freenrreeieien O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee O fooeeeeeeiieeeens O o (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES .......coiuiiiiriieriieniiesie ettt seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiicieese e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cceueuriiiririeieieieeeeneseseeeeeese e (VO 0.000 [.ovvveieieienene 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l EStALE .......c.coeeeeeiereeeeeecec e e [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccoovrieneiininneieeeeene s e 5,791,259 |....conee.. 3.207 |......... 5,791,259 oo 0 | 5,791,259 |............. 3.207
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccceevveeeerereinieseiereeisnens oo 10,419,068 |............ 5.769 |....... 10,419,068 |......cocovceen 0 o 10,419,068 |............. 5.769
6.03 Short-term investments (Schedule DA) ...........cccooovveveveveeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occo.... 16,210,327 |............. 8.976 |....... 16,210,327 | 0 [ 16,210,327 |............. 8.976
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Lin€ 11) .....ccoeiiiiiiiiiiieeeeeeceees
13. Total invested assets 180,599,064 100.000 180,599,064 180,599,064 100.000

SI101




10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance 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 acquISItioN (Part 2, COIUMN B) .........ciiiiitiiiii it bbbt bbb bbbt bt aR e e resaeebesbestesaearesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ettt e b e et e e st e e aeeaae oeabeeabeeabe e be et e aae e aaeeabeeas eeetseesseaseenaeeseeaeeaeeaaean
Current year change in encumbrances:

o B ] = ST =T i TR o1 10 o e T PSP PPRRNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt h bbb e 4o b e se e b e o0 b e e b e e b e e b e he e b b e e b e b e sbebe 220 HE SRS AR SR L AR oA L e R e R e e b e Rt e b e Rt ebesebese s ese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... ... ... S ... ..o utteetesste et seeesseenbeanteenseanseas Soeemseasseassenseenteeaeeaeenaean

Deduct amounts received on disposals, Part 3, CHllls 1S l.... ... N B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... - B N B
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = S =T TR o 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMN 10 ....cuiiiiiiiiiit e b bbbt b b e b b e se e b e 0o b e b e b oo b e e b b e s b e b e saebe 22848 SRS AR e AL LR e R L e b e b e e b e b e e b e b e ats eabesetese s eae s
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb bbb bbb e b e bbbt e b bt s b b e b b e saebs A0SR oA e e b e s bbbt

LA el = S =T G T o 10 oo T O PO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........cciiiiiiiiiiiiiii ettt bbbt bbbttt 2o e e e e e e e e e e e e e eeneeas
[DI=e [0 8 o) e=T M ToT o E=Te (g a 11 C=To IR= a0 o0 L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiitiit ittt bbb bbb bbbt bbbt bbbt bt e bt e bt bt bt e bt b Snmemmeensese e e e e e e e e e e enenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiii et —eese e e e e e e e e e e e e eeeneens
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbb bbbt b e R e e a e e r e e b e sbeebestesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e et e e st e eaeeaae oeabeeabeeabe et e e be s b e s aeesheeas eeetseeseeaseenseeseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt h bbb e b b e se b e e b e b e b e e e b d e b b e e b b e s aebe S0 HE SRS AR SR L AR e AL e R e AL e b e R e bR et ebesebeses st

P aXeTe (U= o) e FTotoTU o | OO PRTS
Unrealized valuation increase/(decrease):

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

5.2 Totals, Part 3, Column 8 .......c.ccoovvvvvee. 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 bbbt b et b et

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

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

0T e = R e Ty A A o] [0 Ty T OO S
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ......cc.ccuiiiiiiiiiiiiiiiiiieieeeies —eeeeee e
Rl Y= TV Lo T [ o 1= o Lo OO PRS
ST o] ol =T I (I g T= Y o TU TS I T R ) S
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e ot e e e e e e o R e o R e £ R e SR e e R e SR e e R e SR e e e e e R e e R e e R e e R e e eeee e eeesReebeseeaae s S0 eAs e s e s e b et et e

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) ........uiiiiiiiiiiii bbbttt bbb e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEA ..........uiiitiiiitiii ittt bbbt bbbt bbb bR b £ E e E R E £ E £ E e E e bt e b e e bt b e e b e eb et 2o mse e e enee e es e e e e e e e enneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbb bbbttt b e aR e e a e e b e s besbesbesaesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e st e e st e eaeeaae oeabeeabe e et e et e et e s b e e aeeabeeas eeetseesseaseenaeeseeaeeaeeaaeas
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R O PP PPRTPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b bt bbb e b e se e b e 0o b e e b e e b e e b e d e b b e e b e b e saebe 2848 SR e AR SR L LR e R LA b e R e e b e b e e b e b e ate ebesebese s eae e
P aXeTe (U= o e Tt oTU o | OO
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 ...,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e e et teesutetasntatasseanstaansssaanssaaansseessteessseesaseeesnteeaseeesateeeanbeeaaseeesabe Saeeeenneeeanaeeenaseeeaeeennaeeans
Deduct amortization of premium @Nd AEPIECIALION ......... .o iiiiiiiei ettt et e e s ee e st e ea e e es e e st e st e s e easeea e e eaeeea e e es e e ea e e s e e st e aseenseenbeenbeemeeanten Sheeerseesseasteasseaaeeaseenaeeaes
Total foreign exchange change in book/adjusted carrying value:

LS I B o] = S =T i TR o1 10T o e AP PPRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b bbbt b b e b e b e e b e e b e e b e e h e e e b e s d e b e b e e b e b e saebe 228 HE SR e SRS A L e R e R L e b oA e e b e b e e b e b e abs easesebese s e s et
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e bbbk s b bt b b e e b e e b et b e e eb e R e SR e R e e s e b e b et e bbbt b e

O e = R e Ty 0 A o] [0 Ty W B O OO RN
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccuiiiiriiiitiitirie ettt bbbttt sttt sttt abe s Seeeeeeeeees e e e e e e eaeneens
[D2=Ye [0 8 o) e=T Mo o E=To (g a 11 C=To 1= 0 o0 Lo SRRSO

Statement value at end of current period (LINE 11 MINUS LINE 12) .....c.iiiiiiiiiii ittt bbb bbb bbbt bbb bbbt bt bbbt bt b Seseemeessee e e e e e e e e e e e e enees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueeeeeeceeteteteeeescaete et esessssesesesesesssaesesesesesssessesesssessssssesasesensssesesasasenssastesasessnssansasans seessscscaeses 223,244,573
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccviiiiiuiiiieteeteteee ettt et et st eteetese st ese et ete et ese et ete s et ess et ess et esessesesseseesebe s et ens et ess et essssessssesessebesabens seseseseeesennane 7,189,828
ACCTUAL OF QISCOUNL <.......cvoce ettt eee et eae e eeeeeeaeeeeaee e e en e e ena e e enaesen s e e eneesensesenseeensesensesenseeensesensesensesensesensseansneenseeanseeensseanseaenansanseeansnannen 239,548

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt bbb

LT o= 1o 2 Y=ot 1[0 1720 O 011U ]2 Yo Wt < TSR

4.4, Part 4, COIUMN T oot b b e bbb bbb oo b e b e bR E bbb bbb

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiueiiieieeceeteeeeeeeectete et ees e et eteeess e eaetesesesssseaesesesenssssaesesesensssstesesesensssssesesassssssesesasasensssstesesasnns febesessasscsstesananas (8,444)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiieuieieieeeeteeeeteeeet et e ettt et e et et e e es e st ess et esssessaseeseseeeeseeneaen 65,044,090
DedUCt aMOTHZAtION OF PIEMIUM .........iceceeeeeeicececeete et e eeaeeeeeaeteeesseaetete s s esasssseseses s sssssesesesssssssseses s s ssasseses s s sssnseses s s ssasseses s s sssnseses s sssssnsesesassssssnsnsnsas sesatsesesenasanas 1,232,677
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt ettt et ettt et et e s e et et e s e s et et et e s e eess s s e s et e b et e s esese s e s et et e b et eseaeseeses s e s et e s eseaeas s es s esa bbb eb e e et et ne ettt netae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieieeieieececeeeceee ettt ettt a s e ettt e s et e s e s e ae s s s s s et et esessaea s st s eseseseseasasasas s eseseseans febebesestt et nensesebebebnaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et h bbb R eh b4 €8S E b £ eE L E e E b £ st b bttt bbb eenensnsea et es et s en 0 e 0
Deduct current year’s other-than-temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b bt e b4 £ 6 SR eh b4 £ 8L E e E b £ E L E e E b £ st b b et b et seeensn s et et s e s e s en 0

9.2, Part 2, SECHON 1, COIUMN 17 .....oouiniieeeeeeeeeeeeee ettt et a st et e s e s e s e e s s s s e s et e s e s s s s s s s st esesesesessas s st eseseseans febebebeett et st nsesebebebeaeaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ......ouiiiiiiieieieiete ettt b et e e b b e b e s et b b et et s et et et taeae 2osensnseaetesasannsnse s s s s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeeete ettt ettt ettt se et et et ete s et e s e s ese s et es s s e b e b et e s e et ssas e s e s et e s et eseseseeseses et e b et esesessesss s e s et et esess st es s es et e bk ebee et st st e et ettt eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiie s e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cccevevereeruereeeieeeeceetetesesesscaetesesesesssaesesesesesssaesesssesessssesesesanas seesesssseassens 164,388,738
(DTt [ Tet i (o) =TI aTe g F=Te Lo Ty (=T o JR=T 4o U S 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueieieieeececeeieeeeeeeceete et eeeessaete e esesssaete st esenssesaesesesensssssesesesensssstesasssensssssesesananas feesesesesesinas 164,388,738
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.cccoveveveceeveeereeeecee e 15,247,857 |.cocecene 14,195,913 [..cccoonee 15,167,727 | 15,141,308
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 15,247,857 14,195,913 15,167,727 15,141,308
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,840,217 2,651,169 2,913,080 2,785,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,662,741 5,281,323 5,743,739 5,605,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 61,779,660 53,934,002 62,386,668 60,174,244
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseeee o 64,544,496 |................. 59,113,560 |.....coco...... 66,323,293 |....coco..... 63,393,726
Identified Funds, Unaffiliated Bank 9. CANAGA ... e [OOSR [0 U [0 U 0
Loans, Unafilated Cortiicates of 10._ Other Countries 14,313,768 13,784,640 14,374,079 14,150,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 78,858,264 72,898,200 80,697,372 77,543,726
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 164,388,739 148,960,607 166,908,586 161,249,278
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 164,388,739 148,960,607 166,908,586
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 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 7,152,870 |...covnvnve. 5,865,602 |............... 1,245,793 | 1,231,076

1.2NAIC 2 ..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

1.6 NAIC 6
1.7 Totals

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

2,840,217

2,840,217

5,621,866

2,840,217

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

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

............... 5,662,741

............... 5,662,741

.............. 4,026,646

............... 5,662,741

5,662,741

5,662,741

4,026,646

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

36,637,061

61,779,659

69,184,932

3,511,979

36,637,061

9,413,947

9,548,932

2,667,740

61,779,659

69,184,932

61,779,659




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 7,627,617 |............. 41,889,534 |............. 11,091,015 61,600,609 |......c.ccveveennnne O 94,130,706 2 e 48,253,995
6.2 NAIC 2 .. ..2,176,520 |... .. 14,741,120 |.... ... 2,588,629 0 . . .19,506,269 |.. RV Do ...32,640,473 |.... .14.6 |. .19,506,269 |..

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

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

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

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 18,292,466 |............. 92,895,155 |............. 21,750,755 |.............10,780,008 |............... 3,912,812 | 0 e 147,631,196 . 134,284,582
12.2NAIC 2 ... ) e 2,176,520 |... .. 14,741,120 |.... ... 2,588,629 .19,506,269 |.. L . . . .19,506,269 |..

123 NAIC 3 e (D) i (1 (1 0 [ O e O e O e O e 020 [ XK o XXX e e 0

124 NAIC 4 o (D) s (1 (1 0 [ O e O e 0 e O e 000 [ XK o XXX e e 0

12.5NAIC 5 ... () (1 (1 0 [ 0 e O e 0 (€)oo O e 020 [ XK o XXX e e 0

126 NAIC6 ... N 0 0 0 . 0

12.7 TOtalS .o 20,468,986 |........... 107,636,275 |............. 24,339,384 |.............10,780,008 |............... 3,912,812 | (b) ... . 153,790,851

12.8 Line 12.7 as a % of Col. 7 12.2 64.4 14.6 2.3 0.0 100.0 92.0
13. Total Bonds Prior Year

13ANAIC T e 12,413,295 |........... 125,449,180 |............ 34,837,588 |............12,112,266 |............... 5,791,770

13 2NAIC 2 e 3,617,314 |........... 25,482,130 |............... 2,706,493

13.3NAIC 3 e 0f..

134 NAIC4 ... 0

13.5NAICS ... 0

13.6 NAIC6 ... 0 ( .

13.7 TOtalS .o e 16,030,609 |........... 150,931,310 |............. 37,544,081 |............ 12,112,266 |............... 6,626,307 (b) ....223,244 573 |....c.oocrce VI 204,211,983

13.8 Line 13.7 as a % of Col. 9 7.2 67.6 16.8 3.0
14. Total Publicly Traded Bonds
T4 A NAIC T e e 17,897,682 |............. 84,365,335

14.2NAIC 2 ... .2,176,520 |............. 14,741,120 |....

100.0 XXX 91.5

............... 3,912,812 | 0 134,284,582 | 803 [ 171,671,510 | 76,9 .. 134,284,582
.. .. .19,506,269 |.. v 32,640,473 ... .19,506,269 |..

T43NAIC 3 oo [V 0 [ O o O e O e O e O [ 000 e 0. 0.0 | 0.

144 NAIC4 ... w0 0 0 0.

TAE5NAIC S oo [V 0 |oeeeeeeeeeermrereeeeen O e 0 o O e 0 o 0 [ 020 | 0 [ 020 | 0

T4B NAIC B ..o 0 0 0 . 0 . 0

14.7 TOtalS .o e 20,074,202 |............. 99,106,455 |.............19,917,374 |............. 10,780,008 |............... 3,912,812 | [V 153,790,851 . 204,211,983 . 153,790,851

14.8 Line 14.7asa % 0f CoL. 7 ..ucveveveeeeeeneforeic 131 [ 64.4 [ 1300 [ 720 2.5 | 0.0 | 100.0 | XX e X e XK [ 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 12.0 59.3 11.9 6.4 2.3 0.0 92.0 XXX XXX XXX 92.0 XXX

15. Total Privately Placed Bonds

15 A NAIC T e

15.2NAIC 2 ...

153 NAIC 3 o

154 NAIC 4 ..o

15.5NAIC5 ...

15.6 NAIC 6 ...

15.7 Totals ....ccociiiis

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.2 5.1 2.6 0.0 0.0 0.0 8.0 XXX XXX XXX XXX 8.0

(@) Includes $  orroreenene 13,346,614 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 $ ........ccceeoeueurrrinecnnns 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,$ ..coccovivnininincene 0 prior year of bonds with 5G| designations and $ ............cccceveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ............ 2,748,729 : NAIC2 $ oo 0; NAIC3 $oieceeie 0; NAIC4 $ e 0; NAICS5 $ oo 0; NAICB $ e 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years 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
1. U.S. Governments
1.01 Issuer Obligations .............cccveeineoineinceneieens o, 6,738,901 |...coovnv 4,479,551 oo O e O i 0 e XXX o 11,218,452 12,661,697 | 5.7 o 11,218,452

1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

...413,968 |.

1,386,051 |..

...4,529,517 |..

. 4,978,252 |...

4,529,518 |.

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ... 0.0 .

3.05 Totals 0 2,840,217 0 0 0 XXX 2,840,217 1.7 5,621,866 2.5 2,840,217 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............cccccooiviiiininieiiciniiiees foeveieiesesesieeeen 0 o 5,662,741 [ooooeiiine [V R [V 0 D.9,0 NN RUR 5,662,741 [.oeoveiiieie 3.4 | 4,026,646 |........ococvvvenenne 1.8 [ 5,662,741 [oooieieiine 0

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 5,662,741 0 0 0 XXX 5,662,741 3.4 4,026,646 1.8 5,662,741 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............ccccoeiviciincieicicinccees [ [V 25,399,451 25,399,451 29,143,897 .o 1801 | 25,399,451

5.02 Residential Mortgage-Backed Securities ... 3,511,979 |. 11,237,610 |.. .36,380,208 |.. 40,041,035 |... ..36,380,208 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccevveereennnn. [V R 0 oo O oo O e 0 | XK o 0 e 000 oo 0 [ 020 | 0

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

5.05 Totals 3,511,979 36,637,061 9,413,947 9,548,932 2,667,740 XXX 61,779,659 37.0 69,184,932 61,779,659
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoevveeenenneineeneees [evieiiienenns 9,594,375 |.ooeene 43,959,864 |.............. 9,304,274 oo 0 [ 992,443 |........... XXX e 63,850,956 |...cvvveeiieiins 38.2 | 98,459,056 |.....ocvevrienene 4.9 [ 59,863,430

6.02 Residential Mortgage-Backed Securities ... [ OO [V [V [V R [V (V1 XXX [, [V 0.0 [ [V 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... [................ 209,762 |..ccvenenee. 7,063,200 |...ccovennnene 623,872 [ocveeeeiiiicicee 0 [ [ S XXX ovvvivee oo 7,896,834 .o 4.7 | 12,447,564 |..coooveeieie 5.6 [ 7,896,833

6.04 Other Loan-Backed and Structured Securities ... 0 5,607,591 3,751,498 0 0 XXX 9,359,089 5.6 15,864,560 7.1 0 9,359,089

6.05 Totals 9,804,137 56,630,655 13,679,644 0 992,443 XXX 81,106,879 48.5 126,771,180 56.8 67,760,263 13,346,616
7. Hybrid Securities

7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

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

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniiniinicc0 o0 0 o0 0 [ XXX [ (V1 TR 0.0 e (V1 TR 0.0 e [V TR 0

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

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

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

12.01 Issuer Obligations ...........ccccoeeireoinciinciinnenns oo 16,333,276 |.............. 82,341,824 |................ 9,304,274 |, 0 ...108,971,817 XXX [ XXX e 104,984,291 |....ocvnennne. 3,987,526

12.02 Residential Mortgage-Backed Securities .......... |.ccccoocnne. 3,925,947 |....ccee 12,623,661 |....coeeeee 10,659,740 |....coveunene 10,780,008 40,909,725 XXX oo D.9,0 TN RUNN 40,909,726 |....coeveveeeriieenns (1)

12.03 Commercial Mortgage-Backed Securities ........ [ 209,762 oo 7,063,200 e 1,896,834 [T e XXX e [ XXX e 7,896,833 [ooeeeiieiieiieieeiee

12.04 Other Loan-Backed and Structured Securities . |-

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

.209,762

5,607,591

R R 20,468,985

............. 107,636,276

.............. 24,339,384

............... 10,780,008

................ 3,912,812

153,790,850

12.10 Line 12.09 as a % of Col. 7 12.2 64.4 14.6 6.4 2.3 0.0 100.0 92.0 8.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 11,120,182 |...coeees 120,372,144 ... 14,989,538 |....coeeveiienns 596, 151 02,835,147 [ XXX e e XX [ ... 149,913,162 145,757,076

13.02 Residential Mortgage-Backed Securities .......... .4,407,364 |... 11,390,883 11,516,115 |.. . 45,019,287 |. . 45,019,287 |..

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

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

.396,674

.106,389 |...

. 13,913,765 |..

.7,849,270
3,314,391

. 12,447,565 |.
..15,864,560 |.

. 12,447,564 |..
..988,067 |..

13.08 Unaffiliated Certificates of Deposi 0 0

13.09 TOtalS ... [ 16,030,609 |............. 150,931,310 |..ccvevvneee. 37,544,082 |.............. 12,112,266 223,244,574 204,211,984

13.10 Line 13.09 as a % of Col. 9 7.2 67.6 16.8 5.4 100.0 91.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeireoineinciinneens oo 15,938,494 |.............. 79,419,594 |....ococeenee 8,633,761 .. 145,757,076 |....cocvvviieenn 853 [ 104,984,292

14.02 Residential Mortgage-Backed Securities .3,925,047 |... . 12,623,661 |.. 10,659,741 .. . 45,019,287 |. . 40,909,726 |..

14.03 Commercial Mortgage-Backed Securities ........ [ 209,762 oo 7,063,200 |.veeveeieninne 623,872 |..ooviciieiiieee 0 12,447,564 |...c.ooovieiiien56 [ 7,896,834

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

Section 12

................... 209,762
.0

872

988,057

15. Total Privately Placed Bonds
15.01 Issuer Obligations
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 ....ooevveieiiiicicciecies
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

................... 394,782

......................... 3.0

0.2




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueueveras |oeecerererecens 38,778,236 ..o [V 38,778,236 |...oecveereeeecereeee
2. Cost of cash equivalents @CQUIrEd .............cccoeueueuereececeeeeeeeeeeceeeeeeeseseseeaeas [ 709,405,248 |........cconc. 15,811,226 |................ 693,594,022 |....cvovvvvriirereeiie
3. ACCIUAI Of GISCOUNE ...ttt [oessessessese s 31,787 |, 31,787 | (N
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T
5. Total gain (10SS) ON ISPOSAIS .........oeveveveiierieieiereieiesiesese e sesese s [rerececeseseseseesececaena (1) (1) ] (R
6. Deduct consideration received on diSPOSALS ...............cccoeveveveeececeeueiereeeecaens orerecnienenne 737,796,188 |........co.c.... 13,094,269 |...coocevennene 724,701,919 |
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiinns (O O (O T [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [ 10,419,068 |.......ccc..c.. 2,748,729 |...oovvriennn. 7,670,339 oo
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ 0 [ (U RN
12. Statement value at end of current period (Line 10 minus Line 11) 10,419,068 2,748,729 7,670,339

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, E06, EO7, EO8, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-XB-1 ..... US Treasury Note 1.4 .. ...99.2250 |......oennnnns 1,984,500 [.oeveeennnnn 2,000,000 |.eevvunninnns 2,009,385 |..eeuuniiiinnnnnn (U (25,237) |eeeeeeeeeeeennnl0 feviiiiiiiiinnnnnl0 s 2125 |...... 0.852 [MN ..ocee oovvinnninnnns 5,518 | 42,500 |....11/10/2021 ...|....05/15/2025 ...
912828-77-8 ..... US Treasury Note . 1.A ... ...94.5840 |.....ooeennnnt 3,045,605 |.... ....3,190,715 0 [ 13,657 0 o0 e 1.500 |...... 1.948 (U ....... ...03/10/2022 ...|....01/31/2027 ...
912828-7T-0 ..... US Treasury Note . 1.A ... ...98.3870 |... .... 1,349,051 LU SRR 1) (Y A N | I RN | B AN 0.250 |...... 3311 [MN ... ....06/17/2022 ...|....05/31/2025 ...
91282C-D0-1 ... US Treasury Note . 1.A ... ...94.3300 |... ....189,056 O e 15,694 |0 o0 e 1.250 |...... 3.341 (D ....... ...06/17/2022 ...|....12/31/2026 ...
912820-D8-7 ... US Treasury Note . 1.A ... ...99.8860 |... ....114,915 LU R (VT PO | N PPN | ) AN 1125 |...... 3.089 (J ....... ....10/12/2022 ...|....01/15/2025 ...
91282C-EU-1 ..... US Treasury Note . 1.A ... ...99.4070 |... 764,163 0 [ 1,805 |0 o0 e 2.875 |...... 3.120 (D ....... ...09/15/2023 ...|....06/15/2025 ...
912820-EY-3 ..... US Treasury Note . 1.A ... ...99.3590 |... ....2,001,273 JLOJ R (8 s ()N N | N RPN | ) A 3.000 |...... 2.880 |dJ ....... ....08/02/2022 ...|....07/15/2025 ...
91282C-HB-0 ..... US Treasury Note 1.A ... ...99.1900 f............ 495,950 |.......oeeee.... 500,000 foiiiiiiiiienns 499,781 [...ooiiinniee 0 e 154 0 0 3.625 |...... 3.658 [MN ...... ...05/12/2023 ...|....05/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 10,616,567 | XXX 10,507,927 10,718,339 XXX XXX XXX 57,754 205,903 XXX XXX
361790-LN-6 ..... |GNMA Pool MA7533 MBS ... . LA 3,019,958 |[...79.9970 |....ccevennnnt 2,367,047 |.... ....3,016,004 e (BA79) |0 [0 s 2.000 |...... 1.742 [MON ... . 59,179 |....08/17/2021 ...|....08/20/2051 ...
36202F-MA-1 ... GNMA Pool G2 4853 MBS ... . 4. LA 1,631,202 ]...94.7330 |....ccounnnnns 1,320,939 |.... ... 1,513,514 L (6,373) |0 0 4.000 |...... 2.532 | MON ..... . 55,775 |....07/22/2021 ...|....11/20/2040 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 4,551,160 | XXX 3,687,986 4,353,308 4,529,518 0 (7,552) 0 0 XXX XXX XXX 9,580 114,954 XXX XXX
0109999999. Total - U.S. Government Bonds 15,167,727 | XXX 14,195,913 15,141,308 15,247,857 0 38,675 0 0 XXX XXX XXX 67,334 320,857 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
20772K-J2-3 ..... |CONNECTICUT ST GO M e .. 1.DFE ..|... 2,128,080 |...95.1630 |... .. 1,903,260 |.... .2,000,000 |.. ....2,085,217 0 e (21,593) [0 feeiiiil0 2,420 |- 1.204 [0 ....... . 48,400 |....07/23/2021 ...|....07/01/2027 ...
68583R-DA-7 ..... OREGON ST CMNTY GO Non Call .... . .. 1.CFE ..|... .. 785,000 |...95.2750 |... 747,909 |.... ... 785,000 |.. 785,000 O 0 o0 o0l 10145 ) 1.145 ...08/12/2021 ...|....06/30/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 2,913,080 | XXX 2,651,169 2,785,000 2,840,217 0 (21,593) 0 0 XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 2,913,080 | XXX 2,651,169 2,785,000 2,840,217 0 (21,593) 0 0 [ XXX XXX XXX XXX
16722T-JR-3 ..... CHABOT-LAS POSIT GO MW ...cevvvvvnniiiiiniieencennia oo ven | s 2 i L ACFE e 2,500,000 |...95.0750 |....eennnnnenn 2,376,875 |ouieiennnnn 2,500,000 |....cccvunnnns 2,500,000 |[.....ccvvneeeeeni0 Jovvenniiininnnnnd0 [0 a0 [0 10080 | 1.080 ....07/22/2021 ...|....08/01/2026 ...
544646-A6-9 ..... LOS ANGELES CA UNIF SCH DIST GO Non Call .. voo |- 1.DFE ... ..693,739 |. 103.0100 |... e B12,74 0 e (24178) |0 0 ] 5098 1.429 ...08/02/2021 ...|....05/01/2027 ...
630362-ER-8 ..... NAPA VLY CA UNIF GO Non Call woo |- 1.DFE ... .. 380,000 |...95.0230 |... +20380,000 |vvveniiiiiinnnn0 o0 0 [0 10004 1.004 ....07/28/2021 ...|....08/01/2026 ...
68587F-Al-4 ... OREGON EDU DISTS GO Non Call ... |- 1.CFE ..|... .. 285,000 |...95.4940 |... 272,158 |.... 285,000 o0 o0 0 e 10104 ) 1.104 ....07/23/2021 ...|....06/30/2026 ...
778017-QP-1 ..... ROSEVILLE MI SCH GO Non Call ... e | 1.CFE L 1,885,000 |...90.1590 |... .. 1,699,497 |.... .... 1,885,000 0 o0 00000010399 ). 1.399 ...08/04/2021 ...|....05/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 5,743,739 [ XXX 5,281,323 5,605,000 5,662,741 (24,178) XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 5,743,739 [ XXX 5,281,323 5,605,000 5,662,741 (24,178) XXX XXX XXX
114894-20-3 ..... BROWARD CNTY FL ARPT SYS REVEN Rev Bond MW .. N2 e | LEFE L ...1,858,422 ...96.4970 |.............. 1,693,522 |.... e 1,790,968 |...oieieennienni0 e (20,283) [0 o0 ]l 2,384 ) 1.195 ....08/12/2021 ...|....10/01/2026 ...
130770-QF-2 ..... CALIFORNIA ST UNIV REVENUE Rev Bond MW 2 e 1D FE L .. 5,000,000 |...91.6770 |...eeuvnnnnnnn 4,583,850 |.... +...5,000,000 [...eeviiinnnnnn v o0 0l 10361 ) 1.361 ....07/15/2021 ...|....11/01/2027 ...
167593-59-4 ..... CHICAGO IL O'HARE INTERNATIONA Rev Bond MW Call ...[... ... e [ LEFE L 2,056,560 |...95.1040 |.............. 1,902,080 |.... 02,021,320 foeeeeeeeienn0 e (10,449) [0 k0l 10874 ) 1.332 ...07/23/2021 ...|....01/01/2027 ...
20775D-LC-4 ..... CONNECTICUT ST H Rev Bond MW .....covvnniiiiiiinninaes feen e 2 e 1D FE L 2,023,500 |...90.1500 |.......eunnnns 1,803,000 |.... 02,012,852 [oiiiiiiinnn0 e (3,228) [0 0l 10850 . 1.676 ....08/12/2021 ...|....11/01/2028 ...
249182-PP-5 ... DENVER CITY & CN Rev Bond MW Call .......ccovvemueereecfonn e A1 [ 1D FE L ...92.5950 |...ccovnunnnns 1,851,900 |.... e 2,022,787 o0 e (7,729) [0 o0 e 1722 ) 1.317 ....07/23/2021 ... |....11/15/2027 ...
442349-EP-7 HOUSTON TX ARPT SYS REVENUE Rev Bond Non Call . .. 1.EFE .. ...93.4600 |. .. 1,869,200 |. .2,022,829 |.. .1.350 ....07/23/2021 ..
537460-BL-3 . LITTLE ROCK AR W Rev Bond Non Call . .. 1.DFE .. ...93.7340 |. ..843,606 |. 922,223 |.. .1.085 ....08/04/2021 ..
537460-BM-1 ..... LITTLE ROCK AR W Rev Bond Non Call ... . .. 1.DFE .. ...91.3600 |. ..725,000 743,737 .. ... 1,201 ....08/04/2021 .. .
576000-KW-2 ..... MASSACHUSETTS ST SCH BLDG AUTH Rev Bond MW .. 2 e | 1.CFE Ll . 102.0020 |... . .2,000,000 |.. e 2,195,216 [oeeeeeeinenn0 e (77,692) [0 o0 nnl5.468 ). 1.406 ...07/15/2021 ...|....06/15/2027 ...
64972H-5G-3 ... NEW YORK CITY NY Rev Bond MW .. 2 e [ 1.CFE L ...92.5200 |.....covnnnnns 1,850,400 |.... .2,000,000 |.. k2,011,776 [0 e (4549) [0 0l 10350 ). 1.114 ....08/02/2021 ...|....07/15/2027 ...
64990F-D6-8 ..... NEW YORK ST DORM Rev Bond MW ... N2 e 1B FE L ...93.9170 |..ceernnnnnnns 1,878,340 |.... .2,000,000 |.. 102,008,133 [oeieeeeiiennn0 e (3,622) [0 o0l 10538 ) 1.350 ...07/23/2021 ...|....08/15/2027 ...
678553-BU-1 ..... OKLAHOMA CITY OK Rev Bond MW 2 e [ 1.CFE L ...96.3910 |... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 foeiiiii 0 0 [0 1118 1.118 ....08/11/2021 ...|....03/01/2026 ...
753385-MV-2 ..... RAPID CITY SD SA Rev Bond Non Call . |- 1.CFE ..|... ...88.5240 |... ..635,000 |.. 10835,000 |-eveiiieeeennn0 o0 0 [0 1442 1.442 ....07/29/2021 ...|....12/01/2028 ...
762197-B6-7 ..... RHODE ISLAND ST Rev Bond Non Call .. e | LEFE L.l ...93.1080 |... .1,250,000 |.. e 1,262,660 |...oeiiiinnnnn 0 e (4,691) [0 0l 12991 1.595 ...08/12/2021 ...|....08/15/2027 ...
966770-AG4 ..... WHITTIER CA PENS Rev Bond Non Call .....cceeeevevennnefonn ue coveene | eeveennnns |- TLOFE L. ...90.1410 |... 225,353 |.... ..250,000 |.. 250,000 f.....ceeevneeeec0 Joviiiiiiiiien0 o0 0 el 10566 ).l 1.566 ..., ...08/04/2021 ...|....06/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 23,411,583 25,015,000 25,399,451 XXX XXX 116,116 498,299 XXX XXX
31320M-Y8-2 ..... |FHLMC Pool SDO735 MBS ......ceeeerueniiieiinniiinaeeeennns | ...... | ....... |4 ............. 1A e 3,383,179 [...86.0150 [.............. 2,736,844 |....covnnnnnns 3,181,829 [...ccevvnnnnns 3,372,104 |...eoieeeennnn0 oo (2,735) |0 o0 0228000 . 2.108 JMON ..o Joveeneiiiennnnnns 7,955 |oeeiiiiaennes 95,455 |....10/29/2021 ... |....11/01/2051 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
31320N-HF-3 ... FHLMC Pool SD1130 MBS ......cccvvvveniiiiiniinieriinnins foee vee | s 4 s LA e 823,225 |...92.2290 |..eevunniiennnnnn 756,945 [oiiiiiiiinnnls 820,724 [.coeeiiiiiinnnnns 823,092 |..evvnniiinnnnd (O N (1 1 PN | Y AU (B NN 4.000 |...... 3.940 ....07/26/2022 ... |....07/01/2052 ...
3132DN-RR-6 ..... FHLMC Pool SD1396 MBS ... LA ...94.2210 |... ..867,320 |.. ....875,246 JLO N R (< 1) i ARt | B IEUUPRRPRRIN | B AU 4.500 |...... 4.356 ....07/26/2022 ...|....07/01/2052 ...
31320P-YS-1 ... FHLMC Pool SD2521 MBS ... LA . 101.3%0 |... ....869,453 O e (428) |0 0 6.000 |...... 5.699 ....06/17/2023 ...|....03/01/2053 ...
3133KN-4X-0 ..... FHLMC Pool RA6238 MBS ... LA ...82.2770 |... . .. .... 7,557,162 0 e (3,987) |0 o0 e 2.500 |...... 2.139 ....10/21/2021 ...|....11/01/2051 ...
3133KN-BB-8 ..... FHLMC Pool RAB334 MBS ... LA ...78.5530 |... .3,760,185 |.. .... 3,773,666 O e () |0 [0 2.000 |...... 1.929 ....11/04/2021 ...|....11/01/2051 ...
31374C-RM-0 ..... FNVMA Pool FN310192 MBS .. LA ...95.0290 |... .2,179,002 |.. ....2,324,376 0 [ (12,881) |0 o0 e 4.500 |...... 3.376 ...08/11/2021 ...|....09/01/2040 ...
314000-GA-7 ..... FNVA Pool CB4692 MBS ... LA . 100.0600 |... 486,855 |.... ..486,564 |.. 499,671 JLU N R (-0 MO | I RPN | ) AN 5.500 |...... 5.019 ....04/14/2023 ...|....09/01/2052 ...
3140Q0-PF-6 ..... FNMA Pool CB4921 MBS ... 1A . 102.1610 |... ..1,022,427 |.... .1,000,805 |.. ....1,033,381 0 [ (435) |0 [0 6.000 |...... 5.409 ....06/28/2023 ...|....10/01/2052 ...
31400R-R3-9 ..... [FNMA Pool CB5905 MBS . 1.4 .. ...99.2580 |. ..507,451 |. ..511,246 .518,884 |.. .0 .5.500 |......5.244 ....04/14/2023 .. 03/01/2053
3140X7-HG-7 ..... FNVA Pool FM3830 MBS . 1.A .. ...86.1960 |. ..2,192,229 |. . 2,543,310 . 2,679,356 |.. .0 .3.000 |......2.257 ....07/16/2021 .. 04/01/2050
3140XB-7F-1 ..... FNVA Pool FM8093 MBS . 1.4 .. ...82.5460 |. .. 3,544,089 |. 4,495,778 |.. .0 ......2.500 |......1.938 ....07/30/2021 .. 07/01/2061 ...
3140XC-LU-0 ..... FNVA Pool FN8438 MBS .... LA ...82.5390 |... 3,692,802 |.... .... 4,667,599 0 [ (2,646) |veeeeeeeen0 [0 e 2.500 |...... 1.842 [MON ..... . ...08/12/2021 ...|....08/01/2051 ...
3140XJ-YF-4 ..... FNVA Pool FS3409 MBS ... B LA ...99.2580 |... .. ... 2,324,362 LU R (722 N N | I RPN | ) AN 5.500 |...... 5.161 |MON ..... .. 125,291 |....04/06/2023 ... |....12/01/2082 ...
3140XL-GP-7 ..... FNVA Pool FS4705 MBS .... 4 | 1A . 101.8610 |... ..561,899 |.. O e (42) 0 o0 6.000 |...... 5.185 [MON ..... .. 33,714 |....06/28/2023 ...|....05/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 36,469,321 [ XXX 30,522,419 35,159,244 36,380,209 0 (33,749) 0 0 XXX XXX XXX 95,363 1,144,353 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 62,386,668 | XXX 53,934,002 60,174,244 61,779,660 0 (187,703) 0 0 XXX XXX XXX 211,479 1,642,652 XXX XXX
015271-AJ-8 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW .........feee ou]vennens 2 e L 2AFE et 986,008 |...98.4050 |.................861,044 |................ 875,000 |-eeeevrnneaaeens 914,041 [..ooeeiiniiee 0 e (21,402) [0 o0 1000203.950 | 1.415 ...07/28/2021 ...|....01/15/2027 ...
020002-BH-3 ..... ALLSTATE CORP Corp Note Call MV .... 2 e [ 2AFE L .. 998,240 |...96.4740 |... .1,000,000 |.. 22.999,612 |0 [ 404 0 [0 0000750 0.791 ....07/27/2021 ...|....12/15/2025 ...
023135-BZ-8 ..... AMAZON.COM INC Corp Note Call MW ... 2 e | 1D FE L .. 987,354 |...85.4470 |... ..950,000 |.. ....974,652 e (3,804) |oeeeiiieeeeenn0 [0 ]ll2.100 1.652 ....08/02/2021 ...|....05/12/2031 ...
03027X-BL-3 ..... AMERICAN TOWER Corp Note Call MW A1 [ 2B FE L .. 992,014 ]...96.0940 |... ..975,000 |.. ....979,491 (3,716 [0 0 00 10800 1.210 ....07/27/2021 ...|....04/15/2026 ...
035240-A0-3 ..... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW .. 2 .. .. 1.G FE ..|... .. 901,980 |. 100.0240 |... . 750,000 |.. 832,444 |0 [ (20,743) |0 0 4750 1.755 ....07/27/2021 ...|....01/23/2029 ...
037833-EC-0 ..... APPLE INC Corp Note MW Call A1 [ 1B FE L ,487,685 |...90.4580 |... .1,500,000 |.. ... 1,494,004 [...ooeeiiinennn0 i 1,880 [0 o0 12200 . 1.332 ....07/29/2021 ...|....02/08/2028 ...
05329I-AR-3 ... AUTONATION INC Corp Note Call MW 2 e |- 2.CFE L. .. 627,373 ]...89.9620 |... ..625,000 |.. 626,222 |..eveeeeeeennn0 [ (345) |0 0 10950 1.890 ...08/02/2021 ...|....08/01/2028 ...
06051G-FX-2 ..... BANK OF AMER CRP Corp Note MW 2. .. 1.G FE ..|... .1,021,302 |...98.5610 |... ..925,000 |.. 951,995 |oovveiiviiinnnn0 [ (20,557) |0 e l0 14000032500 . 1.224 ....07/27/2021 ...|....04/19/202%6 ...
06051G-KA-6 ..... BANK OF AMER CRP Corp Note Call MW . 2 . 1.GFE .. ,500,000 |...83.4070 |. .1,500,000 .1,500,000 |.. .0 .2.29 ....07/15/2021 .. 07/21/2032
06406R-AW-7 ..... BANK OF NY MELLO Corp Note Call .... 2 1FFE .. ,500,000 |...83.0070 |. .1,500,000 .1,500,000 |.. .0 .1.800 ....07/20/2021 .. 07/28/2031
084659-AM-3 ..... BERKSHIRE HATHAWAY ENERG Corp Note Call MW 2 . 1.GFE .. ,001,061 |...95.2880 |. . 900,000 .948,627 |.. ..(15,605) |. .1.423 ....07/28/2021 .. 04/15/2028
110122-DP-0 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ...........|.. ... 1 1FFE .. ,496,730 |...91.1750 |. .1,500,000 . 1,498,482 |.. .1.161 ....07/20/2021 .. 11/13/2027 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CO Corp Note Call ...coeeueeees feun oue .2 .2.BFE .. 900,000 |...80.7920 |. . 900,000 900,000 |.. eeenn 2.359 ...07/2172021 .. 07/29/2032 ...
149123-CK-5 ..... CATERPILLAR INC Corp Note Call MW 2 e LR FE L .. 506,860 |...84.9270 |... . 500,000 |.. 504,472 0 e (709) |0 0010900 1.741 ....07/15/2021 ...|....03/12/2031 ...
14913R-2H-9 ..... CATERPILLAR FINL SERVICE Corp Note MW .. N2 e | LFFE L .. 584,496 |...96.8210 |... ... 600,000 |.eeuuiieeennnn596,432 [ooeiiiiiiii 0 | 4,074 [0 0012220800 |- 1.495 ....01/07/2022 ...|....11/13/2025 ...
15953P-AC-3 ..... CHAPMAN UNIV Corp Note Non Call MW e [ LFFE L 1,500,000 |...89.3960 |... .1,500,000 |.............. 1,500,000 [o.oieeeiniennn0 Jveeiiiiiniiinn0 o0 o0l 1,760 | 1.760 ...08/05/2021 ...|....04/01/2028 ...
166764-BIi-9 ..... CHEVRON CORP Corp Note Call MW ... 2 .. .. 1.DFE ..|... ..602,712|...98.9290 |... . 600,000 |-eeeruunneeeennn600,237 foiiiiiiiienn0 e (846) [0 o0 el 10554 | 1.411 ....01/07/2022 ...|....05/11/2025 ...
172967-MY-4 ... CITIGROUP INC Corp Note Call MW .. 2 e [ TG FE L .. 773,775 |...84.6800 |... 0 766,008 |ovveeniiiiinnnn0 oo (2,334) |0 0]l 2,561 2.198 ....07/27/2021 ...|....05/01/2032 ...
20030N-BS-9 ..... COMCAST CORP Corp Note Call MW 2 .. .. 1.G FE ..|... ,500,469 |...98.5180 |... . o 1,401,857 o0 e (29,185) [0 feeeiel0 80150 0.99% ...07/27/2021 ...|....03/01/2026 ...
21036P-BH-0 ..... [ CONSTELLATION BRANDS INC Corp Note Call MW 2 .2.CFE .. .. 995,550 |...83.2660 |. ..832,660 |. .1,000,000 ....996,962 |.. .2.300 ....07/21/2021 .. 08/01/2031 ...
23331A-B0-1 . D.R. HORTON INC Corp Note Call MV ..... 1 L2.AFE .. ,174,048 |...94.1670 |. ..1,106,462 |. .1,175,000 1,174,670 |.. .1.316 ....07/29/2021 .. 10/15/2026
24422E-\R-7 . JOHN DEERE CAPITAL CORP Corp Note Non Call . 1.EFE. 004,520 |...95.2850 |. ..952,850 |. .1,000,000 1,001,373 |.. .0.955 ....07/27/2021 .. 06/17/2026
254687-FL-5 ..... WALT DISNEY COMPANY/THE Corp Note Call MW 2 1.F FE .. 024,970 |...88.9630 |. ..889,630 |. .1,000,000 .1,014,461 |.. .1.659 ....07/27/2021 .. 09/01/2029
26138E-AU-3 ..... DR PEPPER SNAPPL Corp Note Call MW ....... 2 .2.BFE .. 988,437 |...96.6970 |. ..894,447 |. ..925,000 .944,239 |.. ... 1,102 ....07/27/2021 .. 09/15/2026 ...
26444H-AE-1 ..... DUKE ENERGY FLORIDA LLC Corp Note Call MW ... N2 e | LFFE L 1,003,048 |...96.8990 |... 847,866 |.... . 875,000 |.. +..939,337 |oeeeiiieeenn0 e (18,967) |0 o0 ]....3.800 ... 1.498 ...07/28/2021 ...|....07/15/2028 ...
20273R-BK-4 ... ENERGY TRANSFER Corp Note Call MW .. 2 e [ 2B FE L .. 783,055 |...98.7000 |... 690,900 |.... ... 700,000 |.. 732,052 |oevvenneeeiennnn0 foeei s (15,313) |0 0 000042200 . 1.897 ....08/02/2021 ...|....04/15/2027 ...
337738-AR-9 ..... FISERV INC Corp Note Call MW N2 e 2B FE L 1,740,600 |...97.3080 |... .. 1,459,620 |.... .1,500,000 |.. e 1,624,633 o0 e (34,356) [0 o0 40200 . 1.738 ....07/15/2021 ...|....10/01/2028 ...
37045X-CX-2 ..... GENERAL MOTORS FINL CO Corp Note Call MW ......oooooofees veu]unnnnns 2 e L2BFE i 410,920 [...99.0390 |........cceunnnns 396,156 |..ooeviiiiinnnn 400,000 |..oevvvnnniinnnns 401,286 [.......ccoeeeeen0 i (3,8302) |0 o0 )00002.750 . 1.907 ...01/07/2022 ... |....06/20/2025 ...
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3733IN-AN-1 ... GEORGIA-PACIFIC Corp Note Call MW 144A .............. L 1GFE L 994,640 |...95.0460 ,000,000 f..ocevvvnnnnnnnns 998,441 |ovvvenniiinnnnnd 0 fooeereeeee 1,125 |0 fenl0 s 0.950 |...... 1.065 |MN oes [ 1,214 [ooeiinnnns 9,500 |....07/28/2021 ...|....05/15/2026 ...
438516-BL-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... oo |- 1.F FE ). 1,020,186 |...96.6010 |... ..950,000 |.. ....972,528 O e (14,110) o0 o0 e 2.500 |...... 0.982 [MN ...... . 23,750 |....07/28/2021 ...|....11/01/2026 ...
440452-AH-3 ... HORMEL FOODS CRP Corp Note Call MW woo |- 1.GFE ... .. 993,208 |...90.6290 |... ..975,000 |.. ...984,002 O e 2,712) |0 o0 e 1.700 |...... 1.406 | D ....... . 16,575 |....07/28/2021 ...|....06/03/2028 ...
45866F-AD-6 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW .. vee |- 1.GFE ... ...99.2760 |... ..350,000 |.. 350,106 O e (132) 0 o0 e 3.750 |...... 3.710 | ....... . 13,125 |....05/04/2022 ...|....12/01/2025 ...
46647P-CJ-3 ..... JPMORGAN CHASE Corp Note Call MW oo |- 1.EFE ... ...90.9020 |... .1,000,000 |.. ,009,865 LU R (/00 £ (1) N N | I RPN | B FN 2.069 |...... 1.770 | D ....... . 20,690 |....07/27/2021 ...|....06/01/2029 ...
483050-AC-7 ..... KAISER FOUN HOSP Corp Note Call MW oo |- 1.DFE ..)... ...96.8560 |... .1,830,000 |.. ,898,318 0 [ (32,185) |0 [0 e 3.150 |...... 1.326 [N ...... . 57,645 |....08/12/2021 ...|....05/01/2027 ...
50540R-AX-0 ..... LABORATORY CORP OF AMER Corp Note Call MW ... oo [2 i | 2B FE L ...95.6170 |... .1,000,000 |.. ,003,155 LU R 78 <. N | I RN | ) AN 1.550 |...... 1.310 | D ....... . 15,500 |....07/15/2021 ...|....06/01/2026 ...
571676-AB-1 ..... MARS INC Corp Note Call MW 144A ..........ccoooeeeeeeees ceveenn |2 e | LEFE Ll ...92.3220 |... ..625,000 |.. 670,513 0 e (8,672) |0 [0 e 3.200 |...... 1.675 | A0 ...... .20,000 |....08/02/2021 ...|....04/01/2030 ...
57629-DE-7 ..... MASSMUTUAL GLOBAL FUNDIN Corp Note Non Call 144A . .. 1.BFE .. ...95.0830 |. .1,000,000 .1,000,583 |.. .0 .1.200 |......1.162 . 12,000 |....07/15/2021 .. 07/16/2026
576360-AR-5 . MASTERCARD INC Corp Note Call MW ... 2 .1.DFE .. ...97.5630 |. . 900,000 .940,364 |.. .0 .3.300 |......1.098 ...07/2172021 .. 03/26/2027
59217G-EJ-4 ..... [MET LIFE GLOB FUNDING | Corp Note Non Call 144A . . . .. 1.DFE .. ...98.2300 |. . 400,000 394,783 |.. .0 10,104 |. ......0.950 |......3.591 ....06/04/2022 .. 07/02/2025 ...
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL Corp Note Call MW ............|... ... e [ e L 2.A FE L ...90.5650 |... .1,500,000 |.. ,513,322 0 e (3,951) |0 o0 e 1.900 |...... 1.619 ...07/15/2021 ...|....06/15/2028 ...
654106-AH-6 ..... NIKE INC Corp Note Call MW 2. .. 1.EFE ..|... ...99.4810 |... . 600,000 |.. ....600,984 O [ (8,282) [0 [0 2.400 |...... 1.338 ....01/07/2022 ...|....03/27/2025 ...
67066G-AE-4 ..... NVIDIA CORP Corp Note Call MW .... 2 .. .. 1.DFE ..|... ...98.1260 |... . 900,000 |.. ...929,237 JLOJ U ( [ 11 DN ARt | B FUUPRPRRIN | ) SO 3.200 |...... 0.946 ....07/27/2021 ...|....09/16/2026 ...
693475-AT-2 ..... PNC FINANCIAL SERVICES Corp Note Call ... B L .. 1.G FE ..|... ...96.4980 |... ... 900,000 |.. 937,638 [..vvvvvvrinnnnnn0 el (16,043) [.ovvvvvvvvinnnnn0 o0 s 3.150 |...... 1.207 ....07/27/2021 ...|....05/19/2027 ...
70450Y-AD-5 ..... PAYPAL HOLDINGS INC Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...96.9280 |... ,000,000 .. ,023,500 JU Y A (14,709) [.ooeeeeeeeeee 0 el s 2.650 |...... 1.142 ....07/15/2021 ...|....10/01/2026 ...
713448-DN-5 ... PEPSICO INC Corp Note Call MV .... 2. .. 1.EFE ..|... ...96.69%0 |... 531,828 |.... ....562,500 O [ (8193) [0 [0 2.375 |...... 0.858 ....07/27/2021 ...|....10/06/2026 ...
74340X-BN-0 ..... PROLOGIS LP Corp Note Call MW .... 2 .. .. 1.G FE ..|... ...94.7750 |... 900,363 |.... . . ...968,497 O e (B577) |0 o0 e 2125 |...... 1.192 ...07/28/2021 ...|....04/15/2027 ...
744600-AD-9 ..... PUBLIC STORAGE Corp Note Call MW ... 2. .. 1.F FE ..|... ...91.2240 |... 456,120 |.... ... 500,000 |.. 505,794 0 | (778 [0 |0 1.850 |...... 1.474 ....07/27/2021 ...|....05/01/2028 ...
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW ... 2 1EFE .. ...89.8890 |. ,348,335 |[. .1,500,000 .1,505,032 |.. .0 (1,445) |. .1.500 |......1.398 ....07/15/2021 .. 07/15/2028
808513-BR-5 ..... CHARLES SCHWAB CORP Corp Note Call MW 2 1FFE .. ...95.5350 |. ..965,350 |. .1,000,000 1,001,754 |.. .0 (1,353) | .1.150 |......1.012 ....07/15/2021 .. 05/13/2026
855244-AK-5 ... STARBUCKS CORP Corp Note Call MW ... 2 L2.AFE .. ...97.0450 |. ..970,450 |. .1,000,000 .1,016,169 |.. .0 .. (13,299) | .2.450 |......1.092 ....07/15/2021 .. 06/15/2026
87264A-BB-0 ..... T-MOBILE USA INC Corp Note Call MW -2 .2.BFE .. ...99.5620 |. 398,248 . 400,000 .401,386 |.. .0 (6,901) | .3.500 |......1.745 ....01/07/2022 .. 04/15/2025 ...
87264A-CA-1 ..... T-MOBILE USA INC Corp Note Call MW .2 .2.BFE .. ...91.8620 |. ..895,655 ..975,000 .986,749 |.. .0 (3,847) | ......2.050 |......1.631 ...07/28/2021 .. 02/15/2028 ...
879360-AD-7 ..... TELEDYNE TECH Corp Note Call MW 2 e [ 2B FE L ...92.1010 |... 437,480 |.... ..475,000 |.. ....482,841 0 | 2 (2,861) [0 0 e 2.250 |...... 1.698 ...07/27/2021 ...|....04/01/2028 ...
89788M-AA-O ... TRUIST FINANCIAL CORP Corp Note Cal | N2 e [ 2.AFE L ...98.0130 |... 367,549 |.... ..375,000 |.. ....374,231 O e 1,267 0 o0 e 1.200 |...... 1.545 ....01/07/2022 ...|....08/05/2025 ...
911312-AY-2 ..... UNITED PARCEL SERVICE Corp Note Call MW ... A LR FE L ...96.4800 |... 892,440 |.... ..925,000 |.. ....946,241 O [ (12,984) |0 [0 e 2.400 |...... 0.965 ...07/29/2021 ...|....11/15/2026 ...
911312-BX-3 ..... UNITED PARCEL SERVICE Corp Note Call MW ... N2 e | LFFE L ...99.8460 |... 249,615 |.... ..250,000 |.. ....250,169 O e (1,097) Jeeeeen0 o0 e 3.900 |...... 3.438 ....06/04/2022 ...|....04/01/2025 ...
914453-AA-3 ... UNIVERSITY OF MIAMI Corp Note Non Call .... e | LG FE ... ...80.2940 |... 935,425 |.... .1,165,000 |.. ....992,443 LU R~ 1o I N | N RN | ) AN 4.063 |...... 5.072 ....06/23/2023 ...|....04/01/2052 ...
92343V-ER-1 ... VERIZON COMM INC Corp Note MW |- 2.AFE ... ...97.9880 |... 881,892 |.... . 900,000 |.. ...982,753 0. (21,386) [-eeeeeniieeeeen0 0 e 4.329 |...... 1.763 ...07/29/2021 ...|....09/21/2028 ...
92343V-GH-1 VERIZON COMM INC Corp Note Call MW . L2.AFE .. ...91.9860 |. ..689,895 |. . 750,000 .760,924 |.. .0 (3,486) |. .2.100 |......1.607 ....07/27/2021 .. 03/22/2028 ...
92826C-AD-4 ..... [VISA INC Corp Note Call MW .. .1.DFE .. ...98.9070 |. ..370,901 |. ..375,000 374,231 |.. .0 784 |. .3.150 |......3.371 ....06/04/2022 .. 12/14/2025 ...
92826C-AL-6 ..... VISA INC Corp Note Call MW ..... .1.DFE .. ...94.5830 |. ..922,184 |. ..975,000 .990,928 |.. .0 .1.900 |......1.118 ....07/29/2021 .. 04/15/2027
096591-2F-0 ..... BNP PARIBAS Corp Note Non Call 144A .. 1.G FE .. ...97.2510 |. ..826,634 |. . 850,000 .923,206 |.. .0 .. (19,349) |. .4.400 |......1.925 ....07/28/2021 .. 08/14/2028
11272B-AA-1 ... BROOKFIELD FIN | UK PLC Corp Note Call MW .. 1.G FE .. ...82.6780 |. ..661,424 |. . 800,000 800,000 |.. O ......2.340 |......2.340 ....07/21/2021 .. 01/30/2032 ...
606822-BN-3 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call ... v |- LG FE ... ...99.6230 |... 597,738 |.... . 600,000 |.. ....600,443 O e (2,942) |0 o0 e 2193 |...... 1.695 ...01/07/2022 ...|....02/25/2025 ...
60687Y-AN-1 ..... MIZUHO FINANCIAL GROUP Corp Note Non Call e | LG FE ... ...96.0680 |... 864,612 |.... ... 900,000 |.. ....939,506 JLOJ R (35 s (1) N N | I RPN | ) A 3.170 |...... 1.499 ....07/28/2021 ...|....09/11/2027 ...
65535H-AI-9 ... NOMURA HOLDINGS INC Corp Note Non Call .... D...... v |- 2AFE Lol ...95.1160 |... ,000,000 .. ....999,858 O e 91 0 [0 e 1.653 |...... 1.662 ....07/15/2021 ...|....07/14/2026 ...
78081B-AN-3 ..... ROYALTY PHARMA PLC Corp Note Call MW .........ocovvvnnfonn .ot D...... 1T .. 2.CFE .. ...82.1460 700,000 |.ieeevnnnninnns 691,661 |...ocvvunninnnns 0 foevve 1144 o0 0 | 2.150 |...... 2.344 ...07/15/2021 ... |....09/02/2031 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 63,148,135 | XXX 56,496,725 60,645,000 61,602,340 XXX XXX XXX XXX
05550M-AU-8 ..... Barclays Commerc BBCMS 2019-C3 A4 CMBS .............. AR e 1,464,938 |...94.1330 |....covvnnnnns 1,223,729 |oeeveeeees 1,300,000 [...eoeeeennnnn 1,393,990 [ooveeeeeninnnn0 e (22,054) |oveeeceeenl0 o0 e 3.583 |...... 1.770 ....09/01/2021 ...|....05/15/2052 ...
05551V-BJ-1 ..... Barclays Commerc BBCMS 2021-C10 A5 CMBS ... v [ ARM L) ...86.5260 |.............. 1,730,520 |.... .2,000,000 |.. 002,051,357 o0 o (19,479) L0 o0 e 2.492 |...... 1.795 ....08/11/2021 ...|....06/16/2031 ...
06540R-AE-4 ..... Bank BANK 2017-BNK9 A4 CMBS JUTT e |4 e LA RN L ...96.0880 |....covnnnnnns 1,441,320 |.... .1,500,000 |.. e 1,582,280 [0 e (28,952) [0 [0 e 3.538 |...... 1.542 ....08/27/2021 ...|....11/15/2054 ...
61769J-AY-7 ..... Morgan Stanley C MSC 2019-H6 ASB CMBS ..........cooevufoee vunfinnnnns 4. L 1LAFRM .. ...96.5370 |....oiiiienns 504,004 |...ooeniiiiinnnn 522,084 |..ooveiiiiinnnnn 541,029 |..ooeeeneeennnn0 oo (7,199) |0 0 3.224 |...... 1.221 ...08/24/2021 ...|....06/15/2052 ...
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95000K-BB-0 ..... Wells Fargo Comm WFCM 2016-NXS6 A4 CMBS ... L 1AFRM .. ...96.4300 |......oonnnnns 1,928,600 [..oeeeeennnn 2,000,000 |.eevvunninnns V27K PO R RPN () 8715 )N AR | N RN | ) RN 2.918 |...... 1.360 |MON ..o [orneniiiiinnnnns 4,863 |..euvuniinnnns 58,360 |....08/09/2021 ...|....11/15/2049 ...
95002M-AV-1 ..... Wells Fargo Comm WFCM 2019-C52 ASB CMBS .... JUTS PP (PPPTOO 4 . L 1LAFRM .. ...95.8840 |...coovuiiienns 265,256 |...ccvunuiienns 276,642 [..ooiiiiinnnnnnns 285,494 |oevniieeeennnn0 [ (3,098) |0 [0 [ 2.833 [...... 1.352 [MON ..... ...08/24/2021 ...|....08/15/2052 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 8,246,991 | XXX 7,093,429 7,598,726 7,896,833 XXX XXX 19,377 232,518 XXX XXX
Bridge Street CLO | Ltd BRDGS 2021-1A A1A CLO
10806J-AA-1 ..... T4BA e [ e D...... 4 s L AFE e 2,000,000 |- 100.1500 |.....eennneeen 2,002,996 |..ccevvnnnnnns 2,000,000 |eeeruneenns 2,000,000 |-eeveeeeeeeenn0 foeeiiiiiiiiin0 0 0 6,109 .ol 6.154 | JAO ... 139,201 |....08/02/2021 ...|....07/20/2034 ...
46090X-AA-9 ..... Invesco CLO Ltd INVCO 2021-1A A1 CLO 144A .......... R ) R 4 s L AFE e 1,500,450 |. 100.1250 |.........en... 1,501,872 [ 1,500,000 [...ooeeeennnn <000 RN | I AR ( (1) RN | B AP | B R ) [ I, 5.952 | JAJO ... 100,317 |....08/10/2021 ...|....04/15/2034 ...
47048J-AZ-6 ..... Jamestown CLO Ltd JWTN 2016-9A A2RR CLO 144A D...... 4 |- 1.CFE ..].. 1,000,000 |. 100.1350 |.. ...1,001,346 |... ..1,000,000 |.........eve.. 1,000,000 f.oeeevenennneeenn0 Joveeniiieiinnn0 [0 0 [ 6737 [ 6.792 | JALO ... ....08/12/2021 ...|....07/25/2034 ...
89642D-AA-6 ..... Trinitas CLO Ltd TRNTS 2021-16A CLO 144A ..... R ) R 4 .. | TAFE L .. 1,801,800 |. 100.1000 |.. 1,801,802 |... ..1,800,000 |....oereenen. 1,858,727 [ooevivvinnnnnnn0 oo (17,304) [0 feviieeeennnnl0 [l 006059 s 5.040 | JALO ... ....08/04/2021 ...|....07/20/2034 ...
94950A-AQ-3 ... Wellfleet CLO Ltd WELF 2020-2A BR CLO 144A .........[... ... D...... 4 s L ACFE o 1,000,000 |...99.7030 |...ccvvvuunnnennn 997,082 [..ccvvnnnnnnns 1,000,000 |........cer... 1,000,000 |ooeeevruenneeenn0 Joveniiiiiiennnnnd0 foeeeiiiii 0 el [...6.668 ... 6.722 | JAL ... ....08/11/2021 ...|....07/15/2034 ...
98888D-BC-5 ... ZAIS CLO 15 Ltd ZAIS 2020-15A A1RR CLO 144A ........|... ... D...... 4. LLAFE L 2,000,000 |. 100.1500 |.............. 2,003,008 |oueuniiiinnnnn 2,000,000 |..eevennnnnnns 2,000,000 |..eeeeriinennnn0 fooeiiiiiiiinnn0 foviiinnnnl0 el 0 )40 6.107 L 6.153 | JALO ... ...07/22/2024 ...|....07/28/2037 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 9,302,250 [ XXX 9,308,051 9,300,000 9,359,089 0 (17,414) 0 0 [ XXX XXX XXX 114,707 548,145 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 80,697,376 | XXX 72,898,205 77,543,726 78,858,262 0 (586,918) 0 0] XXX XXX XXX 513,623 2,219,096 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 108,338,868 | XXX 98,348,727 104,838,000 106,223,088 0 (611, 175) 0 0 XXX XXX XXX 611,617 2,293,892 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 41,020,481 [ XXX 34,210,405 39,512,552 40,909,727 0 (41,301) 0 0 XXX XXX XXX 104,943 1,259,307 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 8,246,991 | XXX 7,093,429 7,598,726 7,896,833 0 (111,827) 0 0] XXX XXX XXX 19,377 232,518 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 9,302,250 [ XXX 9,308,051 9,300,000 9,359,089 0 (17,414) 0 0 [ XXX XXX XXX 114,707 548,145 XXX XXX
2459999999. Total - SVO Identified Funds o 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 o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 166,908,590 | XXX 148,960,612 161,249,278 164,388,737 0 (781,717) 0 0 XXX XXX XXX 850,644 4,333,862 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 66,883,988 1B..$............. 4,502,720 1C..$........... 13,046,992 1D ..$............. 20,852,257 1E..$.......... 12,448,044 1F .S ... 11,229,670 1G.$........... 15,918,803
1B  2A..$ 8,735,586 2B..$ ... 8,455,832 2C..$ ... ....2,314,845
1C 3A..8 ... .0 3B.. .$
1D 4A .8 .. 4B .. .$
1E 5A...$ ... 5B .. .5
1F 6..... $
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 2 3 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
98888D-BC-5 ......... ZAIS CLO 15 Ltd ZAIS 2020-15A A1RR CLO 144A  6.107% 07/28/37 .uevuiiiiiiunnnniiiiiiniiiniiiiiiiinieniinnnnns Diveiiviiiinnnns ....07/22/2024 ... [ Jefferies and COMPANY ......iiiiiessssiiiiuessniiriieessstssiessssstsseressassesssnssnsssnsrnnsnnssssrrnsnnssesssnssnns |oosnnnneesreennnnseneessnnnseesrees |onnnseeeeesnnnnneenees 2,000,000 f..ooiiiiiniiiiiiinnnns 2,000,000 [..oiiieuiiiiiiiiiie i 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,000,000 2,000,000 0
2509999997. Total - Bonds - Part 3 2,000,000 2,000,000 0
2509999998. Total - Bonds - Part 5 5,189,828 5,225,000 59,364
2509999999. Total - Bonds 7,189,828 7,225,000 59,364
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

7,189,828
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Showmg All Long- Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 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
361790-LN-6 .. | GNMA Pool MA7533 MBS ~ 2.000% 08/20/51 ..... ..12/01/2024 . [Paydown ... ... 263,260 .... 268,689 0 ..263,260 |.... L0 RV .0 f.. ..08/20/2051 .
36202F-MA-1 .. | GNMA Pool G2 4853 MBS ~ 4.000% 11/20/40 ..12/01/2024 . [Paydown ... . 158,476 |.. 174,026 |.. L0 ..158,476 |. 0 .0 .0 ..11/20/2040 .
91282C-FK-2 .. |US Treasury Note  3.500% 09/15/25 ..07/23/2024 . [ JP Morgan Chase . 1,000,000 |.. .981,331 |.. L0 ..992,522 |. 0 .(7,056)]. .(7,056) ..09/15/2025 .
91282C-FN-6 .. |US Treasury Note  4.250% 09/30/24 . ..07/22/2024 . | Various .. 1,000,000 ]......... 1,001,761 0 ..1,000,401 |.... 0. .(4,065)]...........(4,065)|... , ..09/30/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 2 403,537 2,421,736 2,425,807 2 430,769 0 2,414,659 0 (11,121) (11,121) 59,983 XXX
MASSACHUSETTS ST GO Cont Cal | 3.000% ‘ ‘
57582R-N6-9 ...| 04/01/47 ovvvvvvvvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees [ e | 07/22/2024 . | Wachovia Bank ........cooe]veeeeeieiiniinieeens |oveeeeennns 256,006 [.......e..e. 320,000 )............ 257,706 |............ 260,055 ..o [V OO 854 [ [V o 854 |oiiiiiiiiins Ofeeeenn. 260,909 [..ccoeunnnnnnn. 0eeeenne. (4,813)]........... (4.813)].ccceeeeennns 7,787 ]..04/01/2047 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 256,096 320,000 257,706 260,055 0 854 0 854 0 260,909 0 (4,813) (4,813)] 7,187 XXX
LONG BEACH CA UN GO Cont Call 3.000%
542433-WZ-6 ...| 08/01/48 .....eevvreniiiiiniiiiiiiiiiiiiiiiiiiiiiias [ e ..07/22/2024 . |RBC Capital Markets ... |....cooeiiiiiiins |oninniinis 349,765 |............. 440,000 | 356,602 [...evvnnneee 350,534 [....evnnininnnnne (VN F 1,064 |ooveiiiiiiinnes [V F, 1,064 [oooeeveennnnnne [N . 360,598 |......cccenneee (VN A (10,833)|......... [QIUR:XX)] R 12,907 [..08/01/2048 .
812627-MH-7 .. | SEATTLE WA GO Cont Call 5.000% 09/01/39 .]....... ..07/22/2024 . |RBC Capital Markets ... .....ccooeeeeeeennns |oveeenennns 473,903 ...t 420,000 )............ 489,674 |............ 480,193 |...ooeeeeee 0eeeennns (3,399)].cevveieiennnnns [V (3,399) [c0vvvvennnnnnnns [ OO 476,794 |.ooooinnnnnnen. 0eeeenne. (2,891)]........... (2,891)].0cceennnn 18,783 |..09/01/2039 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 823,668 860,000 846,276 839,727 0 (2,335) 0 (2,335) 0 837,392 0 (13,724) (13,724) 31,690 XXX
AUSTIN TX ARPT S Rev Bond Cont Cal |
052398-HT-4 ...]5.000% 11/15/42 ....covvvviiiiiiiiiiiiiiiiiiiiiiiens [ e ..03/22/2024 . |Barclays Group InC. ....loeeeeereeiiiiiiiiins Joeeininnins 283,179 [ceevvvenneee 265,000 |............ 280,052 [.....eeeeee 278,157 [oeveeiiiinninnnne [ P, [:15)] P [V F (2150 (VN 277,871 |l (VN F 5,308 [.evuennnee 5,308 [.coeieiiiennnn 4,822 |..11/15/2042 .
CABARRUS CNTY NC Rev Bond Non Call 5.000%
12677R-DG-9 .. | 06/01/32 ..evvvveniiiiiiiiiiiiiiiiiins | eeeees ..03/22/2024 . [Pershing ........cceevvvees |ooveevnnnnninnnnnnnns o, 82,554 [..ovvvnnnnnne 70,000 |........e.... 80,002 |............. 78,627 |..eeeeeninnnnnnne [ P, [01:)] P [V F [0 [V F 78,419 |l (VN F 4,135 ..06/01/2032 .
ENERGY N W WA ELEC REVENUE Rev Bond Cont
20270C-44-2 ...| Cal | 5.000% 07/01/35 ...oooeeeinniiiiiennns | s ..03/22/2024 . [HILLTOP SECURITIES .. ....(1,388) ... L0 ..8,164 |.... ..07/01/2035 .
31320M-Y8-2 .. |FHLMC Pool SD0735 MBS~ 3.000% 11/01/51 ... |....... ..12/01/2024 . [ Paydown ...(21,333) ... L0 .0 . ..11/01/2051 .
3132DN-HF-3 ...|FHLMC Pool SD1130 MBS ~ 4.000% 07/01/52 ... |....... ..12/01/2024 . [Paydown ... .. (236) ... L0 .0 . ..07/01/2082 .
3132DN-RR-6 ...|FHLMC Pool SD1396 MBS ~ 4.500% 07/01/52 .. ..12/01/2024 . [Paydown . (762) 0 .0 ..07/01/2062 .
31320P-YS-1 ...|FHLMC Pool SD2521 MBS ~ 6.000% 03/01/53 .. ..12/01/2024 . [Paydown . 0 .0 ..03/01/2053 .
3133KM-4X-0 .. |FHLMC Pool RAG6238 MBS ~ 2.500% 11/01/51 .. ..12/01/2024 . [Paydown . 0 .0 ..11/01/2051 .
3133KN-BB-8 .. | FHLMC Pool RAG334 MBS ~ 2.000% 11/01/51 ... [.......|.. 12/01/2024 . | Paydown .... L0 .0 . ..11/01/2051 .
31374C-RM-0 .. |FNMA Pool FN310192 MBS ~ 4.500% 09/01/40 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..09/01/2040 .
314000-GA-7 .. | FNMA Pool CB4692 MBS ~ 5.500% 09/01/52 .....|....... |.. 12/01/2024 . | Paydown .... L0 .0 . ..09/01/2052 .
314000-PF-6 .. |FNMA Pool CB4921 MBS ~ 6.000% 10/01/52 .....|....... ..12/01/2024 . [ Paydown ... L0 .0 . ..10/01/2062 .
31400R-R3-9 ...|FNMA Pool CB5905 MBS ~ 5.500% 03/01/53 .....|....... .12/01/2024 . [Paydown ... L0 .0 . ..03/01/2053 .
3140X7-HG-7 .. |FNMA Pool FM3830 MBS  3.000% 04/01/50 .....{....... ..12/01/2024 . [Paydown ... L0 .0 . ..04/01/2050 .
3140XB-7F-1 .. | FNMA Pool FM8093 MBS  2.500% 07/01/51 .....{....... ..12/01/2024 . [Paydown ... L0 .0 . ..07/01/2051 .
3140XC-LU-0 .. |FNMA Pool FM8438 MBS ~ 2.500% 08/01/51 .....[....... ..12/01/2024 . [Paydown ... . L0 .0 . ..08/01/2051 .
3140XJ-YF-4 .. |FNMA Pool FS3409 MBS  5.500% 12/01/52 ... ..12/01/2024 . [Paydown . .297,295 |.. . 303,424 0 .0 ..12/01/2052 .
3140XL-GP-7 .. | FNMA Pool FS4705 MBS ~ 6.000% 05/01/53 ..12/01/2024 . [Paydown ... ...70,292 . 72,071 |.. L0 .0 . ..05/01/2053 .
NEW YORK CITY NY MUNI WTR FIN Rev Bond Call
64972G-E5-9 .. |4.125% 06/15/47 ooovvvveeeiiiiiiiiieeiie e ..07/22/2024 . [Merrill Lynch .....ooooiivnniiinnniininniiins |, 596,720 [c.vvvvvrnnnns 595,000 |............ 597,136 [...vvvvnnnes 597,079 |..ooeeeeeees [V FORRRRR (1073 AR (U O (1073 [N FRRRR 596,977 [ovvvnnnnnnnne [V FORRR [(570] R [570] SR 14,863 [..06/15/2047 .
NORTH DAVIS CNTY UT SWR DIST S Rev Bond Call
659079-DV-6 .. |3.000% 03/01/39 ....evvvrvrrrrririiriiiiiiiiiininins [ eeeees .03/22/2024 . |Pershing ... ...605,860 |... ...680,000 ... 504,102 .5%,151 |.. ..597,085 |.... ..03/01/2039 .
PORT AUTH OF NEW YOR
73358X-FL-1 .. | Call 5.000% 08/01/38 ...ceevvvveeieiiiiieinens | e ..03/22/2024 . | JP Morgan Chase ......... |oeeeeeeeeeeeneeninnns |oeennnnnnns 492,255 | 450,000 |............ 487,310 |.......... 482,377 |oeeeeeeeeeen [V FORRRRR (T4l (U O (W20 [N FRRR 481,636 |................ (VN FR, 10,619 |........... 10,619 |..ooeeeees 14,688 |..08/01/2038 .
PORT OF SEATTLE WA REVENUE Rev Bond Cont
735389-J3-3 ...|Call 5.000% 04/01/44 ..o | e .07/22/2024 . [Merrill Lynch ...570,534 |... .. 555,000 ...582,517 .576,772 |.. L0 ..574,677 |.... L(4,142)[...n (4,182)]. ..04/01/2044 .
SALES TAX SECURI Rev Bond Non Ca
T9467B-FX-8 .. |01/01/28 ...ovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiis [ eeeees ..03/22/2024 . | Sun Trust ....cevvvvvvennns oeveniiieeieieeeeeens |, 150,102 |......eeeen 150,000 |............ 147,284 |............ 47,772 [ [V L PO [V LRI R [N FSURR 147,891 |ooveeeiiiinens (VN FORRRRR 2,211 [ 2211 | 7,988 [..01/01/2028 .
SUFFOLK CNTY NY Rev Bond Cont Call 3.000%
864784-GM-9 .. 06/01/45 ..ovvvvvveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiis [ e .03/22/2024 . | Morgan Stanley ......ccooifeeeeeeeeeeeieeieeens |oveeeeeen.s 393,775 |.vvveeeenees 475,000 )............ 387,738 ..o 301,474 | [V oo, 562 [..ooiiiinnnnns [V o 562 |iiiiiiiiieens Ofeeeenn. 392,035 |.ivvvrrirnnnnns 0 eeeinenns 1,740 |oveeeeenes 1,740 |ooeeeeees 4,552 |..06/01/2045 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 7,129,752 7,130,913 7,239,482 7,217,575 0 (124,370) 0 (124,370) 0 7,093,200 0 36,553 36,553 161,132 XXX
AT&T INC Corp Note Call MW 1.700%
00206R-ML-3 .. |03/25/26 .....coeeeviiiiiiiiiiiiiiiiiiiiiieeee [ | 07/22/2024 . [Morgan Stanley ... ...921,736 |... .. 975,000 ...865,839 . 903,050 |.. 17,198 |... . 17,198 ... 2.920,248 |oveveeeiiiinn 0 e 1,488 | 1,488 |... .. 13,720 (..03/25/2026 .
AMGEN INC Corp Note Ca
031162-CJ-7 .. |08/19/26 .....evveveeeiiiiiiiiiiiiiiiiiiiiiiiieeiieaes [ eeees ..07/22/2024 . [Merrill Lynch ....oooovvii]vnnnnnnnnnnninns s 715,493 |.......... 750,000 |.....cce.... 688,980 |............ 707,497 ovvveriinnnnnnnee (VN F 8,571 |l [ P 8,571 |ouveeiiiiniinns (VN 716,068 |......cevvenenns [V P [C74)] EA—— (7] A 18,092 [..08/19/2026 .
BB&T CORPORATION Corp Note Call 3.700%
05531F-BE-2 .. | 06/05/25 ... ..10/03/2024 . | Pershing ... ...893,601 ... ... 900,000 .. 99,435 . 934,744 |.. .0 .. (19,537)]... ...(19,537) ... ..915,207 |.... ..06/05/2025 .
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BMO Mor tgage Tru BMO 2022-C3 A5 CMBS
056020-AY-9 .. |5.313% 09/15/54 ...cooeviiiiiiiiiiiii ..00/24/2024 . [Merrill Lynch ....oooovvii]vnnnniinnnniiiinins Joeeenes 2,09,172 |.......... 2,000,000 |......... 2,035,469 |.......... 2,031,555 [...evviiinnnnnnee [V F, (2,439)].cevviiiiiiins (VN F (2,439) [cevveennninnnnns 0 ... 2,029,116 [c.evvvvvnnnnnnne (VN F, 67,054 |........... 67,054 |............. 86,772 |..09/15/2054 .
Bank BANK 2022-BNK42 A5 CMBS ~ 4.493%
06541M-BN-3 .. |06/15/55 ..oovvvvieiiiiiiiiiiiiiiiiiiiiicicceee [ e ..00/24/2024 . [Merrill Lynch ....oooovvii]vnnnniininnnnininins s 2,389,500 |........... 2,400,000 |......... 2,290,219 |......... 2,301,164 ...t (VN F [ [V F, 6,735 |.oooeiiiiiinnns 0 ... 2,307,898 [....oevvrnnnnnee (VN F, 81,602 |........... 81,602 |............. 88,063 |..06/15/2055 .
BECTON DICKINSON & CO Corp Note Call MW
075887-BV-0 .. |3.363% 06/06/24 .......coovvvvvviiiiiiiiiiiiineeennn [ e ..06/06/2024 . [Maturity ... ...275,000 |... .. 275,000 ... 217,494 .275,310 |.. .. (310)[... .. (310) ... ..275,000 |.... ..06/06/2024 .
BRISTOL-MYERS SQUIBB CO Corp Note Call MW
110122-CM-8 .. | 2.900% 07/26/24 ......eevvvvrverennnnnnnnnnnnnnnnnns | vveens ..07/22/2024 .| JP Morgan Chase ......... |oeceeeeeeeeiiinninnns |oeeennnnnns 500,874 |............. 600,000 |............ 625,458 |............ 605,077 [o.vvvvrrnnnnnnne [V F, (5,077)cceeeeeieinns (VN F, (5,077) |eevvvvvvennnnnns (VN 600,000 ..07/26/2024 .
BRDCOM CRP / FIN Corp Note Call MW 3.625%
T1B4L-AF-6 .. | 01/15/24 ...ovvvviiiiiiiiiiiiiiiiiiiiiiiieieeeiniiees | e ..01/15/2024 . | Maturity ... ...400,000 |... ... 400,000 ...418,080 .400,000 |.. .0 .. 0. .. 400,000 |.... ..01/15/2024 .

BROADCOM INC Corp Note Ca .

T1135F-BB-6 .. [11/15/25 ..o | e ..10/03/2024 . [Merrill Lynch ......oooooifoeenniiiiiiiiins s 542,394 |............. 550,000 |......oeeuns 591,564 |............ 567,923 | [N F [[8:) | R [N (7,536) |- 0 foeeeannne 560,386 |....ooeeernnnen 0 foeeeenns (17,993)......... (17,993)f..cceeee 15,362 [..11/15/2025 .
CONH INDUSTRIAL CAP LLC Corp Note Call MW

12592B-A0-7 .. | 4.550% 04/10/28 .......evvvvmvererennnnnnnnnnnnnnnns | veveens ..07/22/2024 . [Market Axess ... ...123,244 |... .. 125,000 .. 124,113 124,229 |.. L0 124,321 ... .(1,078)[...........(1,078)|... ..04/10/2028 .

CARRIER GLOBAL Corp Note Ca .

14448C-AN-4 ...[02/15/25 ......eeeiiiiiiiiie e | e ..07/22/2024 . [Merrill Lynch ......ooooifomnniniiiiis s 932,349 |..oveeennne 950,000 |.....ovvenns 885,438 |............ 918,602 |......ooueveeenns [N F 15,414 | [N 15,414 | 0 foeeeanne 934,016 [..occooennennns (I (1,667)]-..ceeeees (1,667)]-cccenenes 19,997 |..02/15/2025 .
CHEVRON CORP Corp Note Call MW 3.326%

166764-BD-1 .. [11/17/25 ..oooeiiiiiiie e | s ..10/03/2024 . |Morgan Stanley ...........fecccooiiiiiiiiiis s 892,521 | 900,000 |............ 988,263 |............ 935,802 |- (O R (16,606)].....ceveeeannne [ R (16,606) |-..cooeeeeenns 0 foeeeannne 919,195 [ooeeiiiiiiinns 0 foueeeens (26,674)|......... (26,674)|............. 26,359 |..11/17/2025 .
CITIGROUP INC Corp Note Call MW 3.106%

172967-M0-1 .. | 04/08/26 .....evvvnnnnniiiniiiiiiiiiiiiies | eeeees ..10/03/2024 . [Barclays Group InC. ....|oeeeeeeieeeiiiiinins Joeennes 1,161,744 |.......... 1,175,000 |......... 1,232,108 |......... 1,191,105 [ooeeeniiiinnnneee [V A (12,055) [+ [V A, (12,085) [eoeeeeins 0f....... 1,179,050 |...ovvreernnnnne 0 foeeeenns (17,306)|......... (17,306)]-..evveeennn 34,559 |..04/08/2026 .
CITIGROUP INC Corp Note Call MW 5.610%

172967-NX-5 .. [09/29/26 .......evveiiiiiiiiiiec e | s ..07/22/2024 . |Barclays Group Inc. ....|oeeeiriciiiiiiiiics foeeeennne 1,779,952 |.......... 1,775,000 |......... 1,775,000 |......... 1,775,000 [..oooevieennne (U [\ (O TR [\ O 0f....... 1,775,000 |...ovvreennnee 0 foreeeeene 4,952 | 4,982 |c.oeeennnne 81,322 [..09/29/2026 .
COMCAST CORP Corp Note Call MW 3.700%

20030N-CR-0 .. | 04/15/24 .....oeeiiiiiiiiiiie e [ e ..04/15/2024 . [Maturity ......ooooooiiiis fornennin e 600,000 |......oeeunnn 600,000 |............ 634,302 |............ 603,227 | [N F (3,227)]ceveeeeeees [N (3,227) |- 0 foeeannne 600,000 |....ceveeennnne (L R (1 [0 PO 11,100 |..04/15/2024 .
COMMONSPIRIT HEALTH Corp Note Call ~ 6.073%

20268J-AK-9 .. | 11/01/27 oo | e ..07/22/2024 . |Wachovia Bank ...........feeeeeeiiiiiiniiins s 788,807 |...eeveeennnn 765,000 |............ 787,927 | 784,153 | [N F (2,586)|...cvveeeennen [N (2,586) |- 0 foeeeannne 781,598 |...ovveeeennen 0 foreeeeene 7,209 |..ooeennnne 7,209 | 33,811 [..11/01/2027 .
EQUINIX INC Corp Note Call MV 1.250%

20444U-BF-2 ...| 07/15/25 ..o | e ..10/03/2024 . [Merrill Lynch ......oooooifoeriniiiiiiiis e 679,889 [............. 700,000 |............ 705,012 |............ 701,893 [ooeeeiiiiieens (I (993)].ieeene [N T (993) [eeeeiiiieens 0 foeeannne 700,900 |..evvrerinnen 0 foeeeenns (21,011)]......... (21,011) e 10,670 |..07/15/2025 .
ESTEE LAUDER CO INC Corp Note Call MW

29736R-AS-9 ...|4.375% 05/15/28 ......eeveeiieeiiiiieee e [ s ..07/23/2024 . [Merrill Lynch ......ooooofomnnnniiiiiis s 148,088 |............. 150,000 |............ 150,198 |............ 150,173 |..evveeee [N T (23] TP [N (25) [ 0 foeeeannne 150,148 |....eeveeeene (I (2,060)]........... (2,060)]....0veeennnne 4,539 [..05/15/2028 .
FLORIDA POWER & LIGHT CO Corp Note Call MW

341081-6K-7 .. | 5.050% 04/01/28 ....ooeerieriiniaeiiiiiineeeeees | s ..10/03/2024 . |Pershing .........cccceees feueeeiiiiiiiins e 154,662 |............. 150,000 |............ 185,093 |............ 154,501 ..o (I [U£:)] TP [ TR (W45 R 0 foeeeannne 153,742 |..ooveeeennee (0N T 920 | 920 [oeeeiiiins 7,638 |..04/01/2028 .
HALEON US CAPITAL LLC Corp Note Call MW

36264F-AN-1 .. | 4.000% 03/24/52 .......cevvvreeiiiiiiieeeeeiiees | e ..00/20/2024 . [Merrill Lynch ......ooooofommrnniiiiiiis e 853,550 |.......... 1,000,000 |............ 833,100 |............ 834,537 | [N 1,950 | (I 1,950 |ooeeiiiiiieenns 0 foeeeannne 836,486 |................ (I 17,064 |........... 17,064 |........... 39,889 |..03/24/2052 .
GENERAL MOTORS FINL CO Corp Note Call MW

37045X-CX-2 .. | 2.750% 06/20/25 .....cceiuuureeeeeiiiiieeee e | e ..10/03/2024 . |Barclays Group Inc. ....feccoooiiiiiniiiins e 936,035 |- 950,000 |......... 1,004,910 |............ 970,246 | (O R (11,083)]-eeeeeeeees [ FT (11,083) |- 0 foeeeannne 959,213 | 0 foeeeenns (23,178)|......... (28,178).eee 20,610 |..06/20/2025 .
HOME DEPQT INC Corp Note Call MW 3.350%

437076-BK=7 .. | 09/15/25 ....eevieiieiiiiiiiee e [ e ..10/03/2024 . |Barclays Group Inc. ....feccoooiiiiiiiniins o 893,250 |- 900,000 |............ 990,720 foeeeenenen 934,281 | (O R (17,789)]..eeeeeeee [ R (17,789) |- 0 foeeeannne 916,492 [..occoiiinnnns [ R (23,242)]......... (23,282)].cccces 31,741 (..09/15/2025 .
Honda Auto Recei HAROT 2021-2 A4 ABS National Financial

43811J-AD-9 .. | 0.550% 08/16/27 ......eeveeiiiiiiiiieeiiiiieceeee | e ..10/10/2024 .| Services Co ....cceeeevees foreeririiiiiiiiiiins e 995,859 |.......... 1,000,000 |............ 969,766 |............ 988,057 [..eeeeiiiiaanns [N 7,580 [eeeeeeeeinies (I 7,580 | 0 foeeeanne 995,607 [oeeeeriiiennnns (0N T Pk I 253 | 4,522 (..08/16/2027 .
HONEYWELL INTERNATIONAL Corp Note Call MW

438516-B-5 .. | 2.300% 08/15/24 ......comvmrieieiiiiiiieeeeeas | e ..07/22/2024 .| JP Morgan Chase ......... feeeeeeeriiieiiiiins e 598,722 |.ceeeeenns 600,000 |............ 617,784 |............ 603,859 |......oeueeennne [N F (3,859)]..ceveeeeies [N (3,859) |- 0 foeeannne 600,000 |....ceveeennnne (I (1,278)] .. (1,278) ] 12,957 |..08/15/2024 .
HORMEL FOODS CRP Corp Note Call MW 0.650%

440452-AG-5 ...| 06/03/24 ... | e ..06/03/2024 . [Maturity ......ooooreiins forneeniii e 600,000 |......oceunnn 600,000 |............ 594,084 |............ 598,950 |..uuviieaanne [N 1,050 [oeeeeeiiiiiinns (I 1,050 [oeveeeeeiiinns 0 foeeannne 600,000 |....ceveeennnne (L R (1 (110 PO 1,950 |..06/03/2024 .
INTEL CORP Corp Note Call MW 2.875%

458140-BD-1 .. | 05/11/24 .o | e ..06/11/2024 . [Maturity .....oooooiiiins o e 600,000 |......oeeunnn 600,000 |............ 623,724 |............ 602,134 | [N F (2,134)].ceeeeeees [N (2,134) |- 0 foeeannne 600,000 |....ceveeennnne (L R (1 (110 PO 8,625 |..05/11/2024 .
INTERCONT INENTALEXCHANGE Corp Note Call M

45866F-AD-6 .. | 3.750% 12/01/25 ...oooiiiiiiiiiieiiiiieee e | e ..10/03/2024 . |Morgan Stanley ...........focccoiiiiiiiiins i 521,913 | 525,000 |.....ovvenns 582,125 |.......ee 548,557 | (O R (10,686)|....cceeeennnnnn [ R (10,686) |-...evveeennnee 0 foeeeannne 537,901 [oeeeeiiiiiinns 0 foeeeenns (15,988)|......... (15,988)f..cccvnnnnee 16,570 |.. 12/01/2025 .
JPMORGAN CHASE Corp Note Call MW 4.080%

46647P-CZ-7 .. | 04/26/26 ... | e ..10/03/2024 . [Mitsubishi Bank LTD ....|occcoiiiumiiniiiis foeeeene 1,816,313 |........... 1,825,000 |......... 1,763,735 |......... 1,800,903 [.....evveennne [N F (3,282) e [N (3,242) [evveeeees 0f....... 1,797,661 |...ooeeennnnee (I 18,652 |......ee.. 18,652 |...eeveeenns 69,910 ..04/26/2026 .
JOHNS HOPKINS UNIVERSITY Corp Note Call Mi

478115-AH-1 .. | 4.705% 07/01/32 ..oeeeeiiiiiiiiieiiiieeeeeees | e ..09/19/2024 . |Merrill Lynch .. 1,441,286 |.......... 1,400,000 |......... 1,399, 188 ..1,399,326 |.. ..1,399,374 |.... 41,912 |.... ..07/01/2032 .
KENVUE INC Corp Note Call Mi

A9177J-AF-9 .. | 03/22/28 ... | e ..07/28/2024 .| CitiGroup ..ooeoeveeeeeenns founeeeiiis e 152,031 |..eveenenne 150,000 |............ 154,7% |............ 154,587 |ooooiiiieennne (I (572)] e [ TR (572) [oeeeeiiieens 0 foeeeannne 154,015 |...ooeeeernnnns (I T (1,984)|........... (1,984)]...ceeeennns 6,355 |..08/22/2028 .
LYB INT FINANCE Il Corp Note Call MW

50249A-AF-0 .. | 1.250% 10/01/25 ...oeeeeiiiiiiiieeiiiiiiieeeeees [ s ..10/03/2024 . | Market Axess ... ...664,398 |... ... 687,000 ...690,751 . 688,550 |.. .0 .. 687,850 |.... ..(23,452)).... ..10/01/2025 .
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LOCKHEED MARTIN CORP Corp Note Call MW
539830-BH-1 .. |3.550% 01/15/26 ...oooevvvvieiiiiiiiiiiiiiiieee [ e ..10/03/2024 . [Pershing ........cceeveeees foovvevennnnniinninnns o, 321,661 |.....oeveeeee 324,000 |t 359,504 |............ 339,240 [..eevvnnnnnnnnnne [V F, (X)) S (VN F (6,433) |.ccoeeeeieeenns [N . 332,807 [.evvenennnnnnee (VN A (11,146)|......... (11,146t 14,026 [..01/15/2026 .
MPLX LP Corp Note Call MW 4.000% 02/15/25
LR T PP IR ..10/03/2024 . [Market AXess .......cccoee]ooeriiiiiiiniiiinnnns Joniinninnns 895,590 |.......o.. 900,000 |.....cceun.n 985,788 |............ 923,006 |....coeeeeeennns [V A (19,982).cevveeevinnnnnns [V F, (19,982) [ [N . 903,025 [..eevvvennnnnnee (VN F, (7,435)|........... (7,435).cevvennnnnee 40,900 |..02/15/2025 .
MPLX LP Corp Note Call MW 4.000% 03/15/28
LR PP IR ..10/03/2024 . [Merrill Lynch ....oooovvii]vnnnninnninniniiiins | 123,368 | 125,000 |..ovvveennn 121,308 |..oeeenneee 121,800 [..eevvnnnnnnnnne [V 530 [ [V LU [N . 122,330 oo (VN F 1,087 ..03/15/2028 .

299 |.... ..04/20/2028 .

MARS INC Corp Note Call MW 144A  4.550% Banco Bilbao Viscaya
571676-AT-2 .. | 04/20/28 ... . ..10/03/2024 . | Argentar ...

...151,464 |... .. 150,000 .. 151,677 .151,3% |.. ..151,165 |....

61747Y-EB-7 .. |01/22/25 ..12/22/2024 . |Cal | 100.0000 ..... feeeeeeieiiiiiieeens [ 600,000 |......oceunnn 600,000 |............ 592,986 |.......ccc.. 597,515 | [N 3,809 [.ueeeieiiiies (I 3,809 | 0 foeeeannne 601,323 [ooeeiiiiinnnns (I (1,323) ..01/22/2025 .
MORGAN STANLEY Corp Note Call MW 2.630%

BAT4TY-EM-3 .. | 02/18/26 ..o | e ..07/22/2024 .| JP Morgan Chase ......... |oeeeerriienceniniics foeeeennee 2,777,229 |- 2,825,000 |......... 2,645,669 |.......... 2,747,024 |....ooeennnnne [N F 46,284 |...oooinenians [N 46,284 |..oooeeeinnnnns 0f....... 2,793,308 |...ccevenennnne 0 foeeeenns (16,079) ..02/18/2026 .
Morgan Stanley C MSC 2019-H6 ASB CMBS

61769J-AY-7 .. | 3.224% 06/15/52 ......evveeeeeiiiiieieee e [ e ..12/01/2024 . [Paydown .......cccueeeeerie fornniiiiiiiiiiii [ 77,916 | 77,916 |.cccennnnne 85,138 |......cc.... 81,818 |...eeeeeennee [N F (3,902)]...cvveeeeies [N (3,902) |- (I IO 77,916 oo (L R (1 (110 PO 1,775 |..06/15/2052 .
NVIDIA CORP Corp Note Call MW 0.584%

67066G-AL-8 .. | 06/14/24 .......eeveieiiiiiiieiee e | e ..06/14/2024 . [Maturity .....cooooooieins fornennnii e 600,000 |......oeeun. 600,000 |............ 592,470 |............ 598,585 |.....eveieeannne [N 1,405 | (I 1,45 |, 0 foeeennne 600,000 [....ceeveennnne (L R (1 (110 PO 1,752 |..06/14/2024 .
ORACLE CORP Corp Note Call MW 1.650%

68389X-CC-7 .. |03/25/26 ......oevereiiiiiiiiiee e | e ..10/03/2024 .| JP Morgan Chase ......... feeeeeeeiiiiieiinnnns e 552,604 |.....ceeeeee 575,000 |......oeeun. 585,856 |............ 580,176 [ceeeeeieiiianns [N F [QIR:[015)] A [N [R5 0 foeeeannne 578,371 |.eeeeeeeinnes 0 foeeeenns (25,768)|......... (25,768)|...cccnnnnenn 9,725 ..08/25/2026 .
PAYPAL HOLDINGS INC Corp Note Call M

70450Y-AC-7 .. | 2.400% 10/01/24 ...oooviiiiiiiiiiiiiiiiieeeeec | e ..07/22/2024 .| ING Group .....cooevveeees foumeeeiiiiiiiins e 596,364 |........coee 600,000 |............ 619,026 |............ 604,839 |.......eeeennne [N F (4,051)].ceeeeieciies [N (4,051) |- 0 foeeannne 600,788 |........eeenn.. (I (4,424)|........... (4,424)|............. 11,680 |..10/01/2024 .

717081-DM-2 .. | PFIZER INC Corp Note MW 3.400% 05/15/24 .| ....... ..05/15/2024 . [Maturity .....ccoooovviinns o e 425,000 |............. 425,000 |.....oveeens 48,197 [oovvennnnee 428,705 |oeeeeeeees (VN F, (3,705)[.vvvvnnnnnnnnnnn (VN S (3,705) |.eeeeeeeeeenns [N FRRR 425,000 [..ooenennnnnnnne (VN [V (V8 U 7,225 [..06/15/2024 .
PUBLIC STORAGE Corp Note Call MW 5.100%

TA4601-AG-2 .. | 08/01/33 ..eoeeiiiiiiiiiiiiirieee e [ e ..07/22/2024 . |Barclays Group Inc. ....focooviiiinnninns o 201,146 |............. 200,000 |............ 199,656 |............ 199,669 |......cvveennnn. (O 16 | (VN L O [N FSURR 199,684 |................ (VN FORRRRR 1,462 |............ 1,462 ..ol 10,115 ..08/01/2033 .
TARGET CORP Corp Note MW 3.500% 07/01/24

B7B12E-BD-7 .. | eeeeeeeeeiiiiiiiiiiiiiiiieeiee e eeenenees [ e ..07/01/2024 . [Maturity ....ccooevviinns fornennnn e 600,000 |............. 600,000 |......ce... 634,104 |............ 606,977 [..vvvvvnrnnnnnnns (VN F, (740 (VN S (6,977) [ovvvvvvnnnnnnns (VN FRRR 600,000 |....ccvvvrrnnns (VN [V (1 PR 21,000 |..07/01/2024 .
TOYOTA MOTOR CREDIT CORP Corp Note MW

89236T-GX-7 .. | 3.000% 04/01/25 .....oeeviiurrinineiiiiiiiieeeeeis | e ..07/22/2024 . [Morgan Stanley .... ...369,326 |... .. 375,000 ... 369,799 . 372,704 |.. .0 1,014 | L378,717 ... ..04/01/2025 .
VMWARE INC Corp Note Ca .000%

928563-AH-8 .. | 08/15/24 .....ouiiiiiiiiiiiiieee e | e ..07/22/2024 . |Pershing .........ccooeees foreerniiiiiiiinn s 672,908 |............. 675,000 |............ 674,676 |............ 674,933 |...ccviiinennne [V [C1V N PO (VN {10 O [N FSURR 674,993 [....ovnnnnnnnnne (VN FR, (2,086)]........... [0:5)] R 6,338 |..08/15/2024 .
VMWARE INC Corp Note Call MW 1.400%

928563-Ad-4 ...| 08/15/26 .....ooiiiiiiiiiiiiiiiee e [ e ..10/03/2024 .| JP Morgan Chase ......... feccereeiiiinnnninns foenniiiis 474,235 | 500,000 |............ 499,150 f...ccoeenes 499,550 |.....ooeerinnnnns [V 128 [ [V 128 | [N FSURR 499,679 [..vvvvnvnnnnnnnn [V FPRRR (25,444)).......... (25,444))....ccceel 7,953 [..08/15/2026 .
WELLS FARGO CO Corp Note Non Call  3.300%

94974B-GA-2 .. | 09/09/24 ......ovvviiiiiiiiiiiie e [ e ..00/09/2024 . [Maturity ....coooovviiinns fornennnii e 925,000 [....connnnee 925,000 |.....vveeens 997,548 |............ 9,156 ..o [V FRT (16,156)[..evvennennnnnnnn [N R (16,156) |.eevevreeeenns [N FRRR 925,000 [..oevvnnnnnnnnnn (VN [V (1 PR 30,525 |..09/09/2024 .
WELLS FARGO CO Corp Note Call MW  5.897%

95000U-2H-5 ...| 10/30/25 ..o | e ..07/22/2024 . |Stifel Nicolaus & Co. . [e.eeereviiuurenninns foeeeiiiiiis 916,573 [..eeeeeennnee 925,000 |.....vveeens 870,120 |............ 906,629 |......ovveeennnne (VN F, 16,870 [cevvvvvreieennnns (VN FRORRRR L Z( I [N FSURR 923,499 |..ovvviiiinnnns (VN FR, (6,925)[........... [C755)] 16,259 |.. 10/30/2025 .
WELLS FARGO CO Corp Note Call MW 4.540%

95000U-3C-5 ...| 08/15/26 .....oovurriiiiiiiiiiiiiee e [ e ..07/22/2024 . |Market Axess ..........cc.focecriiiiiiiiinns o 891,252 |...ccueees 900,000 |............ 876,699 |............ 890,635 |.......ceeenn (VN F, (3,334)|cevvviiiiiiinnns (VN S (3,334) [covvvnnnnninnnns (VN FRRR 887,301 |...coeeeeen (VN FORRRRR 3,951 [oeninnnne 3,951 [ovveeinns 38,363 |..08/15/2026 .
Wells Fargo Comm WFCM 2019-C52 ASB CMBS

95002M-AV-1 .. | 2.833% 08/15/52 .....cuvvviieeeiiiiiieeeciiiiees [ e .. 12/01/2024 . [Paydown .......ccoovveveeiifornniiniiiiiiniiiis [ 23,358 [ceeeeeiiinnes 23,358 |.uveeennne 25,130 [.uveeennnne 24,367 |cevveviniiiinnns (VN F, (1,009)].....ccceeennns (VN S (1,009) [ovvvvvvnnnnnns [V EUORRR 23,368 [ovviiiiiiinnnns (VN [V [V 557 |..08/15/2052 .
WILLIAMS COMPANIES INC Corp Note Call MW

969457-BII-9 .. | 4.550% 06/24/24 .........oevviiiiiiiiiiiiiiiiiiee [ e ..06/24/2024 . [Maturity .....ooooooiiiins [ e 400,000 |......ccn..n 400,000 |............ 427,784 |............ 402,908 |................. (VN F, (P28¢107:))] S (VN S (2,908) |-oeeeeeeeeeennn (VN FRRR 400,000 |..ooeeeeeeennns (VN [V (V0 PR 9,100 |..06/24/2024 .
WORKDAY INC Corp Note Call MW 3.700%

98138H-AH-4 .. | 04/01/29 ....ooouiriiiiiiiiiiieic e [ e ..10/03/2024 . [Merrill Lynch ..ooooveiifornnnnnnniins s 121,99 [ 125,000 |............ 118,759 | 119,431 [, (1N R T2 O (O 721 | [N FSURR 120,153 | (VN FORRRRR 1,842 |............ 1,842 |l 4,664 [..04/01/2029 .
ROYAL BANK OF CANADA Corp Note Non Call

78016E-ZU-4 .. | 0.650% 07/29/24 ......cevvvvveeiiiiiiieeeeens Ao ..07/22/2024 . [Wachovia Bank ............|eeeeiiiiiiiiniiiiis foeeeenns 1,248,950 |........... 1,250,000 |......... 1,249,188 |.......... 1,249,843 [ (1N R LK1 (O LS O 0l....... 1,249,996 |....oovvvvnnnns (VN FR, (1,046)]........... (1,046)]...ccceennnnnn 7,990 |..07/29/2024 .
AERCAP |RELAND CAP/GLOBA Corp Note Call M

00774M-AH-5 .. | 3.000% 10/29/28 ........cccuvvrreeriiiriiiineeinns D...... ..07/22/2024 . |Pershing .........ccoevves foreerneiiiiiiinnn s 137,742 | 150,000 |............ 132,465 |............ 134,482 ..o (I S 1,504 | [V R 1,504 oo 0 feeeenn. 136,076 |...ccvvveennnne (0N 1,666 ............ 1,666 [...occeennnnn 3,300 |..10/29/2028 .
BANCO SANTANDER SA Corp Note Non-Call

05964H-AB-1 .. | 4.250% 04/11/27 ..ooviiiiiiiiiiiiiiiieecccs D...... ..07/22/2024 . [Merrill Lynch ..oooveiifornnnnnnnn s 195,206 |............. 200,000 |............ 192,738 | 193,950 [.oooiivinennnnne (1N R e (O eI O (I S 194,908 |...oevveeinnnnns (VN R 208 | 208 [oeeeieiiinns 6,658 |..04/11/2027 .
BANCO SANTANDER SA Corp Note Non Call

05971K-AE-9 .. | 2.746% 05/28/25 .......evvvveeiiiiiiiieeeiiiiaens D...... ..10/03/2024 . |Wachovia Bank ............foccereiiiininiins s 986,670 |.......... 1,000,000 |......... 1,055,620 |......... 1,020,749 |.oovvvvvrnnnnnns [V FRT (11,126)] e [N R (11,126) |-eeveeeeeeees 0l....... 1,009,622 |.......ccvveeeen [V FPRRR (22,982)].......... (22,962))..cceeennns 23,341..05/28/2025 .
MEDTRONIC GLOBAL HLDINGS Corp Note Call M

58507L-BB~4 .. | 4.250% 03/30/28 ......cevvviieiiiiiiiiee e D...... ..07/23/2024 . [Merrill Lynch .ooooveiifornnnnnnnins s 147,807 |.ooeenees 150,000 |............ 149,961 |............ 149,971 oo (VN L F, [V R [ SO [N FSRRR 149,975 |l (VN F, (2,168)]........... (2,188)]..cceeennnnn 5,206 |..03/30/2028 .

NXP BV/NXP FDG/NXP USA Corp Note Call Mi
62954H-BE-7 .. | 4.400% 06/01/27 ..vvvveeeiiiiiiiiiiiiiiiiieens D...... ..10/03/2024 . [Merrill Lynch ...ooovvifovnneiiiiiiiiiiiiin e, 75,206 |..uveeennnne 75,000 .cccnnnnnne 74,935 [ 74,948 |oiiiiinn [0 L1 PN [V O M, O feiiinnnns 74,959 [oiiiiiiiinnns 0 i A7 | 27 | 2,778 |..06/01/2027 .




€vid

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance 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 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
Parallel Ltd PARL 2019-1A BR CLO 144A
69916X-AN-5 .. |6.679% 07/20/32 ...oevvveveiiiiiiiiiiiiiiiiieieeees D...... ..10/15/2024 . [Paydown ........ccevvvveieis]vrnnniiiinnniinnns o, 1,500,000 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 |....oevvvnnnnneee (VN (1 PO [V [V 0 ... 1,500,000 |.....coeeeennns (VN (1 PO [V 111,281 ..07/20/2032 .
TCH CLO 2019-1 AVR Ltd. TCW 2019-1A ASNR CLO
87241E-AQ-8 .. | 144A  5.967% 08/16/34 .......evvvvrvnnnnnnnnnne D...... ..08/06/2024 . [Paydown ........cccevvvviiis|eriiniiiiiiiiininns o, 4,000,000 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 [.evvvvreerennnns (VN (1 PO [V [V 0 ... 4,000,000 |.oeeeeiiiinnnns (VN (1 PO [V 200,349 |..08/16/2034 .
ZAIS CLO 15 Ltd ZAIS 2020-15A ATR CLO 144A
98888D-AN-2 .. |6.220% 07/28/32 ....ooovvviiiiiiiiiiiiiiiii D...... ..07/29/2024 . |Paydown .......coevveiiiiiii]oiiiiiiiiiiieeeeeens | 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |..eevveerennnnnes [ [ PP [V [ [ 2,000,000 [..oooeeiiiennns [V P [0 PP [ 105,506 |..07/28/2032 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 49,176,953 49,552,274 49,687,491 49,325,997 0 (70,548) 0 (70,548) 0 49,265,445 0 (78,497) (78,497), 1,637,939 XXX
2509999997. Total - Bonds - Part 4 59,790,006 60,284,923 60,456,762 60,074, 123 0 (212,509) 0 (212,509) 0 59,861,605 0 (71,602) (71,602) 1,898,531 XXX
2509999998. Total - Bonds - Part 5 5,254,084 5,225,000 5,189,828 0 0 1,097 0 1,097 0 5,190,925 0 63,158 63,158 127,751 XXX
2509999999. Total - Bonds 65,044,090 65,509,923 65,646,590 60,074, 123 0 (211,412) 0 (211,412) 0 65,052,530 0 (8,444) (8,444) 2,026,282 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 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 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 65,044,090 XXX 65,646,590 60,074, 123 0 (211,412) 0 (211,412) 0 65,052,530 0 (8,444) (8,444) 2,026,282 XXX
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AGCO CORP Corp Note Call MW 5.800%
001084-AS-1 .. [03/21/34 ..oveeeeeiieeeieee e eeeee [ e ..04/04/2024 . |Merrill Lynch ....coovuuieeennnnns ..07/22/2024 .|Sun Trust ..oooeevvnniiieee Joeenniieees 500,000 |.......... 501,360 |.......... 505,220 |.....ceennnn 501,343 |..ccovnnnnens (U1 PO (V4] E— (U PO [R10] [V PO (V1 SO 3,877 |oeeeenes 3,877 | 9,828 |oeevennnnnnn 1,369
ABBVIE INC Corp Note Call MW 4.800%
00287Y-DS-5 .. [03/15/29 ...oeeeeieiiieeeeeee e eeeen [ e ..06/07/2024 .|RBC Capital Markets .............. ..07/22/2024 .|Barclays Group Inc. ..... |oeeeeeuerees 400,000 |.......... 397,172 |eeeees 401,952 |............ 397,252 |.oeeeiiies [ PO 80 |oereeeeeeennnnn [ PO 80 |oveeeeeeeeennnn [V PO (V1 SO 4,700 |oeevennnnnnn 4,700 |oveunees 7,840 |oeevennnnnnn 5,547
AMERICAN HONDA FINANCE Corp Note Non
026651-EV-9 .. [Call 5.650% 11/15/28 ..ooevvveeeeeeenn [ .05/10/2024 .| JP Morgan Chase ..07/22/2024 .|Barclays Group Inc. ..... ...200,000 |..........204,480 ..206,5% |.... 204,310 |.... i 2,286 [ 2,286 | 1,784 ... ..5,619
ASTRAZENECA FINANCE LLC Ccrp Note Call
04636N-AF-0 .. MW 4.875% 03/03/28 ....evveeeeeeneeeee | eevnnnn ..06/07/2024 .|Pershing .........cceevuuiieeeennnnnn ..07/22/2024 .|SG Cowen and Company ... |oeeeeeeerees 300,000 [.......... 299,007 |.evvennnns 301,956 |............ 299,046 |...cevvnnnaanns [ PO 39 | [ PO 39 | [V PO (V1 SO 2,910 |oeereinnes 2,910 |oeeeeninnnns 5,688 |.......n.... 3,941
FORD MOTOR CREDIT CO LLC Corp Note Call
345397-E6-6 .. MW 6.125% 03/08/34 ...eeeeeeeerineeeee | e .04/04/2024 .|CitiGroup .... ..09/20/2024 .|Citadel Securities ....... ...500,000 |..........498,930 ..512,465 |.... 498,99 |.... . 13,467 |........... 13,467 |. .. 2,552
LOWE'S COS INC Corp Note a
548661-EQ-6 .. [5.150% 07/01/33 oeeevrnneieeineieeeeeeeennn [ eevnnnn ..04/04/2024 .|VWachovia Bank ............cceeeunns ..07/22/2024 .|Pershing ........ccovveveeees Jovvmnnnnnnns 500,000 |.......... 500,685 |.......... 504,435 |............ 500,684 |......ceeeeennnnn [ PO (R )] FETRN [ PO ()] IO [V PO (V1 SO 3,751 | 3,751 |eeeeennnnn 14,449 |............ 6,938
MARSH & MCLENNAN COS INC Corp Note Cal
571748-BU-5 .. (MW 5.400% 09/15/33 .eevvvmneieeinniaes [ eevnnnn .04/04/2024 .|Morgan Stanley ... ..07/22/2024 .|CitiGroup .... ...500,000 |..........510,205 ..516,570 |.... 509,964 |.... 6,606 |............ 6,606 |. .. 1,725
PNC FINANCIAL SERVICES Corp ote Ca
693475-BR-5 ...[5.582% 06/12/29 .....ccevreuiiiiiiiiiiaeeeeen [ e ..05/10/2024 .|Merrill Lynch ....ccovuueeeeennnns ..07/22/2024 .|Deutsche Bank .........ccc. |oeeeeeuenens 250,000 [eeunnnnes 251,063 |.ccveennnn 254,133 oo 251,080 |eeeeeeeeeennnnn (U1 PO (X)) FUUTT (U PO (33)]eeeemmeeeeens [V PO (V1 SO 3,108 |oeeeiiees 3,103 |.eeeeninnnns 8,567 |oeevennnnnnn 5,892
REALTY INCOME CORP Corp Note Call MW
756109-CG-7 .. [5.125% 02/15/34 ..eoveeeeeiieeeeeeeieeeeee [ eevnenn .04/04/2024 .| JP Morgan Chase ................... ..07/22/2024 .|Market AXeSS ......cceeveer |oveennninnns 500,000 |.......... 488,585 |.......... 493,590 |............ 488,902 |evveeeeeeennnnn (U1 PO K1V PO (U PO K1 VAN PO [V PO (V1 SO 4,688 |............ 4,688 |........... 13,311 | 5,837
S&P GLOBAL INC Corp Note Call MW
78409V-BG-8 .. [4.250% 05/01/29 .....cevvreeiiiieiiiiieeeeen [ eevinnn ..05/10/2024 .|Merrill Lynch ....ccovuuiierennnns ..07/22/2024 .|Merrill Lynch ...coovviiees Jovvmnnnnanees 250,000 [eeunnnnes 240,970 |.eevennnns 244,923 |............ 241,279 |ooeeeiiieees (U1 PO LN (U PO 309 [eeeiiies [V PO (V1 SO 3,643 |............ 3,643 |.ceennennnns 2,420 .ceeeeeennnnnns 384
US BANCORP Corp Note Call MW 4.653%
91159H-JK-7 .. [02/01/29 eeeeeeeeeeie e [ e .06/07/2024 .| JP Morgan Chase ................... ..07/22/2024 .|Barclays Group Inc. ..... |oeeeeeueres 400,000 |.......... 390,484 |.......... 394,348 |............ 390,717 |overeeeeeeennnnn (U1 PO 283 [ (U PO 283 [ [V PO (V1 SO 3,631 |oeeeennnes 3,631 |eeeennnnnns 8,892 |oeeeeinnnns 6,669
CREDIT SUISSE NEW YORK Corp Note Non
22550L-2-6 .. [Call 5.000% 07/09/27 ....eevveeeennnnnn D ..06/07/2024 .| JP Morgan Chase ................... ..07/22/2024 .|Merrill Lynch ...coovviees Jovvmnnnnnnees 400,000 |.......... 396,088 |.......... 399,784 |............ 396,245 |...covnnnnnens (U1 PO 157 [oeeeeeeis (U PO 157 Joeeeeeeeeees [V PO (V1 SO 3,539 [.eieeeinnnnn 3,539 [ 10,778 |..eeeeeeeee 8,389
IBM INTERNAT CAPITAL Corp Note Call MW
449276-AE-4 .. [4.900% 02/05/34 ......ceevrruiiiiiiinninaens D...... ..04/04/2024 .|BNP Paribar Securities Corp ... |..07/22/2024 .|CitiGroup .......ccovvuaanes ourmnnnnanas 525,000 |.......... 510,799 |.......... 518,112 |.oeeeeneees 511,155 |oevveiiieienn [U PP KT TN [U PP 356 [oeiirniiaes [ PP (U RO 6,957 |oeeennnnnnes 6,957 [oevennnnnn 12,005 |.oevennnnnes 4,502
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,225,000 5,189,828 5,254,084 5,190,925 0 1,097 0 1,097 0 0 63,158 63,158 127,751 59,364
2509999998. Total - Bonds 5,225,000 5,189,828 5,254,084 5,190,925 0 1,007 0 1,007 0 0 63,158 63, 158 127,751 59,364
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

5,189,828

5,254,084

5,190,925

1,007

o

1,007

63,158

63,158

127,751

59,364




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance 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 *
Citibank ..cveeeeveeeeeirieereee e New York, NY oo [ oo feeerciis 3.250 2802,030 |- O e 5,622,532 [..XXX.
BankUnited ......c.ooooeiiiiiiiiiiiiiiiiiice, Miami, FL oo e oo 0.000 168,727 [..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 402,030 0 5,791,259 [ 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 402,030 0 5,791,259 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

402,030 0

5,791,259

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o... 23,487,043 4. Aprilefo 1,529,068 7. 39,933, 185 10. October. .... 16,190,370
2. February...|.ccooonnenne 21,887,375 5. 16,570,855 8. 16,337, 166 11.  November... .... 19,276,833
3. March 25,259,756 6. June 27,879,546 9. September 5,944,014 12.  December 5,791,259

E27




8¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MCNA Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... US Treasury Bill 912707KAd ... iiiu i iiiiiii et eeiiin s e eeeienu e sseernnnseseernnnsaseeennnsasseennnnaaasaeennnnnssennnnnnnsseennnnnnssesnnnnnnsseennnnnnnseeernnnnneseennnnnnns | sovennnnnes [reeennnnnes 12/31/2024 tiiiiiiiin Jovvmnnnnnnnnennnnnnnneennnnnn 4129 |iinnl 0272072025 oo |veeeieeiiieeeeeeeeeeeeeees 500,115 | O ol BT
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 500,115 0 57
0109999999. Total - U.S. Government Bonds 500,115 0 57
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |GTA Funding LLC DiSC COMM PADET ...iiuuuuuiiiiiuuiniiiiiuuusieseituuussssseesuussssseeesnsseesseesnassesseesnnnsesssesnnnssessesnnnnsesseesnnnsssseessnnnsessesnnnnsesseesnnnnennee | aeeeeennnnn [ooeeeeennes 10/ 19/2024 coviiiiiis foviiiiiinnniiiiiinn 40430 [oiiennnl. 0170672025 oocvveen |ovviiinniiiiiiiinneeee.. . 2,248,614
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 2,248,614
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,248,614
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 2,748,729
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 2,748,729
261908-10-7 . Dreyfus Treasury Cash Mgmt Fund ....... . 12/03/2024 . ....16,991 |..
31846V-54-2 ....... |[First American Treasury Obligations Fund Z 12/23/2024 . 2,829,967 |..
3814101-32-3 ....... Goldman Sachs Treasury Obligations Fund 12/16/2024 . ...3,389,403 |..
665279-87-3 ....... Northern Inst Ins-Treasury Port oo [ s 12/30/2024 1,430,959 |..
BAMMFO-OM-5 ....... US Bank  MONEY MARKET IT&C 3 0 1iiuuuuuuiiiiiuunnniiiiiusuuntseissusssestsssse s s et eess s s e e eee e s e e es e s e e se s s e e es e s s e e eaanssessesnnassessnnsnnsssssrnnnnnssssrns | oesennnnnes [sesersnnnns 12/16/2024 ...ovvvve | 0000 |unniiiiiiiiiiis i o 3,019
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 7,670,339 0

8609999999 - Total Cash Equivalents

10,419,068

136,589

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

....500,115 1B ..

®» v »e o

coocoo
IS
@

0 1E.$ .. 2,248,614

L U 0 1G..$
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

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

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

1. Alabama ...

2. Alaska ......cccceiiiiiiiiee

3. ArZONa ....oooiiieieeee

4. Arkansas ...,

5. California ......ccccevviiviiiiiiieen,

6. Colorado .....

7. Connecticut

8. Delaware ........cccocevieveiiecicnnene

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiciiciecie
11, GEe0rgia ..cooeeeeeeeeeeeieeieeesees
12, Hawaii oo
13, 1daho .o
14, lNOIS ..o
15, Indiana .......cccooeviiiiiiii e,
16, 1OWA .o,
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvenneene MA
23.  Michigan .......ccccooiniiiinienienee Ml
24. MiIinNesota .......cccccvevveeieniinies MN
25, MiSSISSIPPI «ouveevveeiieniieeeeeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooevieniiieieeeen,
30. New Hampshire .......cccccevvvveennnne NH
31, New JEersey ......cooeveeveenieseenienns
32. New Mexico
33, New YOrK ..cccocviiiiienienieeiceies
34. North Carolina
35. North Dakota
36.  ORNIO .oovviiiiiiiciic
37. Oklahoma ...
38, Oregon ....ccovriiiiiiiiine e
39. Pennsylvania .........cccoocevoenienene PA
40. Rhode Island .........c.ccceeiiiiennens RI
41. South Carolina .......ccccceevveneennenne SC
42.  South Dakota .........cccccevevieiencnnne SD
43.  TenneSSEe ......cccvvereeneeneenennns
44, TeXaS ..oooviviieiiieieeeeeeees
45, Utah ..o
46. Vermont ..
47, Virginia ....ccoooeeeeeeeieeeeeee
48.  Washington ..........ccceevvvinnennnn.
49. West Virginia
50.  WISCONSIN ....ocuviiiiiiiiiiiceieeee
51. Wyoming .....cccceeeeveeieeeienienienne
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiieeeeee e GU
54. Puerto RiCO ......ccccovvviiiiiiiiiieen, PR
55. U.S.VirginlIslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. 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 2,678,693 2,651,078 209,770 208,755

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)

E29
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