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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 5,892,406,100 |[.......coovvvrrerriirirnies oo 5,892,406,100 |............ 5,684,756,213
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiei e [ [ e [ree e
2.2 ComMMON STOCKS .....cooiiiiiiiiiiicice s [eesree e 387,789,988 |.......ccevnnne 3,188,764 |........c.co.. 384,601,224 |..........c..... 380,808,381
3. Mortgage loans on real estate:
B FISEIENS ..o [ o [ [
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 11,247,297 oo oo, 11,247,297 | 11,631,138
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....vvieieeiiieveteteeees ettt sesese st sse e sesesssssesssesasesesesenns [reseeseseseneinesesessssenesenne [eeesenenenenesssuenenesnnensnenenns |oeressssenesesensnenesesssssnesenns [oeresesenenenenenns 1,144,269
5. Cash ($
[ J 96,382,972 ) and short-term
investments (§ ... 23,188,444 ) oo
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,411,677,243 |....ccceve 3,264,017 |............ 6,408,413,226 |............ 6,188,029, 147
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 51,664,755 | [ 51,664,755 |....cccvennne 49,112,881
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 56,383,806 |-....cvvveieieeririniieeiene [ 56,383,806 |.......cccoen.. 57,149,665
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... | s e [
18.2 Net deferred tax asset ..134,995,466 |.. 72,671,403 |. 53,829,003
19. Guaranty funds receivable or 0N dePOSit ..........ccceoiiriiiiiiiiiieieeieeeeieiies [ [ [ [
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 2,487,352 |..oooov 208,496 |......cccveeee 2,278,856 |..........c....... 2,295,344
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 31,967,396 |......cconnne. 31,967,396 [....coieeiceciriencerceris [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 834,641 oo o 834,641 ..o 418,397
24. Healthcare ($ ..coooooveveeeenieeeces ) and other amounts receivable ...... [ i [ [
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 104,094,392 |...ccocoevnnee 99,633,108 |........cccvnvne. 4,461,284 |......cone. 6,031,920
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,867,041,777 |.....coeeve 270,068,483 |............ 6,596,973,294 |............ 6,374,797,004
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 6,867,041,777 270,068,483 6,596,973,294 6,374,797,004
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. e i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Prepaid post retirement assets ..o e 86,267,226 |.....c.coe... 86,267,226 |...ooeeeeeeeeeeeeeeeeeeeeeeees e
2502. Prepaid eXpPENSES .....ccccvevieiiieieieieietet ettt [oerenen s 13,365,882 |.....cocveeee 13,365,882 | e
2503. LN €XPENSE PremMilM oottt [esereseesesenenes 3,688,270 .o e 3,688,270 |...ccevnnnnne 5,352,422
2598. Summary of remaining write-ins for Line 25 from overflow page 773,014 |... 773,014 |... 679,498
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 104,094,392 99,633,108 4,461,284 6,031,920
NOTE: We elected to use rounding in reporting amounts in this statement.




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....ccoceeeee. 127,965,251 ) oot e 452,271,250 |....covvneeeee. 494,866,333
2. Reinsurance payable on paid losses and 10Ss adjuStMEnt EXPENSES ............c.cveueueuiuiiieieieeeteeeeeee e sesesees e sens |eese et 58,663 |......cvererrienee (117,972)
3. LOSS AQJUSIMENE EXPENSES .......evvveieieieteteiiaieeiesesesessssssese st ssssssesesess s ssesesesesssasssaes et sssssssses et ssssssssesesessssssnsesesssssnsssesesesssansa]oceceesnsnsasees 32,083,302 |....ccvevenene 34,455,017
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiiiiiiiiiiiiieeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN fEES) ............oiuiueuiiiiriiiiirieieieteieee sttt sesesese s e sssns oo 45,061,967 |...cocvvenneee. 52,751,345
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 3,806,713 .o 5,485,510
7.1 Current federal and foreign income taxes (including $ ......cooovovreiieecn on realized capital gains (10SSes)) ...........c.. [-rerereenninins 1,982,139 [ 40,509,993
AV (= e o) =T =Yoo= D =T o1 OO RO NP
8. Borrowed money $ ... and interest therEoN $ ...t e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
including $ .o for medical loss ratio rebate per the Public Health Service Act)
IO o 1V g o= T =T 431U o TR P USROS
11. Dividends declared and unpaid:
T1T STOCKNOIARES ... d bbbt h et s ettt ettt ese o ettt [t
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 27,080,405 |....ceovnnee 22,215,477
13.  Funds held by company under reiNSUraNCe trEALES ..........cciiiuiiiiiiiiiiiiie ittt sb et be e be et enbesaeesseesneesd|en b e et e st et e st e s e e e sreeans [reesteenreste s e anes
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiriiiiiiiiicieiecee et 6,844,688 |................... 5,934,454
15.  Remittances and iteMS NOt @IIOCALE ...........c.euruririiecieteeriree et eeseeeee e e esese et s e se et eeesesesseseseeesesssaeanseeesesesaesnsesesesasssnnsnsasas [rosssssnninenninns 1,131,164 | 732,250
16.  Provision for reinsurance (including $ ......ocoovoeivieiiiciienns Lo =Y OSSOSO RSOOSR RN
17. Net adjustments in assets and liabilities due to foreign eXChange rates ... e [
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and AffilIALES ..............ccceeviruruereieiieieieee ettt [ee e 2,255,532 |oveeeeeene 864,124
DO B LY 1A= ol S PP RSN
P T 1= oL Lo (o T YT U 11T U SU ST UTURTO RSSO WY
R o\ o] [ (o Yo ot 413N U= T o o [T o OO S PSP RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiie ettt
24. Capital notes $  .......... and interest thereon $
25. Aggregate write-ing for liabilities .................cccccevevieieieieiiiieeeceee 5,046, 156,789 4,646,712,743
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 5,741,819,566 5,453,679,379
27. Protected cell liabilities .........
28. Total liabilities (Lines 26 and 27) ...............
29. Aggregate write-ins for special surplus funds
30.  COMMON CAPILAI STOCK ....eeuvieiiieiiieiieeiieeiie ettt ettt et ettt e et e e st e eseesseesaeesseesseesseeseeeseeeseenseesse e s e esseenseesseenseeseeesseeseenseenseenseensens
L P =) =Ty (Yo [ o= o] = I o o] P! ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e ot
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.eiiieiieieieeee et et e ee et s s s essseseseesseasasasesesesesessssseannnesssesssesnanas|eeresesennerenes 870,494,869 |............ 1,010,802,196
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.veveececeeteeeseeeeceeteieseeeecae e tesessssaesesesesssssaesesesenssssaetesesessnssaesesesessssssesesasansssssesasasansnsssesesasansssnsesadorerestssienena 167,240,800 |........cccve.. 92,897,370
36. Less treasury stock, at cost:
36.1 e 58,915 shares common (value included inLine 30 $  ..cocvvevennenee 2,945,750 ) oo e 187,581,941 |.....c..cc..c. 187,581,941
36.2 shares preferred (value included inLine 31§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 855,153,728 921,117,625
38. Totals (Page 2, Line 28, Col. 3) 6,596,973,294 6,374,797,004
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) ..o [ 5,001,883,065 |............ 4,597,111,272
2502.  Liability for pension DENETITS ...ttt ettt n et 23,714 315 [ 23,422,957
2503.  Accrual for premium FETUNAS ..ottt bbb b b se s s s st b sesesese s ssssea|eaesebeterennae 19,600,000 |................. 25,500,000
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cooviieieieurieiiiiieieiee e oo 959,409 |....oovvereirne 678,514
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,046, 156,789 4,646,712,743
220 TS TSSOSO SRS
2 PP R PP TTTI
22202 TS TSSOSO SRS
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........coouiiiiiiiiiieieee ettt sae s [er e e
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP RO PP PTPTRTI
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from OVerfloW PAgE ...........couiiiiiiiiiieceeeee s [t [t
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 827,936,270 ) oo 854,113,064 |................ 858,239,905 |............ 1,147,313,306
1.2 Assumed (written $ ..o 53,549 ) o e 59,906 |.ovovereeverernnns 189,002 |.vvveeeeee 227,248
1.3 Ceded (written $ 141,842,215 ) e . 141,842,215 ..107,723,900 |... ..156,417,171
1.4 Net (written $ 886,147,604 ) ..o 712,330,755 750,705,007 991,123,383
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 128,093,747 ):
2.1 DIFECE ...ttt e (676,495).............. (230,119,595)|...ovnvnee (260,764,948)
2.2 ASSUIMIEA ..o.eeiiite ittt bttt bttt (77,082) |- (620,694)|.....ccvvrennn (399,460)
2.3 COABM ...ttt nene o .. 13,014,161 |.. ..(19,169,986)|................ (19,263,770)
24 Net ..o ..(13,767,688)|.. (211,570,303)|... ....(241,900,638)
3. Loss adjustment @XPENSES INCUITEA ..........c.veuevereiiiieeeieieiiseesesesesessssese sttt s s s sesesessssssens |oeecesssenseenees 2,718,053 |....ccccoveee (10,424,401)|...covee. (11,140,805)
4. Other underwriting €XPENSES INCUITEA ..........ccueveiiieeueieieieieeiesesesesesssese ettt sss s s sess s seseses 174,300,284 |............... 167,878,611 |................ 238,829,157
5. Aggregate write-ins for underwriting dedUCHONS ............cceveveiiieeceeieiieeeie e ..404,771,793 |.. ..405,043,027 |... ..540,983,034
6. Total underwriting deductions (Lines 2 through 5) 568,022,442 350,926,934 526,770,748
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeeesieieieeieee e e 144,308,313 |....ccooenvee. 399,778,073 |.coveenee 464,352,635
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuriiiuriieiieeiniieirei ettt 139,203,574 |....ccoe.c... 136,725,042 |................ 176,611,094
10. Net realized capital gains (losses) less capital gains tax of $ ................. (1,791,673) ..o (6,740,102) (65,976,708) (69,045,936)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviririririeieieieiiiie sttt seseses s oo s seenenens 132,463,472 |....cooveeeeee. 70,748,334 |.coeveene 107,565,158
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
LS amount charged off § ..o (189,745) ) .o oo 189,745 .o 104,369 |.oveeeeeie. 87,718
13. Finance and service charges not included in PremilumsS ...........ccoivieiieiieiiciieiiieeeseeseeseeseeseesee e e [
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et (1,326,436) (1,326,436)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 189,745 (1,222,067) (1,238,718)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......ocoiuiiieeieceeeeeeeeceeee e sen s s 276,961,530 |..oovvrinnne 469,304,340 |................ 570,679,075
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiiieiee ettt sa e e e e e et e s e enee e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccuevoiiiieuereieiieeieie et e 276,961,530 |....cccoeneeee. 469,304,340 |............... 570,679,075
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 73,031,779 111,607,129 143,306,247
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 203,929,751 357,697,211 427,372,828
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 921,117,625 1,217,095,038 1,217,095,038
22, Netincome (from LiNE 20) ........ccceueuiiririririeieieieresetsestsis et eseseesesessssesesesesesessssssssesesesesasesssssssseseseseses [orseseresenencas 203,929,751 |.coveeee 357,697,211 ..o 427,372,828
23. Net transfers (to) from Protected Cell aCCOUNLS ..ot e [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .......cccovveennne 2,730 .. 3,767,255 65,469,484
25. Change in net unrealized foreign exchange capital gain (I0SS) .........c.covvririienieninieninenenesenesenes e .
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. 11,890,891 ... 12,517,008 |...
27.  Change in NONAAMIEEA @SSELS ........eiiiiiiiiiieieieriiii sttt et se e s sesesenenes [eeseseene e sees 2,477,915 | (5,781,068)
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ettt ae
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (10) HOME OffiCe ..........coiiiiiiiiiiiiiii e s s
35. Dividends to stockholders ..................... (159,692,673)|.. (208,910,507))... (521,481,671)
36.  Change iN trEASUNY STOCK ......c..iuiiiiiiiitee ettt ettt e e e e e e e eseens [ eresneste st e s teste s e stestestestes [eteetessestessestestestestesteetes [oeesesseesesseste st eaeere e
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............cevevevriieriereiiiieseeeie e 11,970,291 (18,777,509) (53,346, 184)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (65,963,897) 11,125,216 (295,977,413)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 855,153,728 1,228,220,254 921,117,625
DETAILS OF WRITE-INS
0501. Contingency reserve contribution per Wisconsin Administrative Code Section Insurance
KT T P T U U USRS U SR STTTUTEPRSRPTTS ISR 404,771,793 |ooerene 405,043,027 |......ocunenvne 540,983,034
(05012l KOO TP H TSP P RS PRPTN RSP ROTPP TP PP TSP OPRPPIN
(05101 T TSl RO T TP F T TSP PP PRPT RSP PP PP PP OTRPOPRPPIIN
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiciiciiiieceeeses e [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 404,771,793 405,043,027 540,983,034
1401, OTNEI TEVENUE .ooveeieeeeeeeeeeee ettt sttt s st esese s s sssesess |eresessesssesesesesesesnsensnanane |oresesesesessssesesenesans 2,651 | 2,651
1402. Federal Home Loan Bank prepayment fEE ...ttt [oerenen e (1,329,087)]...cccvcveenne (1,329,087)
B0 T PO ISP TP AR PP U PR ISP TP U PRSP PRRPNY
1498. Summary of remaining write-ins for Line 14 from overflow page ..........c.ccoeveiiiiciiiiineieceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (1,326,436) (1,326,436)
3701. SSAP 92 & SSAP 102 net funded status adjustments ... 11,970,291 |..oooenee. (18,777,509)|.......ccnc.... (53,346,184)
407U TSl RO TP PSR P F T TSP P PP PRPT RSP ROTPP TP PP OTRPTPPPPIIN
K401 T ) RO TP TP F T TSP EPTSPRPT) RSP ROTPP PP PP OTRPOPPPPIN
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccccooeviiiiiiiciiiiciccceeses o [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 11,970,291 (18,777,509) (53,346, 184)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicie ettt [oressinessnes 685,878,391 |.....ccvvnvee 708,033,925 |.....ccovvnene 943,344,797
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 157,828,049 |............... 146,292,526 |................ 196,362,067
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 189,745 107,020 90,369
4. TOtal (LINES 110 B) ..ot 843,896, 185 854,433,471 1,139,797,233
5. Benefit and 10Ss related PAYMENLS ............ccceuiiiiiiiiieieiceieeee ettt sesesss s s e [oeseenesesenenane 11,470,697 | (4,754,640) ..o 7,260,799
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 184,710,057 |.......covcene 177,955,732 |.ceoevinee 243,807,944
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ............... (2,175,913) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 109,794,390 92,888,072 93,581,189
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 305,975,144 266,089, 164 344,649,932
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 537,921,041 588,344,307 795,147,301
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 414,004,467 . 606,289,648 |..
12.2 Stocks .............. ..2,250,000 |..
R (T4 (o = o =N (o= oL AP TN
124 REAI ©STALE ...t ee e ee e eee e s sene |errereeieeneenn 1,205,921 [ 2,649,893 |[.....ccooe 3,314,733
12.5 Other iNVESTEA @SSELS .......cciiiiiiiii i [ eresrestestesteste e e ste s ees [oeteeie e [ere e
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccoeees |oeveeeeenennnnnns (G IR [0[0) ) 35,150 i (118,495)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 364,570 520,000
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveveuerieiieeeeeieeeveveeeeee s esesen s [oeveseseannnas 415,348 488 |.............. 611,589,261 |................ 674,318,365
13. Cost of investments acquired (long-term only):
131 BONAS .ottt eninies [oeeenennanaeaas 709,539,591 |....ocvvenene 567,039,465 |................ 707,668,663
BT (ool < T A O AU
BB RC 1Y (T4 (o= o =N (o= g T O P AP T OO RPN
13.4 REAI ESHALE ...ttt [orseaeeen e 111,652 | 2,523,506 |.......ccvvnnne 2,952,336
13.5 Other iNVESTEA @SSELS .......cciiiiiiiii e[ ereerestese e e ste e e s e s e ees [oeteeie e [ere e
13.6 Miscellaneous appliCAtIONS ..........coiieiiiiiiiiiie ettt sbe e bbb e nne e
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 709,651,243 569,562,971 710,620,999
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (294,302,755) 42,026,290 (36,302,634)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveveueueuiiieiieieieteeeeeeeeeeee e |oereseseeneeens (82,235,588)|.............. (150,761,933)|.......c.c.... (103,518,596)
16.3 BOITOWET FUNDS ...ttt es e e s s s s e e e sesesesessssnsesesesennsnnesenns [srsssesisisnsensnnsiceensensnnnes |orecueinenens (156,329,087)|......cecne. (156,329,087)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoooeiiiiiinies o [
16.5 Dividends t0 SLOCKNOIAETS .........ocuiuiiieiiiiiicie ettt naeseniens | [rneesineeineas 159,692,673 |.......cceccn. 208,910,507 |....ccovveenee. 521,481,671
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 8,779,434 (15,772,373) (1,411,988)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (233,148,827) (531,773,900) (782,741,342)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 10,469,459 |................. 98,596,697 |................ (23,896,675)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovivieieiieteeeeeeee ettt ettt s s s s s s et s essasssssseseseses |eeeseseseeea 109,689,146 |................ 133,585,821 ..o 133,585,821
19.2 End of period (Line 18 plus Line 19.1) 120, 158,605 232,182,518 109,689, 146
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Line 2 Net investment income - Dividend received/Dividend to Parent, net ...t |, 7,051,232 |...cvin 20,367,887 |....ccccouunen. 20,367,887
20.0002. Line 9 Federal and foreign income taxes paid - Dividend received, net ... [ oo, 23,600,389 |................ 23,600,389
20.0003. Line 12.1 Bonds - Return of capital to Parent 57,479,369 |.. 40,327,560 |.. 174,999,733
20.0004. Llne 13.1 Bonds - Dividend from Subsidiary ........cccccovrvvnieceininnns P P 6,458,862 |.......coeverereeieeee s
20.0005. Line 16.2 Capital and paid in surplus - Return of capital to Parent .......ccccooooiiiinniss fooeiii (58,071,739)|...ccccvree (40,327,560) |................ 174,999,733
20.0006. Line 16.6 Other cash provided (applied) - Dividend received, net ... oo e 3,232,502 |.coveiie 3,232,502




1.

LA WD

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A.

D.

Accounting Practices

The financial statements of Mortgage Guaranty Insurance Corporation (“MGIC”) are presented on the basis of accounting practices prescribed or permitted by
the Office of the Commissioner of Insurance of the State of Wisconsin (“OCI”). The OCI recognizes only statutory accounting practices prescribed or permitted
by the State of Wisconsin for determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Wisconsin insurance law. The National Association of Insurance Commissioners' (“NAIC”) Accounting Practices and Procedures Manual (“NAIC
SAP”) has been adopted as a component of prescribed practices by the OCL. The OCI has adopted certain prescribed accounting practices that differ from those
found in NAIC SAP. Specifically, Wisconsin domiciled companies record changes in the contingency reserve through the income statement as an underwriting
deduction. In NAIC SAP, changes in the contingency reserve are recorded directly to unassigned surplus. The OCI has the right to permit other specific practices
that deviate from prescribed practices. A reconciliation of our net income and capital and surplus between the NAIC SAP and practices permitted by the OCI is
shown below:

F/S F/S
SSAP # Page Line # 2023 2022
NET INCOME
(1) MGIC state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 203,929,751 $ 427,372,828
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
Change in contingency reserve 00 4 5 (404,771,793) (540,983,034)
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 608,701,544 $ 968,355,862
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 855,153,728  $ 921,117,625
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 855,153,728 $ 921,117,625

Use of Estimates in the Preparation of the Financial Statements — no significant changes

Accounting Policy

(1) No significant changes

(2) Generally, bonds are stated at amortized cost and are amortized using the modified scientific method in accordance with SSAP No. 26R, Bonds (“SSAP
No. 26R”). We do not own any mandatory convertible securities or SVO-identified investments identified in SSAP No. 26R.

(3) - (5) No significant changes

(6) Loan-backed securities are valued using the retrospective or prospective method and stated at amortized cost or fair value in accordance with their NAIC
designation.

(7) - (10) No significant changes

(11) Case reserves and loss adjustment expenses (“LAE”) reserves are established when notices of delinquency on insured mortgage loans are received. Such
loans are referred to as being in our delinquency inventory. For reporting purposes, we consider a loan delinquent when it is two or more payments past
due and has not become current or resulted in a claim payment. Consistent with industry standards for mortgage insurers, we do not establish case reserves
for future claims on insured loans which are not currently delinquent. Case reserves are established by estimating the number of loans in our delinquency
inventory that will result in a claim payment, which is referred to as the claim rate, and further estimating the amount of the claim payment, which is
referred to as claim severity. Our case reserve estimates are primarily established based upon historical experience, including rescissions of policies,
curtailments of claims, and loan modification activity. Adjustments to reserve estimates are reflected in the financial statements in the years in which the
adjustments are made. The liability for reinsurance assumed is based on information provided by the ceding companies.

Incurred but not reported (“IBNR”) reserves are established for estimated losses from delinquencies we estimate have occurred prior to the close of an
accounting period but have not yet been reported to us. Consistent with reserves for reported delinquencies, IBNR reserves are also established using
estimated claim rates and claim severities.

LAE reserves are established for the estimated costs of settling claims, including legal and other expenses and general expenses of administering the claims
settlement process.

Loss reserves are ceded to reinsurers under our reinsurance agreements.

Estimation of losses is inherently judgmental. Even in a stable environment, changes to our estimates could result in a material impact to our results of
operations and financial position. The conditions that affect the claim rate and claim severity include the current and future state of the domestic economy,
including unemployment and the current and future strength of local housing markets; exposure on insured loans; the amount of time between delinquency
and claim filing (all else being equal, the longer the period between delinquency and claim filing, the greater the severity); and curtailments and rescissions.
The actual amount of the claim payments may be substantially different than our loss reserve estimates. Our estimates could be adversely affected by
several factors, including a deterioration of regional or national economic conditions, including unemployment, leading to a reduction in borrowers’ income
and thus their ability to make mortgage payments, the impact of past and future government initiatives and actions taken by Fannie Mae and Freddie Mac
(“the GSEs”) (including mortgage forbearance programs and foreclosure moratoriums), and a drop in housing values which may affect some borrowers
willingness to continue to make mortgage payments when the value of the home is below the mortgage balance. Loss reserves in future periods will also
be dependent on the number of loans reported to us as delinquent.

Changes to our estimates could result in a material impact to our results of operations and financial position, even in a stable economic environment. Given
the uncertainty of the macroeconomic environment, including the effectiveness of loss mitigation efforts, change in home prices, and changes in
unemployment, our loss reserve estimates may continue to be impacted.

(12) — (13) No significant changes

Going Concemn

Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about our ability to continue as a going concern.

Accounting Changes and Corrections of Errors — no significant changes
Business Combinations and Goodwill — not applicable
Discontinued Operations — not applicable

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans — not applicable
B.  Debt Restructuring — not applicable

C. Reverse Mortgages — not applicable

D. Loan-Backed Securities

(1) Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from third-party data sources.
(2) We did not recognize any other-than-temporary impairments (“OTTI”) in the current reporting period.
(3) We do not currently hold any securities for which an OTTI has been recognized.
(4) All impaired securities for which an OTTI has not been recognized in earnings as a realized loss:
a.  The aggregate amount of unrealized losses:

1. Less than 12 months $ 8,861,237

2. 12 months or longer $ 37,920,420
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 179,860,210

2. 12 months or longer $ 693,767,231
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

(5) All loan-backed and structured securities in an unrealized loss position were reviewed for potential OTTIs; however, we have the intent and ability to hold
these securities long enough to recover our cost basis. Cash flow analysis and credit research were used to support the conclusion that impairments are not
other-than-temporary. The unrealized losses were primarily caused by an increase in prevailing interest rates.

Dollar Repurchase Agreements and/or Securities Lending Transactions — not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable

Repurchase Agreements Transactions Accounted for as a Sale — not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale — not applicable

Real Estate — no significant changes

Low-Income Housing Tax Credits (“LIHTC”) — not applicable

Restricted Assets — no significant changes

Working Capital Finance Investments — not applicable

Offsetting and Netting of Assets and Liabilities — not applicable

5GI Securities — not applicable

Short Sales — not applicable

Prepayment Penalty and Acceleration Fees — no significant changes

Reporting Entity’s Share of Cash Pool by Asset Type — not applicable

Joint Ventures, Partnerships and Limited Liability Companies — no significant changes

Investment Income — not applicable

Derivative Instruments — not applicable

Income Taxes — no significant changes

0. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

B.  For the nine months ended September 30, 2023, we have had significant transactions with related parties as follows:

(1) On March 23, 2023, MGIC Indemnity Corporation, a subsidiary of ours, paid us an $11.3 million ordinary dividend. The dividend received consisted of
cash and investment securities.

(2) On May 1, 2023, we paid a $300 million dividend to our Parent, MGIC Investment Corporation (“Investment”) consisting of cash and securities. The
dividend paid has been reported in our financial statements as returns of capital of $140.3 million and dividends of $159.7 million.

Not applicable

No significant changes

No significant changes

Not applicable

No significant changes

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

All SCA Investments — no significant changes

Investment in Insurance SCAs — no significant changes

SCA and SSAP No. 48 Entity Loss Tracking — not applicable

PROTPOZEOAR-TTZOQTH
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A. Notapplicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) We are a member of the Federal Home Loan Bank (“FHLB”) of Chicago. Through our membership, we can conduct business activity (borrowings) with
the FHLB. As of September 30, 2023, we have determined our estimated maximum borrowing capacity to be $2,214,910,989 which represents the value
of eligible collateral. We had no borrowings outstanding with FHLB as of September 30, 2023.
(2) FHLB Capital Stock
a.  Aggregate Totals

1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - 8 - 8 -
(b) Membership Stock - Class B - - -
(c)  Activity Stock 850,000 850,000 -
(d) Excess Stock - - -
(e) Aggregate Total (at+b+ct+d) $ 850,000 $ 850,000 $ -
()  Actual or estimated Borrowing Capacity
as Determined by the Insurer $ 2,214,910,989 XXX XXX
2. Prior Year-end
(@) Membership Stock - Class A $ - 8 - 8 -
(b) Membership Stock - Class B - - -
(¢)  Activity Stock 850,000 850,000 -
(d) Excess Stock - - -
(e) Aggregate Total (at+b+ct+d) $ 850,000 $ 850,000 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer $ 2,231,178,951 XXX XXX

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption — not applicable
(3) Collateral Pledged to FHLB
We had no collateral pledged to the FHLB as of September 30, 2023 or December 31, 2022.
(4) Borrowing from FHLB
We reported no borrowings outstanding from the FHLB as of September 30, 2023 or December 31, 2022.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

12.  Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan
(1) - (3) No significant changes
(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
9/30/2023 12/31/2022 9/30/2023 12/31/2022

a. Service cost $ - $ 7,152,977 $ 1,122,415 $ 1,307,427
b. Interest cost 10,278,440 12,461,063 1,224,722 694,169
c. Expected return on plan assets (10,432,339) (18,063,864) (6,175,909) (10,501,989)
d. Transition asset or obligation - - - -
e. Gains and losses 1,683,132 5,863,972 (186,928) (3,218,234)
f. Prior service cost or credit 258,976 (58,885) 1,395,838 489,166
g. Gain or loss recognized due to a settlement or

curtailment 9,284,503 14,344,995 - -
h. Total net periodic benefit cost $ 11,072,712 § 21,700,258 $ (2,619.862) $ (11,229,461)

Effective January 1, 2023, the defined benefit pension plan and supplemental executive retirement plans are frozen (no future benefits will be accrued for
participants due to employment and no new participants will be added). Participants in these plans are fully vested in their benefits.
(5) - (18) No significant changes
B.- L. No significant changes
13.  Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes
No significant changes
The maximum amount of dividends which can be paid by State of Wisconsin insurance companies to shareholders is subject to restrictions relating to statutory
surplus and income.
In the second quarter of 2023, we paid an extraordinary dividend of $300 million to Investment. See Note 10 above for additional information on this dividend
payment.
No significant changes.
The substantial majority of our new insurance written (“NIW”) has been for loans purchased by the GSEs. The current private mortgage insurer eligibility
reequipments (“PMIERs”) of the GSEs include financial requirements, as well as business, quality control and certain transactional approval requirements. The
financial requirements of the PMIERS require a mortgage insurer’s "Available Assets" (generally only the most liquid assets of an insurer) to equal or exceed its
"Minimum Required Assets" (which are based on an insurer's book of risk in force, calculated from tables of factors with several risk dimensions). Based on our
application of the PMIERSs, as of September 30, 2023, our Available Assets are in excess of our Minimum Required Assets; and we are in compliance with the
PMIERs and eligible to insure loans purchased by the GSEs.

o nwp

™ m

The insurance laws of 16 jurisdictions, including Wisconsin, our domiciliary state, require a mortgage insurer to maintain a minimum amount of statutory capital
relative to the risk in force (or a similar measure) in order for the mortgage insurer to continue to write new business. We refer to these requirements as the “State
Capital Requirements” and together with the GSE Financial Requirements, the “Financial Requirements.” While they vary among jurisdictions, the most common
State Capital Requirements allow for a maximum risk-to-capital ratio of 25 to 1. A risk-to-capital ratio will increase if (i) the percentage decrease in capital
exceeds the percentage decrease in insured risk, or (ii) the percentage increase in capital is less than the percentage increase in insured risk. Wisconsin does not
regulate capital by using a risk-to-capital measure but instead requires a minimum policyholder position (“MPP”). The “policyholder position” of a mortgage
insurer is its net worth or surplus, and its contingency reserve.

At September 30, 2023, our risk-to-capital ratio was 9.6 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements, and our
policyholder position was $3.8 billion above the required MPP of $2.1 billion. The calculation of our risk-to-capital ratio and MPP reflect credit for the risk
ceded under our reinsurance transactions. If we are not allowed an agreed level of credit under either the State Capital Requirements or the financial requirements
of the PMIERs, we may terminate the reinsurance transactions without penalty.

The NAIC established a Mortgage Guaranty Insurance Working Group to determine and make recommendations to the NAIC’s Financial Condition Committee
as to what, if any, changes to make to the solvency and other regulations relating to mortgage guaranty insurers. A draft of a revised Mortgage Guaranty Insurance
Model Act was adopted by the Financial Condition Committee in July 2023 and by the Executive Committee and Plenary NAIC in August 2023. The revised
Model Act includes requirements relating to, among other things: (i) capital and minimum capital requirements, and contingency reserves; (ii) restrictions on
mortgage insurers’ investments in notes secured by mortgages; (iii) prudent underwriting standards and formal underwriting guidelines; (iv) the establishment
of formal, internal “Mortgage Guaranty Quality Control Programs” with respect to in-force business; and (v) reinsurance and prohibitions on captive reinsurance
arrangements. It is uncertain when the revised Model Act will be adopted in any jurisdiction. The provisions of the Model Act, if adopted in their final form,
are not expected to have a material adverse effect on our business. It is unknown whether any changes will be made by state legislatures prior to adoption, and
the effect changes, if any, will have on the mortgage guaranty insurance market generally, or on our business.

G. — M. No significant changes

14. Liabilities, Contingencies and Assessments

A. —F. Not applicable

G.  All Other Contingencies
Before paying an insurance claim, generally we review the loan and servicing files to determine the appropriateness of the claim amount. When reviewing the
files, we may determine that we have the right to rescind coverage or deny a claim on the loan (both referred to herein as “rescissions”). In addition, our insurance
policies generally provide that we can reduce a claim if the servicer did not comply with its obligations under our insurance policy (such reduction referred to as
a “curtailment”).

When the insured disputes our right to rescind coverage or curtail claims, we generally engage in discussions in an attempt to settle the dispute. If we are unable
to reach a settlement, the outcome of a dispute ultimately may be determined by legal proceedings. Under SSAP 5R, until a loss associated with settlement
discussions or legal proceedings becomes probable and can be reasonably estimated, we do not accrue an estimated loss. When we determine that a loss is
probable and can be reasonably estimated, we record our best estimate of our probable loss. In those cases, until settlement negotiations or legal proceedings are
concluded (including the receipt of any necessary GSE approvals), it is reasonably possible that we will record an additional loss.

From time to time, we are involved in other disputes and legal proceedings in the ordinary course of business. In our opinion, based on the facts known at this
time, the ultimate resolution of these ordinary course disputes and legal proceedings will not have a material adverse effect on our financial position or results of
operations.

15. Leases — no significant changes

16. Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk — not applicable

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities — not applicable

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans — not applicable

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators — not applicable

20. Fair Value Measurement

A. Assets and Liabilities Measured and Reported at Fair Value

(1) Fair Value Measurements at Reporting Date

We applied the following fair value hierarchy in order to measure fair value for assets and liabilities:

Level 1 — Quoted prices for identical instruments in active markets that we can access.

Level 2 — Quoted prices for similar instruments in active markets that we can access; quoted prices for identical or similar instruments in markets that are
not active; and inputs, other than quoted prices, that are observable in the marketplace for the instrument. The observable inputs are used in valuation

models to calculate the fair value of the instruments.

Level 3 — Valuations derived from valuation techniques in which one or more significant inputs or value drivers are unobservable. The inputs used to derive
the fair value of Level 3 securities reflect our own assumptions about the assumptions a market participant would use in pricing an asset or liability.
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Fair value measurements at reporting date:

Net Asset
(Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Cash equivalents - Money market mutual funds $ 94,924,834 § -3 -8 -3 94,924,834
Bonds - 1,063,534 - - 1,063,534
Total assets at fair value $ 94,924,834  § 1,063,534  § -3 -3 95,988,368
b. Liabilities at fair value $ - $ - § - $ - $ -
Total liabilities at fair value $ - S - 8 - S - 8 -
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains
Total gains and and

Beginning  Transfers Transfers (losses) (losses) Ending

Balance at  into Level out of  included in Net included in Balance at
Description 07/01/2023 3 Level 3 Income Surplus Purchases Issuances Sales Settlements 09/30/2023
a. Assets
Real estate
acquired through
claim settlement $ 169,206 $ - $ - $171,644 - $ - 8 (340,850) $ - $ -
Total Assets $ 169,206 $ - s -8 - $171,644 S - % - $  (340,850) $ -3 -
b. Liabilities - - - - - - - - - -
Total Liabilities $ - 8 -8 - 8 - 8 - 8 - 8 - 8 -3 - 3 -

(3) Policy on Transfers Into and Out of Level 3
At the end of each reporting period, we evaluate whether or not any event has occurred, or circumstances have changed that would cause a security to be
transferred into or out of Level 3. During the period ended September 30, 2023, there were no transfers into or out of Level 3.

(4) Inputs and Techniques Used for Level 2 and 3 Fair Values
We use independent pricing sources to determine the fair value of our financial instruments, which primarily consist of assets in our bond portfolio, but
also includes amounts in cash and cash equivalents and restricted cash and cash equivalents. A variety of inputs are used; in approximate order of priority,
they are: benchmark yields, reported trades, broker/dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers, and reference data
including market research publications. Market indicators, industry and economic events are also considered. This information is evaluated using a
multidimensional pricing model. This model combines all inputs to arrive at a value assigned to each security. Quality controls are performed by the
independent pricing sources throughout this process, which include reviewing tolerance reports, trading information, data changes, and directional moves
compared to market moves.

On a quarterly basis, we perform quality controls over values received from the pricing sources which also include reviewing tolerance reports, data
changes, and directional moves compared to market moves. We have not made any adjustments to the prices obtained from the independent pricing sources.

To determine the fair value of financial instruments in Level 1 and 2 of the fair value hierarchy, independent pricing sources, as described above, have been
used. One price is provided per security based on observable market data. To ensure securities are appropriately classified in the fair value hierarchy, we
review the pricing techniques and methodologies of the independent pricing sources and believe that their policies adequately consider market activity,
either based on specific transactions for the issue valued or based on modeling of securities with similar credit quality, duration, yield and structure that
were recently traded.

Our non-financial assets that are classified as Level 3 securities consist of real estate acquired through claim settlement. Real estate acquired through claim
settlement is valued at the lower of our acquisition cost or a percentage of the appraised value. The percentage applied to the appraised value is based upon
our historical sales experience adjusted for current trends.

Other Fair Value Disclosures — not applicable

Aggregate Fair Value for All Financial Instruments

The following tables set forth the aggregate fair values, admitted asset values and level of fair value amounts for financial instruments held as of September 30,

2023 and December 31, 2022:

Not
Practicable
Aggregate Fair Admitted Asset Net Asset (Carrying
September 30, 2023 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $ 5399,468,879 $ 5,892,406,100 $ 806,862,680 $  4,592,606,199 $ - 8 -3 -
Common stocks 850,000 850,000 - 850,000 - - -
Short-term investments 23,183,061 23,188,444 7,566,516 15,616,545 - - -
Cash equivalents 93,383,046 96,382,972 94,924,834 1,458,212 - - -
Not
Practicable
Aggregate Fair Admitted Asset Net Asset (Carrying
December 31, 2022 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $ 5225426311 $ 5,684,756,213 $ 666,980,543 §  4,558,445,768 $ - 8 - 8 -
Common stocks 850,000 850,000 - 850,000 - - -
Short-term investments 16,584,082 16,584,613 - 16,584,082 - - -
Cash equivalents 92,997,119 92,994,899 92,522,571 474,548 - - -

Our common stocks are comprised solely of FHLB stock, which must be held in connection with our FHLB membership. The fair value of the common stock,
which can only be redeemed or sold at par value to the security issuer, is most readily determined by transactions of identical or similar securities of the issuer
at par value, which falls within the Level 2 fair value hierarchy. See Note 20A(4) for the determination of the fair value of Level 1 and Level 2 financial
instruments.

Not Practicable to Estimate Fair Value — not applicable
T Items

Unusual or Infrequent Items — not applicable

Troubled Debt Restructuring: Debtors — not applicable

Other Disclosures — not applicable

Business Interruption Insurance Recoveries — not applicable

State Transferable and Non-transferrable Tax Credits — not applicable

Subprime-Mortgage-Related Risk Exposure — no significant changes

Insurance-Linked Securities (ILS) Contracts — no significant changes

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control the
Policy — not applicable

Events Subsequent
We have considered subsequent events through November 8, 2023.

In October 2023, we paid a $300 million dividend to our Parent, MGIC Investment Corporation.

6.3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Also in October 2023, activities related to reinsurance agreements were as follows:

. We elected to terminate our 2020 Quota Share Reinsurance (“QSR”) Transaction effective December 31, 2023 and will incur an early termination fee in
the fourth quarter of approximately $5 million.

. We agreed to terms on a 30% QSR Transaction with a group of unaffiliated reinsurers covering most of our new insurance written in 2024.

. We entered into a $330 million Excess-of-Loss (“XOL”) reinsurance agreement (executed through an insurance linked note transaction) that covers policies
with inforce dates from June 1, 2022 through August 31, 2023.

. We have XOL transactions with unaffiliated special purpose insurers (“Home Re Entities”). The Home Re Entities of Home Re 2019-1 Ltd., Home Re
2021-1 Ltd., and Home Re 2021-2 Ltd conducted tender offers for certain tranches of the mortgage insurance-linked notes that supported the XOL
reinsurance agreements with us. The tender offer resulted in the reduction in the insurance-linked notes of $187 million for Home Re 2019-1 Ltd., $91
million for Home Re 2021-1 Ltd., and $107 million for Home Re 2021-2 Ltd. The reinsurance coverage corresponding to the tendered notes was terminated.
We will incur approximately $8 million of additional ceded premium in the fourth quarter associated with the cost of the tender premiums and associated
expenses.

Reinsurance
We utilize QSR transactions and XOL transactions to manage our exposure to losses resulting from our mortgage guaranty insurance policies and to provide reinsurance
capital credit under the PMIERSs. A description of QSR and XOL Transactions executed in 2022 and 2023 covering NIW for 2023 is as follows:

2022 and 2023 QSR Transaction

The 2022 and 2023 QSR Transaction entered into in 2022 also provides coverage on eligible NIW in 2023. Under this transaction, we will cede losses and premiums
through December 31, 2034 for eligible 2023 NIW, at which time the agreement expires. Early termination of the agreement can be elected by us effective
December 31, 2025, and semi-annually thereafter, for a fee. The structure of this transaction is a 15.0% quota share for all policies covered. Generally, we will receive
a profit commission provided the annual loss ratio on the loans covered under the transaction remains below 62.0%. Under this transaction, we have the option, for a
fee, to reduce the quota share percentage from the original quota share percentage to 12.5% or 10.0%. We can elect to reduce the quota share percentage beginning on July
1, 2024, and semi-annually thereafter.

2023 OSR Transaction

We have entered into an agreement with a group of unaffiliated reinsurers for reinsurance transactions with similar structures to our existing QSR transactions that
will cover most of our NIW in 2023. Under this transaction, we will cede losses and premiums through December 31, 2034 for eligible 2023 NIW, at which time the
agreement expires. Early termination of the agreement can be elected by us effective December 31, 2025, and semi-annually thereafter, for a fee. The structure of this
transaction is a 10.0% quota share for all policies covered. Generally, we will receive a profit commission provided the annual loss ratio on the loans covered under
the transaction remains below 58.5%. Under this transaction, we have the option, for a fee, to reduce the quota share percentage from the original quota share percentage
to 8% or 7%. We can elect to reduce the quota share percentage beginning on July 1, 2024, and semi-annually thereafter.

2023 Traditional XOL Transaction

We have entered into a Traditional XOL Transaction with a panel of third-party reinsurers to provide up to $116 million of reinsurance coverage on eligible NIW in 2023.
The Traditional XOL Transaction has a contractual termination date after approximately ten years, with an optional termination date after seven years and quarterly
thereafter. For the covered policies, we retain the first layer of the aggregate losses paid, and the reinsurers will then provide second layer coverage up to the outstanding
reinsurance coverage amount. We retain losses paid in excess of the outstanding reinsurance coverage amount. The reinsurance coverage is subject to adjustment based on
the risk characteristics of the covered loans until the initial excess of loss reinsurance coverage layer has been finalized. The reinsurance premiums ceded are based off the
remaining reinsurance coverage levels.

A. - K. No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination — not applicable

Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022 were $529 million. As of September 30, 2023, $34 million has been paid for incurred losses and loss adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $347 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $148 million of favorable prior year development from December 31, 2022 to September 30, 2023 on previously
received delinquencies. The decrease is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased
as additional information becomes known. Our estimate of premiums to be refunded on expected claim payments is accrued for separately. Changes in the
liability affect premiums written and earned.

B.  Not applicable

Inter-company Pooling Arrangements — not applicable

Structured Settlements — not applicable

Health Care Receivables — not applicable

Participating Policies — not applicable

Premium Deficiency Reserves — no significant changes

High Deductibles - not applicable

Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses - not applicable

Asbestos/Environmental Reserves - not applicable

Subscriber Savings Accounts - not applicable

Multiple Peril Crop Insurance - not applicable

Financial Guaranty Insurance - not applicable
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvoeceeueieieeeeeceete et eecee e e et e e aet et e s e st esesen s s eaetesesenssseaesesesensnssaesesesansnssaesesesansnsssssesasansnsnaesssannn Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT e F= (=N el i =g Lo L UV URRURURR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0000876437
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 03/06/2023
By what department or departments?
Office of the Commissioner of Insurance of the State of WISCONSIN ...
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ 1 NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........veueveieiiieeieieteieie ettt sttt sttt sesnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e B e 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ............cccccoeeeeee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ..
Preferred Stock ...
Common Stock ....

.383, 183,002
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieieeee et

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccooiiiiiiiiiiceeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiii e $

7.1

386,939,988

LOLLee e

Yes[ 1 No[X]
I No[ 1 NALX]
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18.1
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20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

The Northern Trust COMPaNY .......cccoroiimrirneneceer e 50 South Lasalle St, Chicago, IL 60603 .........ccocooiiniiececneeene

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceoeenee.
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
Wellington Management Company, LLP
Goldman Sachs Asset Management, LP
Nathan Abramowski

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............cccioiiiiiii e

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..............cccccooiiiiiiiiiicicie.

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

Yes [ X ]

Yes [ X ]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

]

No [ ]

No [ X]

No[ ]

No[ ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

106595 Wellington Management Company, LLP ....
Goldman Sachs Asset Management, LP

549300YHP12TEZNLCX41 .......
CF5M58QA35CFPUX70H17 .

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiii ettt ettt et e et et e e e e enean

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiii bbbt bbb bbbt bbbt bbbt bt bbb nne e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

7.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No[ ]

No [ X]

No [ X ]

No [ X]



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueuereeeeceeueeeeeeeceeee e eee e enenaeae e nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEErEST GrEALEr thAN ZEIO? .........oeieeececveeee ettt ettt ettt et sea ettt e e e s aetetetesenssaeae s et e s ensss et e s et esensnsstesesesenssssaetasasensnssaesesasennsnsesesasensnsnansasasnn Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %
A I oto TS ot T g = 1T 4 1= gL Qo T=Y (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... o
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee e eeeae et s s ae e s s s asas s et s s s ssasaesesessanassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccrueueieieeececeeteieeeeeecte et ee e et see s ssaesesesesenssaesesesesenssaesesesesenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiiiienin e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevucnee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ......c..ieevieetieetie ettt e s b e es b s es s bt 88 b8 b b8 bbb et E bbbttt Yes [ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

Company Code

AA-3190870

Validus Reinsurance, Ltd

.BW




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ Lo e 9,135,978 |.............. 9,427,946 |.....ccooenee. 262,024 ... 244,279 |............... 5,782,126 |............... 6,892,143
2. Alaska ......ccocoeeeveeeee . AK s Lo oo 2,736,492 |............... 2,793,807 e o 22,349 | 533,074 |.coie 502,668
3. Arizona ......coeieecii. AZ o [ I, 18,698,999 |.............. 18,278,886 |.........c........... 44,720 | 66,124 |............... 4,012,309 |.cocveeee 2,870,719
4. Arkansas ... . AR s Lo e 3,443,455 |........... 3,453,364 |...occooie 115,253 [ (3,709)...cocucc... 2,465,676 |............... 2,768,180
5. California .......ccccceceeece.. CA | Lo forrris 63,466,837 |............. 62,402,180 |..ccceeeineee 257,929 | 1,165,232 |.............. 17,376,099 |............. 29,947,044
6. Colorado ....... L. .14,887,415 |.. ....15,351,633 |.. 111,536 |.. ....(3,058)].. ..3,117,493 |.. .. 2,473,131
7. Connecticut ........ccc..... CT e Lo forriis 11,307,899 |............. 11,338,766 |.................987,958 |.............. 1,048,238 |.............. 7,714,655 |............. 10,786,526
8. Delaware ..........c.cc.ec.... DE |eieiis Lo e 4,135,634 |............... 4,185,312 | 37,138 165,441 |.............. 3,716,433 |............... 3,443,625
9. District of Columbia .....DC |-......... Lo e 2,723,516 |...cooneeee. 2,871,830 |oooine 162,518 | 21,176 | 2,993,851 | 2,205,391
10.  Florida .....ccoeoveviiens FL [ [ I, 60,990,508 |.............. 63,648,8% |............... 1,598,712 55,884,918 |.............. 58,707,538
11.  Georgia . .. GA L. 29,831,811 |.. .30,360,977 |.. ..265,124 |.. , .19,333,642 |.. 20,556,866
12.  Hawaii ... LLHE e Lo e 3,165,918 |.............. 3,407,933 .o 517,253 | 69,802 |.....cocoe. 4,024,509 |.............. 5,216,761
13. Idaho..... LD [ Lo e 5,176,135 |....cocnee. 5,213,012 | (10,025) (... 9,483 |.............. 2,012,762 |............... 1,431,874
14, lNOIS ..o | I RO Lo forriis 37,207,305 |.....c.c.c.. 37,083,925 |............... 3,312,279 | 3,204,566 |.............. 33,919,001 |............. 32,967,197
15. Indiana .......ccccccoeeeene IN e Lo forriis 14,772,514 |.............. 14,487,457 | 289,082 |...oeeenne 627,574 |............. 11,400,140 |.............. 10,623,616
16. lowa ...... A L. 10,416,214 |.. .10,379,792 |.. ..657,847 |.. , .. 4,453,044 |.. .. 3,513,288
17. Kansas .. L KS e Lo e 6,488,678 |............... 6,653,136 |...ccooecnnnne 170,022 |...ocvvvee 44,491 | 2,868,196 |.............. 2,305,245
18. Kentucky ... CKY e Lo e 7,295,133 [ 7,600,493 |.....ccoovnvee 124,615 | 198,822 |............... 5,059,184 |.............. 4,976,951
19.  Louisiana ........c.ccoeevene LA [ Lo e 8,427,700 |.............. 8,531,022 |...covine 641,273 | 639,142 |............. 4,488,028 |.............. 4,041,475
20. Maine ....ccooeveiies ME [ Lo e 3,884,840 |.............. 3,911,452 | 107,350 |.ocvovieeaee 295,598 |..ccoovene 1,805,955 |.............. 2,677,730
21. Maryland ....... ... MD L. .23,173,640 |.. .23,496,057 |.. 1,921,781 |.. ..1,036,419 |.. 19,486,666 |.. .20,762,668
22. Massachusetts . L MA | Lo forriis 14,073,501 |............. 14,080,400 |....ccccoveneee 213,224 (..o 260,291 |.............. 7,951,878 |..ocooe 9,942,110
23. Michigan ....... LML e Lo forrin 29,175,811 | 27,767,023 |............... 1,042,278 |.coove 503,804 |............. 17,430,103 |............. 17,942,416
24. Minnesota .........ccoccune MN [ Lo forriis 23,319,874 |.............. 23,565,473 |...oone 566,809 |.....cccccev..... 131,753 | 11,735,364 |............. 10,368,725
25.  MissisSippi ....cccovvvereene. MS [ Lo e 6,488,027 |............... 6,776,356 |..cccoeeeneee 358,310 |oveeeienne 293,464 |............. 4,326,472 |............... 5,075,205
26. Missouri .... ...MO | L. 17,012,357 |.. 17,079,152 |.. , ..237,671 |.. .. 1,269,717 |.. ..6,959,371
27. Montana .... W MT e Lo e 3,046,086 |............... 3,298,060 |....ccovueveeeenne 38,540 | (31,416)|.cccveeee 1,461,914 (............. 1,153,312
28. Nebraska .. .NE | Lo e 6,905,731 |..coennne. 6,788,944 |......cooieee 98,018 | 151,225 |............... 2,418,602 |.............. 2,034,140
29. Nevada ... NV | Lo e 8,358,403 |............... 8,845,524 | 466,864 |.......ccoovneeeee. 47,259 | 2,402,467 |............... 5,183,297
30. New Hampshire .......... NH [ Lo e 4,256,186 |..ccceeenene 4,404,887 ..o 24,618 | 22,487 | 1,536,655 |.............. 2,021,183
31. New Jersey ...... L. 24,106,147 |.. .23,695,372 |.. .. 1,555,057 |.. .. 2,495,860 |.. 21,570,582 |.. .34,834,934
32. New Mexico .................NM [.......... Lo e 5,316,231 | 4,897,572 |.oooene 229,669 |......cccocee.. 223,426 |.............. 1,665,699 |.............. 1,334,232
33. New YorK ....cccoeeveeee. NY [ Lo forriis 32,960,473 |.............. 31,499,653 |.cooeenne 5,570,569 |.....cc...... 4,215,571 |.............. 64,021,538 |............. 85,249,133
34. North Carolina ............NC [.......... [ I, 28,865,421 |...ccoe 29,344 419 (..o 462,106 |......cco........ 251,348 |............ 11,191,937 |............. 14,281,311
35. North Dakota ..............ND [.......... Lo e 4,723,889 |............... 4,740,500 |...ocvovveinne 152,819 | 78,868 |............... 1,648,397 |.cocveveee 1,451,136
36. Ohio ...ccceeeee L. .32,572,706 |.. .32,809,820 |.. ..1,053,710 |.. 21,971,290 |.. 22,016,575
37. Oklahoma.................... OK [.......... Lo oo 4,011,808 |.............. 3,894,389 |..cooveis 126,663 |......c.cov..... 205,810 |.ocoovereeene. 1,436,210 |.............. 1,195,891
38. Oregon ........ccceceeeveeen. OR [ Lo forriis 15,279,602 |............. 15,151,323 | (1,082) ] 91,838 |.ccveieee 1,996,517 |..coo... 4,233,275
39. Pennsylvania .............PA |[......... Lo frrrr 41,401,934 |........... 41,012,962 |.....c.cocnve... 855,254 |.............. 1,146,494 |............. 23,627,200 |.............. 29,723,968
40. Rhode lsland ............ Rl |oeeens Lo e 2,019,690 |.cooceeeinne 1,976,064 |...cocooveveeen (8,531) ] 181,681 |............... 1,527,190 |..cooee. 1,776,864
41. South Carolina . ...SC L. .13,384,600 |.. 14,237,139 |.. ... 84,811 |. ..8,066,369 |.. .10,306,677
42. South Dakota ... .SD | Lo e 2,582,974 |............... 2,647,165 |...ooooiiee. 26,487 | 5,982 [ 650,832 |...ccvevnee 623,011
43. Tennessee ... TN s [ I, 11,488,645 |............. 12,174,505 85,698 |......c.c..... 5,570,783 |............... 6,367,164
44, TeXaS .cooceeeeereerereearnes TX o Lo frorrnd 64,897,692 |............. 64,794,814 655,931 |............. 20,633,336 |.............. 14,874,166
45, Utah ...coooovveeeeeeee. UT s Lo e 7,612,740 |............... 7,330,465 |.....oovveee (1,989) | 3,425 (... 2,129,281 | 1,143,008
46. L. ..2,135,362 |.. ..2,185,539 |.. ...66,823 |.. 953,231 |.. .. 1,058,827
47. Virginia ......ccooveceeveeee . VA s Lo forriis 26,526,327 |............. 26,933,634 | 269,133 |.oooie 284,447 |.............. 9,877,052 |.............. 11,164,135
48. Washington ................ WA |..c..... Lo forriis 22,709,943 |............ 21,540,614 |...cccoocoe. 175,831 [ 158,931 |....c........ 2,641,282 |.............. 5,939,580
49. West Virginia .............. WV |occceee Lo e 4,672,798 |............... 4,645,099 |...cocovneee. 116,352 .o 198,200 |.............. 1,615,860 |.............. 1,524,850
50.  Wisconsin .......cccceeeee. Wl [ [ I, 19,512,188 |.............. 19,855,293 |.....cocvvve 240,204 |.................. 425,180 |...o.o..... 9,914,966 |.............. 9,079,913
51.  Wyoming L. .. 2,017,747 |.. ..2,186,471 |.. ... (6,145)].. ...23,176 |..
52.  American Samoa . Nees e e o
53. Guam ........cccceeveveeeene.. GU - [ [N ISR 709,643 | 711,790 |
54. Puerto Rico ................. PR [......... Lo e 4,425 113 | 4,617,972 |...ocoeee 2,389,962
55. U.S. Virgin Islands ...... VI | N s [ [ [ [ [
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevee o XXX | eereeeieeereeneeeiiees feeeeiiiicciiiciies o e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovvvinies wenee 53 4. Q- Qualified - Qualified or accredited reinSUrer...............c..ccocvevueves oveeenee
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S8 DSLI)..........coviiiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 4

NOTE: Primary premiums are allocated by state based on the location of the insured property. Pool premiums are allocated based on the location of the insured.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

MGIC Investment Corporation
39-1486475

100%
100% Mortgage Guaran
MGIC Credit Assurance Insura%c?e Corporat?(l)n o ot
Corporation 39-1324718
39-1888488 29858
10682 Wi
wi

MGIC Insurance Services MGIC Investor Services
Corporation Corporation
39-1509326 39-1495963

100% 100% 100%
MGIC Reinsurance 100% MGIC Indemnity MGIC Assurance 100%
Corporation MGIC Mortgage and Corporation Corporation MGIC Mortgage Services
of Vermont Consumer Asset | LLC 39-0916088 39-1830674 LLC
39-1980820 39-1962026 18740 22594 37-1614523
VT Wi Wi




cl

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0105 ...|MGIC Group ....|39-1486475 .. | .............. |876437 ....... New York Stock Exchange . [MGIC Investment Corporation ..............ccc..... IO 1 Ownership .100.000 ... vl N0 e
0105 ...|MGIC Group .. ....|39-1324718 .. Mor tgage Guaranty Insurance Corporation .. . MGIC Investment Corporation . . [Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. ... |39-1509326 .. MGIC Insurance Services Corporation .... . [MGIC Investment Corporation . . [Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
0105 ...|MGIC Group .. ... |39-1495963 .. MGIC Investor Services Corporation .. . [MGIC Investment Corporation .... .. [Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. ... |39-0916088 .. MGIC Indemnity Corporation .... Mor tgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
0105 ...|MGIC Group .. ... |39-1888488 .. MGIC Credit Assurance Corporation MGIC Investment Corporation ................... Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. ....|39-1830674 .. MGIC Assurance Corporation ............. Mor tgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
0105 ...|MGIC Group .. ....|39-1980820 .. MGIC Reinsurance Corporation of Vermont .. Mortgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. . [39-1962026 .. MGIC Mortgage and Consumer Asset | LLC ..|Mortgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
..|MGIC Group 37-1614523 .. MGIC Mortgage Services LLC . . [MGIC Investor Services Corporation .... Ownership.. .100.000 ... Investment Corporation . ... No..

Asterisk |

Explanation




PART 1 - LOSS EXPERIENCE

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Fire ...
Allied Lines ..
Multiple peril crop
Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty

Ocean marine

Inland marine

Financial guaranty

Medical professional liability - occurrence ............ccccoovviiiniiiiine
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual .

Comprehensive (hospital and medical) group .
Credit accident and health

Vision only

Dental only
Disability INCOME ........cciiiiiiiiiiie e
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence
Products liability - claims-made ............cccccoeiiiiiiniiniiiicies

Private passenger auto no-fault (personal injury protection) .

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability

Private passenger auto physical damage

Commercial auto physical damage

Aircraft (all perils)

Warranty

Reinsurance - Nonproportional Assumed Property .........c.cccoccvieviciennnn.
Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines .

Aggregate write-ins for other lines of business ..

Totals

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
16.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Allied Lines ....
Multiple peril crop .............
Federal flood
Private crop
Private flood

Farmowners multiple peril

Homeowners multiple peril
Commercial multiple peril (non-liability portion) ..

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine
Inland marine

Financial guaranty

Medical professional liability - occurrence

Medical professional liability - claims-made

Earthquake ....

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group

Credit accident and health
Vision only
Dental only

Disability income

Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan

Other health
Workers’ compensation

Other liability - occurrence

Other liability - claims-made
Excess workers’ compensation ...
Products liability - occurrence
Products liability - claims-made
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability
Commercial auto no-fault (personal injury protection)
Other commercial auto liability
Private passenger auto physical damage .

Commercial auto physical damage

Aircraft (all perils)
Fidelity

Boiler and machinery
Credit
International

Warranty

Reinsurance - Nonproportional Assumed Property
Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines
Aggregate write-ins for other lines of business

Totals

........................................................................................ DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
.......................................................................................... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
.............................................................................. DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
280,816,262 827,936,270 830,366,269

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 262,776 |.eeoeeececeeeeees e 262,776 |.ooeeeeeeen25,609 [ 161 |25, 770 [ 154746 | 1T i [ 155,157 [ (82,421) [ D72 (81,849)
2. .. 111,289 |.... .. 111,289 |.... ....42,654 |. ... (63,703).... ....(63,588)
3. Subtotals 2021 + Prior ........c.coofereeicnnnne. 374,065 |..eoeeeeceeeeieeeees e 374,065 197,811 (146,124) (145,437)
4, 2022 oo 133,826 |....occeenn21,430 | 155,256 149,142 | (2,070) e (1,097 o (3,167)
5. ....507,891 |.... ....529,321 |.... ....326,189 |.... ....20,764 |.. ..346,953 |.. .. (148,194)|.... )
6. XXX XXX oo [ e XK o 193 e 163 | DO ¢ I R 113,541 137,402 |............ XXX
7. 507,891 529,321 326,189 134,305 23,861 484,355 (148,194) (410) (148,604)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 921,118 Line 7 Line 7 Line 7
1. (29.2) 2. (1.9) 3. (28.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (16.1)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
2 9 8 5 8 2 0 2 3 4 9 0 0

oppement e Sehecue TRosmen feriter 2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
2 9 @8 5 8 2 0 2 3 4 5 5 0

e e S Swppement besament Gertier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
2 9 @8 5 8 2 o0 2 3 3 6 5 0

e e Suppiement bessment Gertier = |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II|
2 9 8 5 8 2 o0 2 3 5 0 5 0

o
—

0 3

0 3

0 0 3
0o 0 3

EY
— T E—

16



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Miscellaneous receivables ... oo 488,688 |.....coooeeeeeeeeeeeeeeeeeeees oo 488,688 |......c.cvevee 395,172
2505.  Cash surrender value of split dollar life plan .....cccooviecciiiciciies e 284,326 |...cooveeeeeeeeeeeeeeees e 284,326 |.coooeei 284,326
2597. Summary of remaining write-ins for Line 25 from overflow page 773,014 773,014 679,498
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year

2504.  Checks pending ESCREATMENT ..........ocoiiiiiiiicieie ettt se s nansnaes oesesesnnansesesnan 959,409 |..ovvererene 678,514
2597.  Summary of remaining write-ins for Line 25 from overflow page 959,409 678,514
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 12,775,407 | 14,180,435
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueviieicececeeee ettt sae et s e st e s s s saesesesesesssassesesssansssnsssesesssnsnanans [eoeseseseneneeesenanns 108,537 oo 3,397,999
2.2 Additional investment made after acquisition ... 126,673
3. Current year change in encumbrances
4. Total gain (loss) on disposals 331,656 718,939
5. Deduct amounts received on disposals 1,587,577 4,033,672
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 1,073,082
8. Deduct current year's depreciation 383,842 541,885
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 11,247,296 |... 12,775,407
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 11,247,296 12,775,407
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccccccvevee.... NG - B - BN - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DTN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infilliest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 6,068,789,215 |............ 6,251,867,504
2. Cost of bonds and stocks acquired 729,874,192 ...128,333,588
3. Accrual of discount 1,984,761 1,493,310
4. Unrealized valuation increase (decrease) 3,766,594 .... 11,905,454
5. Total gain (loss) on disposals ... (8,526,479)]... ...(12,9283,472)
6. Deduct consideration for bonds and stocks disposed of 483,698,871 870,857,483
7. Deduct amortization of premium 30,242,620 ....44,205,318
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 1,415,066
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (1,750,704) 4,590,698
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 6,280,196,088 |............ 6,068,789,215
12.  Deduct total nonadmitted amounts 3,188,764 |.......cocnv... 3,224,621
13. Statement value at end of current period (Line 11 minus Line 12) 6,277,007,324 6,065,564 ,594
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 4,626,839,599 |.............. 281,082,246 |........c...... 64,319,118 ..o 17,522,006 |............ 4,690,128,567 |............ 4,626,839,599 |............ 4,861,124,733 |............ 4,614,801,648
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,076,150,294 |................. 38,254,453 |...ccovvenne 33,736,200 |.......covuee (25,804,131)]............ 1,053,853,035 |............ 1,076,150,29%4 |............ 1,054,864,416 |............ 1,085,956,375
R T N (< 3 €= OO E OO T p OO pE Tl O OO OO A OO SO OSSR UUT KSR
. INAIC 4 () cueeeteieieeeteieteteie et ete et te et ete et e te st e s et et eseeseseeseseeseseesese e e es e s es et esensesenseseneeaeseesesensesansesensesensesensenenees rebert et ettt ettt enen [oeetereet ettt snees oot et e [rere ettt et [t [oere et
5. NAIC B () it b et b et n b [rr s 1,114,421 [ o o (50,887) .o 1,085,034 |..ocvevinee 1,114,421 | 1,063,534 |....cccvrinne. 1,057,227
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s
7. Total Bonds 5,704,104,314 319,336,699 98,055,318 (8,333,012) 5,745,066,636 5,704,104,314 5,917,052,683 5,701,815,250
PREFERRED STOCK
8. INAIC T ottt ettt ettt a bt s st s SRk b s s s e s s R e s bR st s s et ke sesesene et et esesesesenenennas [erereseinn s eseese e n et einnenens [oretetee st saenes [eeereiei st enee [enes e e n e en s [eesieaeaeinn e ennens[oreen e senaes [eeeeee e e
NAUC 2 .ottt ettt ettt et et et et et et et e st e s ese e s e s e e s eseeseseeeese s e s e e e be st e Aen e eseneeseseesese et eseesese s esensesenseseneens |ohestetei s ettt et ettt etete [retere et et ettt stenee [reeeten et enees [erere et e e [ttt et et ot [
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, Total Preferred StOCK ..o
15. Total Bonds and Preferred Stock 5,704,104,314 319,336,699 98,055,318 (8,333,012) 5,745,066,636 5,704,104,314 5,917,052,683 5,701,815,250

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $§ i 22,033,930 ; NAIC2 $ .o 2,612,651 ; NAIC 3 $

NAIC4 $ e i NAICS § e ; NAICG $..........




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 23,188,444 XXX 22,976,501 79,624 38,879
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 16,584,613 |..oeveiee 295,182
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 89,406,012 [..ocveeenee 106,963,638
3. ACCTURN OF GISCOUNL ....veeeeereceeteeee i eacteee e eseeee e e e eseseeeee e eseseeeee e 2 eseseseeee e e e s eseeeeeanseseseeeeeaeseseeeeee e e sesesesessansesesesessnnsnseseen [emanicicesessannicaas 773,616 oo 373,670
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (3,209) | +eeeeeeeeenes (131,220)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 83,571,687 |...covvvneee. 90,910,008
7. Deduct amortization OF PrEIMIUM .............c.ceuiuiuiieeiecie ettt ce et et ettt ea e st e st e b et et essas s e s et esesesessssas s ssssesesesesesssnsssesesesesesssnanas |oeesesesesensneneeneaeeeaeas 1[0 I 6,649
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 23,188,444 |.........c...... 16,584,613
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 23,188,444 16,584,613
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

S104, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 92,994,899 |.....ccoceeeee 130,794,650
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,300,343,090 |........... 2,284,117,310
3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 271,529 | 187,415
4. Unrealized valuation iNCrE@SE (JECIEASE) .........c.ccvovviveveueretetieieeeetetetetesesesetes st esesesesesesssses st et esesesesessasesssesasesesesessssassssssseseseses |eoesensnsnnnsssesesesnnens 3,397 [
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiieeieeeieeeeceeeiceie et eteteasaee et e s se et se s et esessas s st et et et esesssssssssesesesesssssssssseseseseseseanas |oessesesesesenenenenaes (2,088) ... 12,725
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,297,227,154 |............ 2,321,944 ,685
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiieiei et e teteteece et et ettt st et e st esesesessss s s s et esesesesessas et ssssesesesesesssssssssasesesesesnanas |oeesesesesensneneneneaneeaeas 701 | 172,516
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 96,382,972 | 92,994,899
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 96,382,972 92,994,899
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Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE A - PART 2

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

1 4 5 7 8 9
Location
2 Additional
Book/Adjusted Investment
Date Amount of Carrying Value Made After
Description of Property City Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

SCHEDULE A - PART 3

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 18 19 20
3 Expended 9 10 11
for Book/ Gross
Additions, | Adjusted Income
Permanent | Carrying Current Foreign Earned
Improve- |Value Less Year's Current Exchange Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Amounts Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Change in Received (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Ilmpairment| Encum- During on on Encum- | Expenses
Description of Property State Date Name of Purchaser Cost brances Year ciation [Recognized| brances Year Disposal Disposal brances Incurred
875 Harrison Rd ... |Dorchester ....ccovevuvvennnns fonn . ...08/11/2023 .. [Kenneth Austin Berry .... e ... .. 209,250 co e 148,581 |l 148,581 e e 39,879
7217 Cypress Cir ... .... |Ocean Springs ................ ...08/02/2023 .. [Onofre Mateo Jr .. 131,600 s e 28,403
0199999. Property Disposed 169,206 169,206 340,850 171,644 68,282

0399999 - Totals

169,206

169,206

340,850

171,644

68,282




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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 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

EO02, EO3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
....................... U.S. Tax And Loss Bond  0.000% 09/15/33 .....euiiiiermrennariernnnnnneeeernnnnasaernnnnnssseennnnnnnes | seeeeennnnnenes |oenn.09/15/2023 ..... [ Bureau of Public Debt ......ciiiiiiiiiiiiiiiiiiiiaeieiiiiiaaseerinnnaseeerennnasseernnnnnsseennnnnnsseerrnns |ernnnnaseennnnnnsssecnnnnnanseene Jornnnneeeeennnnnaeees 02,000,000 |ooeeiiiiinssnn.. ... 62,000,000
0109999999. Subtotal - Bonds - U.S. Governments 62,000,000 62,000,000
23503C-BX-4 .........|DALLAS FORT WORTH TEX INTL ARP TAXABLE JT REF BDS 2023 4.714% 11/01/29 cooovveiicies | i e 07/20/2023 ..... Loop Capital Mkts .. 1,000,000 |. .
3130AW-R7-7 . ..| FEDERAL HOME LOAN BANK CONS BD 5.62%24  5.620% 08/26/24 . Nomura Securities Intl . ..750,000 |. ..750,000 |.
31320P-Y7-7 . ..|Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... Bank of America Merrill Lynch . 32,392,864 |. . 33,218,127 |
31418E-JF-8 ......... Fannie Mae FNMA # MA4761F  5.000% 09/01/52 ..eevvvniiiiiiiiiiiiiiiiiiininnciiiinneecvinineeeennnns | eeeeeennieeees fonnnd 07/07/2028 ..... Barclays ... 14,745,013 |. .... 15,216,977 |...
45204F-VH-5 ......... Illinois St Fin Auth Revenue TAXABLE BDS 2023 6.693% 07/01/33 eeeveieeeeeen | e e 08/16/2023 ..... Fifth Third Securities . .. 13,120,000 |. .... 13,120,000 |...
79771P-L4-5 ......... SAN FRANCISCO CALIF CITY & CNT TAX ALLOCATION BDS 2007A  5.750% 08/01/37 .evvvvvvvinn | eneeeeeeennnnns foeees 08/23/2023 ..... UBS Securities, Inc. ... 9,137,156 |.oevveniiiiiiiiinnnns 8,885,000 |... , .. .
0909999999. Subtotal - Bonds - U.S. Special Revenues 71,145,033 72,190,104 108,057 XXX
00287Y-BV-0 ......... Abbvie Inc SR GLBL NT 26 2.950% 11/21/26 .....cevvnniiiiiiiiiiiiiiiiiiinienciiinceecvnnieeennnnnn | eeeeeennieeees fonnid 07/24/2023 ..... L 1 ) RO RPN 328,048 |..eevviiiiiiiiieeeee 350,000
025816-DH-9 ......... American Express Co  5.282% 07/27/29 ..cceeeeeeiiieiiiiiiie e eeeeeee e eeeeneeeeeennnneees | e e 07/25/2023 ..... Barnett Bank .. 12,565,000 |. .. 12,565,000 |...
06428A-AD-0 ......... BK OF AMER AUTO TR 2023-1 Auto receivables  5.390% 07/16/29 ........ovvvivininniviiiinnniininninn | ceveveniieeens ol 07/25/2023 ..... Bank of America .... 8,344,275 |.
110122-CM-8 ......... Bristol-Myers Squibb Co SR GLBL NT2.9%24  2.900% 07/26/24 ......oovveeeeeemenieeeeennnieeeeeene | evvvviniiinnnns e 07/17/2023 ..... Bank of America .... N
15089Q-Al-4 ......... CELANESE US HOLDINGS LLC SR GLBL NT 28  6.350% 11/15/28 ......ccvvveniiiiiiiiniiiiiiiiiiniiniiinnn | eeeeeeniiieeens ol 09/05/2023 ..... J.P. Morgan .. 10,142,794 |. .... 10,150,000 |...
19828T-AA-4 ......... COLUMBIA PIPELINES OPER CO LLC SR 144A NT 30  5.927% 08/15/30 eevvveneeeeenniieeeeenniineeeee | cvvvvvnninnnns feennd 08/02/2023 ..... TD Securities . 1,439,971 oo 1,440,000 |...
233853-AT-7 ......... DAIMLER TRUCK FINAN NA SR 144A NT5.4%28  5.400% 09/20/28 08/02/2023 ..... J.P. Morgan ... 3,890,988 |.....uniiiiiiinnnnnns 3,895,000 |...
24422E-XB-0 . ..[John Deere Capital Corp  4.950% 07/14/28 07/11/2023 ..... Citibank 7,154,324 [.oooeiiiiieieienes 7,165,000 |...
34535C-AA-4 .........|FORD CR AUTO OWNER TR 2023-REV ~ 5.280% 02/15/36 08/01/2023 Bank of America . .10,001,708 |. .10,005,000 |.
422806-AA-7 . ..|HEICO CORP  5.250% 08/01/28 ..... 07/19/2023 Truist Securities . 1,752,543 |.
502431-AP-4 . ..|L3 Harris Tech Inc SR NT 5.4%27  5.400% 01/15/27 . 07/27/2023 Bank of America .
59156R-CE-6 ......... Metlife Inc SR NT 5.375%33  5.375% 07/15/33 07/10/2023 ..... Wells Fargo
61690U-7U-8 ......... MORGAN STANLEY BANK NA SR NT 5.479%25  5.479% 07/16/25 .. 07/19/2023 ..... Morgan Stanley & Co., Inc. ....
61747Y-FF-7 ......... MORGAN STANLEY  5.449% 07/20/29 .....ceeeeeeaeeeeeeneeeeeeeee e e eeene e e eeene e e eennn e eeeenn | oevvvinnninnnns Jennid 07/19/2023 ..... Morgan Stanley & Co., Inc. ....
68902V-AH-0 .........[OTIS WORLDWIDE CORP  2.056% 04/05/25 ........cccvvumnniiiiiiiniiiiiiiiiinieecinii e ernsn s esennnnns | eernnineeeeeens [ooned 07/20/2023 ..... Wells Fargo ... N -
6944PL-2U-2 .........[Pacific Life GF 11 5.500% 07/18/28 ......coeeeeeeeiieeeeeeie e eeeee e eeee e e eenne e e eennes | cevrninnennennn [ereend 07/11/2023 ..... J.P. Morgan ... .... 14,185,942 |. .... 14,200,000 |...
744560-CN-4 .........[Pub Svc Elec & Gas  5.200% 08/01/33 ......ccevvuuiiiiiiiiiiiiiiiiiiin e eeernniines [ eeernieeeeeeens [oed 08/03/2023 ..... Wells Fargo ... 11,235,375 |. .... 11,250,000 |...
76134K-AA-2 .........|Retained Vantage Data Centers -20231 144A NT48  5.000% 09/15/48 ........euieeeemmmuieeeeemnnns | cevvniniiiiinn feeend 09/15/2023 ..... Deutsche Bank Sec . .. 10,456,305 |. .... 11,500,000 ...
842587-DT-1 Southern Co SR -2023E NT 34  5.700% 03/15/34 .....ccevvviniiiiiiiiiiiiiiiiiiiececcriineeecvinnes | eeeeeennieeees ol 09/05/2023 ..... Wells Fargo 1,600,201 [..oovvvieiiiiiiinnnnns 1,605,000 ...
85236K-AH-5 . ..|Stack Infrastructure Issuer 5.900% 07/25/48 07/24/2023 Morgan Stanley & Co., Inc. . 9,751,956 |. 9,970,000 |.
892311-AA-1 . ..|Toyota Auto Loan Extended Note  4.930% 06/25/36 .. MUFG Securities Americas Inc . . 11,332,055 |. . 11,335,000 |.
94106L-BV-0 . ..|Waste Management Inc SR NT 4.875%29  4.875% 02/15/29 Barnett Bank .. .. 9,087,231 |. .. 9,150,000 |.
95000U-3E-1 . ..|Wells Fargo & Company  5.574% 07/25/29 .. Wells Fargo . . 12,455,000 |. . 12,455,000 |.
78016H-28-2 . ..|ROYAL BANK OF CANADA  5.200% 08/01/28 A.. RBC Capital Mar . 14,368,388 |. . 14,375,000 |.
06738E-CK-9 . .| BARCLAYS PLC ~ 6.490% 09/13/29 .. Barnett Bank ........ 7,150,000 |. 7,150,000 |.
225401-BE-7 UBS GROUP AG  6.246% 09/22/29 ... UBS SeCUI i 1€, INC. iiieuuussieeiuuuasseernnuuasaernenuasaernnnnaseeernnnnsseernnnnnsseernnnnnsseeenne |reeennnnnsssernnnnnsseernnnnnnereee |oerennnssseennnnnnaeees 2,175,000 [o.eiiiiiiiiianeaeees 2,175,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 170,866,619 172,338,000 31,426
2509999997. Total - Bonds - Part 3 304,011,652 306,528,104 139,483 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 304,011,652 306,528,104 139,483 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 304,011,652 XXX 139,483 XXX
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Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 07/01/2023 . |Paydonn ...ccvvunvvvvernnnnn Jevvnninnieiiiiinns foineneens 1,939 [ooiiiiinnnns 1,939 [oiiiieennns 2,19 | 2,097 |oveiiiiiiiiiiin s (170 1 PO R [QE-70 1 PO N LRI ) ) R E N 45 |. 05/15/2042 . [1.A ........
Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiieeeees | s . 08/01/2023 . | Paydown ... ... 1,047 2,127 [l 2,105 L 1,947 1. . 05/15/2042 . |1.A ........
Government National g
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,974 [..ooeniiis 1,974 | 2,156 |ooeeeennnnnns 2,134 [ [ (R [CI0) ) PO R (R [CIOD N PO N LS R FO R R RN 59 |[. 05/15/2042 . [1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 ....cevvvvnniiiiiiiiiniiiiiiiiinees | s . 07/01/2023 . |Paydonn ...ccvvunvveiinnnnn foevvvninniiiiiiinns Jonens 124,735 |oeeennnnns 124,735 |ooooenenens 135,961 |.........e. 134,617 [oeeiiiiiiiines s [CSI: - ) M TN (CSI: - ) M FP 124,735 [oovviiiiiiiees oo [ s 2,547 |. 09/20/2042 . [1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnniiiiiiiiiniiiiiiiiinees | s . 08/01/2023 . |Paydonn ....cevuvvviiinnnnn fevvnnininiiiiiinns foninns 120,718 |ooeeeenns 120,718 |oeeeennnnns 131,583 |..ooeveenns QICIU: 7 ER RN (9,564) |vevvnnniiiiinn Jovnnnnnns (9,564) |.evvvvniiiiinnn Jovvnannnns 120,718 [ooveeiiiiiinens oo [ s 2,817 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 ....cevvvvniiiiiiniiniiiiiiniinees | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 11,353 |........... 11,383 |.oooeeeees 121,375 |ooeenennns 120,175 [oeeiiiiiiiinns s [E:1%: 723 ) M N (8,822) |vvvvvnviiiinnn ovvvninnnns R T R FORRRURR RN N 2,923 |. 09/20/2042 . [1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....vvvvviviiniiiiiiiiniiiniiiinn | s . 07/01/2023 . |Paydonn ...ccevvnvvvviinnnnn fovvnninniniiiiinns fonenns 109,942 |........... 109,942 |.......... 17,707 |.......... 116,708 [..oovvvvveeeeees s (6,766) [coeeevvvnnnees foreeeens (<L) O 109,942 [ oo s s 1,924 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvivviinniiiiiiiniiiinieiinn | s . 08/01/2023 . |Paydomn ...ccvvvevviiinnnnn fovvnniniiiiiiinns feninns 103,237 |........... 103,237 |oovveeennns 110,528 |....onn..n. 109,590 |oovvvveeiiininn foevennnnn (6,353) |evvennniiiinnnn Jovnnnnnns (6,353) |oevvvnnniiiinnn Jovvnninnnns U072 R FO R NN 2,065 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvivviinnniiiiiiiniinieiiins | s . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 84,337 | 84,337 |..ooeinnnnns 90,294 |............ 89,527 |ivviiiiiiiiinn foevinnnn (5,190) |+eevveniiiiiinn ovvennnn (5,190) |+evvvenviiiiinns v 84,337 [ovviiviiiinines oo [ s 1,898 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 07/01/2023 . |Paydomn ....evvenvvviiinnnns Jovvnininiiiiiiinens foeeneeeens 92,215 | 92,215 |oeeenns 100,601 |............ L1101 R RPN (7,386) [ceeevvnnnnnns foreeees (515157 J R RN 92,215 [ooviiiiiiiiiiens oo [ s 1,883 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiieeeees | s . 08/01/2023 . |Paydonn ....eeuenvvriiinnnns Jovvniiniiiiiiiiinens foeeieeeens 67,632 [ooeceeennn 67,632 |....covvnnns 73,782 |.ovviinnnnns 73,049 |oviiiiiiiiiiinn oeeennnn [CTEA V0T PR TN (G T VAN PR A (T2 R FOR R R R, 1,678 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiiieeeees | s . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 91,254 |oeeeennnnns 91,254 | 99,552 |...ceeenne 98,562 |..ivvvniiiiiiinn [oeeennnn (7,309) |+evvvenniieinnn ovennnnn (7,309) |evvenniiiinnn v (o1 T R R R RN 2,395 |. 10/20/2042 . [1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......eovvvvirrnniiiiiiiniiinniiiins | s . 07/01/2023 . |Paydomn ....ovvvvvriiinnnns Jovvninieiiiiiiinens foeeieeeens 37,762 oo 37,762 |..oevvnnnnns 39,486 |............ 39,405 [oovivviiiinnnns forrenes [QICEE Y P TN [QICEE N PR A (<22 ) R R RN 661 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvrmrnniiiiiiiniiniiiiinn | s . 08/01/2023 . |Paydomn ....cuuvnvvriiinnnns Jovvniininiiiiiiinees foeeieeeens 31,452 |oeeennnnns 31,452 |ooeeinne 32,888 |............ fC7J%: 7.4 I U RN (1,369) |+eevvenniiiinnn ovvnnnnn (1,369) |evvennniriinnns Jevneeeeeens I L/ R R R R 629 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvvirnnniiiiiiniiniiiiinn | s . 09/01/2023 . |Paydonn ....covuveriiinnnnn Jevvnninnnniiiniinns foveennnn . 34,673 [ 34,678 [0 36,206 36,182 [ [ (1,509) [ e (1,500) [ [l 34673 [ e [ e 780 |. 09/20/2046 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 07/01/2023 . |Paydoun ...ccvvenvvvriinnnns Joevvnineniiiiiiinns foeeenennnnn 2,666 [ooiiiiinn 2,666 [ooiiiiinnnn 2,910 s 2,905 [ e (239) [ e (239) [ [ 20866 [ [ e [ 71 1. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvviriiiiiiiiiiieeeciiine | s . 07/01/2023 . |Paydonn ...covvenvvvrinnnnnn foevvnninnnniiinnnns foveenenn 8,781 i 4781 [ 5,220 | 5,210 [ [ (429) [ e (429) [ [l 78T [ [ [ 140 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 08/01/2023 . |Paydoun ...ccvvenvvvriinnnns fevvnninnniiiiiiinns foveenennn2,178 0 [ 2,178 [ 2,378 | 2,374 [ e (198) [ e (198) e e 20178 e [ e [ 67 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvviiiiiiiiiiiiieecciinn | s . 08/01/2023 . |Paydonn ....cevunvvvriiinnnn Joevvnninnneiiiniinns foveennnnnnn3,906 0 [oiiiiiiinnn 3,906 [ 4,265 |t 4257 s e (351) s e (381 [ [t 3,906 [ e [ 131 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 09/01/2023 . |Paydoun .....euevevriiinnns Joevvnininiiiiiiinns foeeenennn2,026 i 2,026 [ 2,212 |0 2,208 [ e (182) [ e (182) e [ 2,026 [ i e [ 71 1. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvviriiiiiiiiiiieeeciiine | s . 09/01/2023 . | Paydown ... . 07/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvriieiiiiiniiieieiiiine | s . 07/01/2023 . |Paydoun ...ccvvenvvveiinnnns Joevvninineiiiniinns foveenennnn 2,463 [ 2,463 [ 2,689 | 2,681 [ [ (218) [ e (218) [ [ 20483 [ [ e [ 65 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ceevvvvriiiiiiiiiiinieiiiinn | s . 07/01/2023 . | Paydown ... . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ceevvvvriiiiiiiiiiinieiiiinn | s . 08/01/2023 . |Paydoun ...ccvvenvvvviinnnns Joevvninineiiiiinns foveenennn 2,318 [ 2,318 i 2,630 [ 2,523 [ e (208) [ e (205) [ e 2318 i [ i [ 71 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiniiiiieiiiinns | s . 08/01/2023 . | Paydown ... . 06/20/2048 . |1.A ........
Government National g
..36179T-27-3 [5.000% 06/20/48 .....oovvvvvvnniiiiiiiniiiiiiiiinns | nnnnns . 09/01/2023 . |Paydown .....eeeveiriiiinnns Jovvennnninenininnnns foeeennnnnnn 2,364 [ 2,364 [ 2,580 i 2578 s oo (209) Lo e (209) [ e 2,364 i i i i 82 |. 06/20/2048 . |1.A ........
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Government National Mortgage A G2 MA5266
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiiiieieiciine | s . 09/01/2023 . |Paydomn ....ceuunveriiiinnnn Jevvniinniieiiiins foieneens 4,240 |o.oeennnnnnne 4,240 |............. 4,627 |oveerennnnns 4,614 | e (K757 A (K76 [P R L3021V O O R 159 |. 06/20/2048 . |1.A ........
Government National Mortgage A G2 MA5468
..36179U-CD-2 [5.000% 09/20/48 ....evvviviiinnniiiiiiiniinniiiins | s . 07/01/2023 . | Paydown ... ... 2,046 2,225 ... .2,046 |.. . 09/20/2048 . |1.A ........
Government National g
..36179U-CD-2 [5.000% 09/20/48 .....evviviiininiiiiiiiniiniiiiinn | s . 07/01/2023 . |Paydonn ...ccevvnvvviirnnnnn Jevvninniieiiiins foieneneens 3,669 [............ 3,669 |.eenns 3,998 [....ccovnnnnn R ) I R RN (<723 F (<7220 F R, FCCIC1e N  R, 107 . 0972072048 . [1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviinnnniiiiiiiniiiniiiiins | s . 08/01/2023 . |Paydonn ....cevvnvvvviinnnnn foevvnniinieiiiiinns foneneens 2,048 |.coeennnn 2,048 |.iinns P I P B R RN (180) [cvvenreviinnnns foieeeens (180) [ovvvnrvvvrnnnns foonreriiinnnn P R R R RN 63 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiinnniiiiiiiniiinniniinn | s . 08/01/2023 . |Paydonn ...ccevvnvvviiinnnnn Jevvniinnieiiiiinns foieneens 3,673 [eeiiiinne 3,673 |eeeiinnns 4,002 |oeeeeennnnns 3,995 [ooviiiiiiiiinns oo (<723 F (<7220 F E, 3,673 |ooviiiiiiiiinees oo s 123 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 ....evvviviiinnniiiiiiiniinniiiins | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 3,438 [eeiiiinne 3,438 [oooiiinnnns 3,746 |oeevnnnnnnns R T Z:(V I FOR R (0723 ) F R (1070 F R X U R R R, 120 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiininiiiiiiiniiniiiiinn | s . 09/01/2023 . |Paydonn .....euuveiieiinnnn Jevinninniieiiiins feeens 6,167 |[...cccevnnnns 6,167 [oeeerennne 6,719 | 6,708 [oeeiiiiiininns o (G2 D O R (G231 U R, [ [ O Y R AR 232 (. 09/20/2048 . [1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvreiiiiiiiiiinieiiiii | s . 07/01/72023 . |Paydomn ...cevvenvvriiinnnns Jovvnniininiiiiiines foeeeeeeeiinnns 650 foeiiiiiiiiinnns [C15TV A 709 |ooiiiiiiins 021 PO R (52711 P AR (521 PR FRRN 5 O A 17 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvvniiiiiiiiiiiieiiiii | s . 07/01/2023 . |Paydonn ...ccvvunvvvvernnnnn Jevvnninnieiiiiinns foineneens 1,165 |ooeeeeennnnns 1,165 |oeeeeennnnns 1,272 | L 7Z( I PO (10157 ) PO R {10157 ) PO N LI (T O Y R 34 . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvriiiiiiiiiiinieiiiiien | s . 08/01/2023 . |Paydonn ....cevvnvivviinnnnn Jvvvnninnieiiininns o, 1471 | 1471 | 1,606 [......ceenenn 1,603 |oeeeiiiiiiins o [QEc7J ) F R (RE7J ) F R L7 O Y R 45 |[. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....oevvvvniiiiiiiiiiiinieiiiii | s . 08/01/2023 . |Paydonn ....cvvvnviviiinnnnn Jevvniiniieiiiiinns foneneens 2,639 [eeiiiinne 2,639 [......oeeens 2,881 | PR 74T PO (2570 F (ZX70 F R FZCkci R R R RN 88 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvreiiiiiiiiiinieiiiii | s . 09/01/2023 . |Paydonn ....ceuunvviiiiinnnn Jevvniinininiiiins e 1,162 | 1,162 |oeeenennns 1,269 |oeeeiinnns L LT PO ([0 PO R [0 PO N LI 72 O S R 41 |.10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovivvviiiiiiiiiiiiiieciiii | s . 09/01/2023 . |Paydonn ....cevunveriiiinnnn Jeveniiniiiiiiiins foneneens 2,085 [ceiiiienne 2,085 |iiiinns 2,276 |oveernnnnnns 7 R RN [QE-70 1 PO R [QE-70 1 PO N P21 R R R RN 78 |. 10/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniiiniiiiinn | s . 07/01/2023 . |Paydoun ...ccevunvvvreinnnnn Jovvnninnieiiiiinns fonneneens 5,930 [eeiiiiinne 5,930 [..ooceennnns 6,369 |eevunnnnnns (S IV R ERR (X0 F R (XD F R LRV R R R R 142 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 07/01/2023 . |Paydomn ....euuvvviiinnnnns Jovvnniniiniiiiiinees foeeneeeens 10,637 |[..oeeevennns 10,637 [oeennnne 11,428 |ooeeennnnns 11,408 [oeiiiiiiiies o (W24 D) R RN (24D P RN (N7 R AR R AR 280 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 08/01/2023 . |Paydonn ....cevvnvvvviiinnnn Jvvvnninnneiiininns fonneneens 5,871 [ooiiiinnnnns 5,871 |eenns 6,305 |eeeeinnnnns 6,296 |vevrriiiiiiinn oeveninns (7)) F R (7G0T F R LR 7/ R R O RN NN 162 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniiinieiiinn | s . 08/01/2023 . |Paydomn ....eevnnvvriiinnnns Jovvniininiiiiiiinees foeeneeeens 10,530 [.ooeeevennns 10,530 |oeevennnnnns 11,308 [oeeennnne 11,203 | v (5] 1 O (5] ) O U5 0 O Y N AR 317 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 09/01/2023 . |Paydonn .....evunvvrierinnnn Jevvnniiniieiiiins feneneens 5,869 [......ceen. 5,869 |..iennnn 6,302 |eeirennnnns [T R AR (7)) F R (7)1 F R LS (61 U R R R, 184 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 10,526 |............ 10,526 |oveveennnnns 11,304 |oeeennnnns 11,289 | v (5] 1 O (5] ) O U< O Y N AR 356 |. 11/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiniiinieiiinn | s . 07/01/2023 . |Paydoun ...ccevunvvvreinnnnn Jovvnninnieiiiiinns fonneneens 7,255 [oeeeiiiinnn 7,285 |[ooviiiiinnnns 7,886 [ceeiiiennn T4 PO R, ({1 D) PO [(H D) PR RN 7,285 |oevviiiniinineee oo s o 193 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...ovvvviiiiiiiiiiiiiiniiiiiiiiins | s . 07/01/2023 . | Paydown ... .. 13,013 |.. . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...ovvvviiiiiiiiiiiiiiniiiiieiiinn | s . 08/01/2023 . |Paydonn ...ccevunvvviiinnnnn Jovvvnnnniiiiiiins foneneens 6,714 |.........eeet 6,714 |...cccceo. 7,298 |oeeeeennnnns FAYZE T PP T (515157 ) PO R (515150 N PO N (-0 O O N AR 206 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiiiiiiiiiiiiiiniiiiins | s . 08/01/2023 . | Paydown ... .. 12,041 . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiiiiiiiiiiiiiiniiiiins | s . 09/01/2023 . |Paydonn .....euuveiieiinnnn Jevinninniieiiiins feeens 6,601 |[.....coennnns 6,601 [ceerenne TATS | % LT PO R, [£55STC) T R F (£S5 R ET, (10 O O N AR 230 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviiiiiiiiiiiiiiiiiiiniiiiinn | s . 09/01/2023 . | Paydown ... .. 11,839 |.. . 12/20/2048 . |1.A ........
Government National g
..36179U-KY-7 [4.500% 01/20/49 . .evvvnviiiiiiniiiiiiiiiiiiniiiies | nnnens . 07/01/2023 . |Paydomn ...eeveviiiiiinnnns Jovvvninniniiiininnns foveniiiiiinnns 203 Jeeiiiiiinns 203 [ 219 s AL I T FETTTTTTT (15) |oveeeiiiiiiinns o (15) |oevveeniiiiinns ovveiiiiiiinnns 203 [ i L e 5 [. 01/20/2049 . [1.A ........
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiieeeees | s . 07/01/72023 . |Paydonn ...cevvenvviiiinnnns Joevnniinieiiiiiiines foeeieeeiiiinns 365 |oeeeiiiiiiinns 365 [oiiiiiiiins 392 [oeeiiiiiiiinnns 172 IR RN (270 P A (0] PP FN FC LI T R Y R R, 10 |. 01/20/2049 . |1.A ........
Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiniiiiiiiieeeees | s . 08/01/2023 . | Paydown ... . 01/20/2049 . |1.A ........
Government National g
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiinneeees | s . 08/01/2023 . |Paydomn ...cevvunviriirnnnns Joevnninieiiiiiiines foreeeieiiiinns P N 236 |oiiiiiniins T P P 0 R RN [0 ) ST AN (R0 ) R < R R N RN 7 |.01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ..covvvnniiiiiiiiiiiiiiiiiieeeees | s . 09/01/2023 . |Paydomn ....ouueviiiiinnnns Joevnniinieiiiiines foeieeeieinnns 185 [ LIS T P 198 |ovveeiiiiiins JESC- T R AR [ ) PR AR [QEC) ) PP AN L < O O N A 6 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiiiiieeees | s . 09/01/2023 . |Paydonn ....euueviiiiinnnns Joevnniininiiiiines feeeeeeieiinns FC X T N 331 [ 356 |.oiiiiiniins [T R RN (222 P R (2227 P AN £ R R R R, 11 . 01/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnvviiiiiniiniiiiiiniinees | s . 07/01/2023 . |Paydonn ....cevunvvvveinnnnn Jovvvnninniiiiininns foinneneens 3,658 [.coooeenn. 3,658 |.iiiiinns 3,920 [..coeevnnnnns R R RN (270 F (570 F R FC 1T R R R RN 87 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiiiiniiiiiiniieees | s . 07/01/2023 . |Paydonn ...ccevunvvvieinnnnn Joevvnnnnieiiiiiinns foinneneens 6,562 [...ccoeenne 6,562 |iiiinnnns 7,031 | 172 T PO T, (G101 PO R [ICI0) N PO N [CJ 17 O R R R, 173 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiiniiniiiiiiiiinees | s . 08/01/2023 . |Paydomn ....cevvnvvviiinnnnn fevvnnniniiiinins o, 2,661 [.ooocovnnnns 2,661 |.coeeenns 2,851 | 2,848 | s [QE-70 1 PO R [QE-70 1 PO N 211 O O N A 74 | 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnviiiiiniiniiiiiiiiinees | s . 08/01/2023 . |Paydomn ...ccvvunviviiinnnnn Joevvnniiiieiiiiinns foneneens 4,774 oo 4,774 | 5,114 | 5,108 |oovvviiiiiiiinn Joevininnns [R5 T F F (RS2 U R, L S O O O R 144 ). 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiinininiiiiiiiiinees | s . 09/01/2023 . |Paydonn .....euvviriiiinnnn Joevvnninniiiiiiins feeneens 2,667 |[ooooiiinnnnns 2,667 |einnns 2,858 |iiieinnnnns PR ST R RN [ E-70 1 PO R [QE-70 1 PO N 2L A O O N A 84 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiiiiniiiiiiniieees | s . 09/01/2023 . |Paydonn ....ceuunviriiiinnnn Jovinniiiniiiiiins feeneens 4,785 [oeeiiiinne 4,785 | 5127 | LT /3 I O FRR (RS T F R (336) |+eevvvnnnniinnnn foerernnnnnns L RL ST R R R R 162 |. 02/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiiiiiiiiniinees | s . 07/01/72023 . |Paydomn ...cevvenvvriiinnnns Jovvnniininiiiiiines foeeeeeeeiinnns Lo N M3 o 1,018 | {02 O RN [(CI°) ) PR AR (1)) PP FRRN Lo R R R R, 23 |[. 03/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiininiiiiiiniinees | s . 07/01/2023 . |Paydonn ...ccvvunvvvvernnnnn Jevvnninnieiiiiinns foineneens 1,691 | 1,691 | 1,817 [ooeiiiinnnnns LR L O QX)) F [C) T U R, LI O R R 44 . 03/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiiiniiiiiiniinnes | s . 08/01/2023 . |Paydonn ....cevvnvivviinnnnn Jvvvnninnieiiininns o, 1,000 [ooiiieenens 1,09 | 1,180 [ooeeiiinnnnns L 14 O AR [R:[0) ) AR RN [R<[0) N R RN L0151 O R E N 30 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiininiiiiiininees | s . 08/01/2023 . |Paydonn ...ccvvvnvvviiinnnnn Jevvnnnnieiiiiinns fonneneens 1971 | 1,971 | 2,17 | 2,14 | i QLX) F (LX) U R, L7 I R R R 59 |[. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnviiiiiiiiiniiiiiiniinees | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,200 |ooeeeennnnnns 1,200 |oeeeeennnns 1,289 |oeeiiinnne 1,287 |oeeiiiiiiiins o [£:70 ) (S RN [£:70 1 (S N L O S R 38 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvniiiiiiniiiiiiiiiiiinnes | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 2,152 oo 2,152 [oooiiiiiinnns P A 2,308 |iiiiiiiiiiiinn v (170 1 O R [QE-70 1 PO N 2 17 O R RN 73 | 03/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvniiiiiiniiniiiiiiniinees | s . 07/01/2023 . |Paydoun ...ccevunvvvreinnnnn Jovvnninnieiiiiinns fonneneens 1,301 [oens 1,301 | 1,494 |........oeees LR R RN ([0 D) PO ([0 D) PR N LR R FO R R RN 33 |[. 04/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiiiiniiiiiniiinnes | s . 07/01/2023 . |Paydonn ....cevunvvviiinnnnn Joevvnniinieiiiiins fonneneens 2,495 | 2,495 [...oieens 2,681 | P T A PO R, (172 1 PO R (172 1 PO N P T R Y R 66 |. 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvniiiiiiniiniiiiiiniinees | s . 08/01/2023 . |Paydonn ....cevvnvivviinnnnn Jvvvnninnieiiininns o, 1,672 | 1,672 |oeeeeenns 1,796 |oeinnens LA L PO (23 F R (223 F R L7472 O S R 46 |. 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiinininiiiiiiiiinees | s . 08/01/2023 . | Paydown ... .3,000 |.. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....cevvvnviiiiiniiniiiiiiniinees | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,663 [ooiiiinnnnns 1,563 |oeeeeennnns 1,680 [.ooovvennnnns LT/ U RN (A3 1 O RN [QAL) 1 PO N LR R A R E N 49 |. 04/20/2049 . [1.A ........
Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiniinnes | s . 09/01/2023 . | Paydown ... .2,804 |.. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiieeeees | s . 07/01/2023 . |Paydonn ...ccevvnvevieinnnnn Jovvvnnnnieiiiiins foineneens 5,367 [oeeiiiinnne 5,367 |iirinnnnnns 5,827 |vvevinnnns 5,811 | v (444) s e (444) s s 5,367 |oooviiiniiiinie oo s e 143 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiineeees | s . 07/01/2023 . | Paydown ... .9,625 |.. . 04/20/2049 . |1.A ........
Government National g
..36179U-07-0 [5.000% 04/20/49 ...oevvviiiiiinniiiiiiiiiiiniiiies | nnnens . 08/01/2023 . |Paydown ...cevveniiiiiiinins Joovenninniniiiiiinns Joviiininnnns 6,826 [.....cc.... 6,826 |..ccooee.. 741 | AR I OO FETTTTToN, (565) |.evvvvnnniiiiinn Jovvunnnnnns (565) |.evvvvnnniinnee foorernnnnnnns 6,826 |oooiiiiiiiins ovviiniiiiiinins Joveiniiiiiiiiins fovieniiiiiiinnns 210 |. 04/20/2049 . [1.A ........
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Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiineeees | s . 08/01/2023 . |Paydomn ....euunnvviiinnnnns Jovvnininiiiiiiinees foenieeeens 12,242 | 12,242 |...oooeneens 13,292 [.oovvieenens 13,256 |ovvvveiiiiiiinn oveinnnn (1,013) o o [QCAK) N T AR L2 O O ) RN 409 |. 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiieeeees | s . 09/01/2023 . | Paydown ... ... (474) ). ... (474) ... . 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiieeeees | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 10,265 |............ 10,265 |oooveennnnns 1,145 | A [ o [R<1<I0) ) PO R [R<5510) ) PO AR O3 T O N N AR 386 |. 04/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiinininiiiiiiiinnes | s . 07/01/2023 . |Paydomn ...ccevvnvvvieinnnnn Joovennniniiiinins o, 1,348 [ooooieenins 1,348 | 1,448 |oeeennnns LT P A (52 PR AR (98) |evvvnneieiinnn Jovvnnieeens LR R F R R RN 32 |[. 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnviiiiiininiiiiiiiiniinees | s . 07/01/2023 . |Paydonn ...ccvvunvvvviinnnnn Jovvnnnnieiiiiinns foneneens 2,418 [ 2,418 | 2,598 [...oocennnnns 2,594 [oooiiiiiiiis oo (R 1 (O RN (R ) (O N 3 O N R RN 64 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiiiniiiiiiiiiiinees | s . 08/01/2023 . |Paydonn ....cevvnvivviinnnnn Jvvvnninnieiiininns o, 1,343 [oooiiiiinnnns 1,343 [oooiiinnnnns 1,443 |..ooooenneens LR R A (52 PR AR (98) |evvvniieiinnn Jovnnneeeens LR R EO R R RN 37 | 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnviiiiiinniniiiiiiniinees | s . 08/01/2023 . |Paydomn ...ccvvvnvvviiiinnnn Jevvnninniieiiiinns foneneens 2,410 [oeeeernine 2,410 | 2,589 [....ocovnnnns 2,585 [ooviiiiiiiiiinns oo [R£) ) R R [R£:) 1 (A N 2 [V O R R RN 73 | 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiiiniiiiiiiniiinees | s . 09/01/2023 . |Paydonn ....ceuunvviiiiinnnn Jevvniinininiiiins e 1,620 [oooiiiinnnnns 1,520 |oeeeeiinnns 1,633 | LG U O (G D) PO R (SR} PO TN L7V R O R RN 48 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnviiiiiiiiiiiiiiiiniinees | s . 09/01/2023 . |Paydonn ....cevunveriiiinnnn Jeveniiniiiiiiiins foneneens 2,76 | 2,726 |oeeerinnnns 2,929 [oooiiiinnnnns PR T R RN [EEL5) ) O R [RECL5) N A N P R KPR E R RN 92 |. 05/20/2049 . [1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvnvviiiiiniiiiiiiiiiiiieeeees | s . 07/01/72023 . |Paydomn ....ovvenvveriinnnns Joevnninieiiiiiines foreneeeiiinnns 379 i 379 | 407 |ooeveiiiins 107 R F (2.7 P A (271 P FRRN 7L R R R RN 9 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 07/01/72023 . |Paydomn ...cevvenviriiinnnns Joevnniininiiiiines foeeneeeiiinnns 680 [ooiiiiiiinnnns 680 |oereniiiiiins 730 |ooeiiiininns 72 I U E [£SI0 ) PR AR [RSI0 1) PP AR L2 O A 18 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinineeen | s . 08/01/2023 . |Paydomn ....evvenvvviiinnnns Jovvnninieiiiiiinns foreeieeeeinnns L1 R O [ I R 549 [ooiiiiiiiiinnns L2 R F (70 P A (€70 PP FN L O O O A 14 . 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiiiiiiiiiiiiinieeees | s . 08/01/2023 . |Paydomn ...cevvenviviiinnnns Joevnninieiiiiiiines foeeneeeeeiinns [ VAN O (SR R 985 |..oiiiiiis o1 R F [(-70 ) SR RN ({70 ) S R L O O A 28 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvnviiiriiiiiiiiiiiiiiieieees | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 21 i 21 | 137 P 153 I R F (€11 P AR (€101 PR FRN 728 I R R R R, 13 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiineeees | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians VA P 755 |oevviiiiins -1 PO L= U1 R R (51571 PR AR (51571 PP AN 795 [ooviviiiiiiines oo [ [ 25 |. 06/20/2049 . [1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvnviiiiiiiiiiiiiiiiinneeees | s . 07/01/2023 . |Paydomn ....evvenvvviiinnnns Jovvnininiiiiiiinens foeeneeeens 26,267 | 26,267 |.......eeen. 20,137 |ooveiiiinnns VY A P R, [W£°L0) 1 PR R (£ L0) 1 PO A L A O R RN 460 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvniiiiiiniiiiiiiiiiineeeees | s . 08/01/2023 . |Paydomn ....eevnnvvriiinnnns Jovvniininiiiiiiinees foeeneeeens 24,997 |eeerennnnnn 24,997 | 25,825 |.ooeenee T T R R, (473 F (VA2 F R 28,997 [oovviiiiiiinnes oo s e 500 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvnviiiiiiiiiiiiiiiiinneeees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 23,128 |oeeeennnnns 28,128 |..oooenennns 23,8% | 23,824 |ooeiiiiiiiiins e (SIS ) A R ((SIS5) T R R P 2 U R R R, 520 |. 09/20/2034 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......ccvvvvnviiiiinnniiiiiinnins | s . 07/01/2023 . |Paydonn ....cevunvvviiinnnnn Joevvnniinieiiiiins fonneneens 1,603 [oooiiiiinnnns 1,503 |oeeennnns 1,462 |oeeennnne 1,480 |ovveviiiiiiines o P T R F P T PO FR R[0T R ) R AN 53 |[. 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvnviviiinnniiiiiiinnins | s . 08/01/2023 . |Paydomn ....evvunvvirinnnnns Joevnninieiiiiiinns foeeneieeiinnns 882 [eiiiiiiiiinnns 882 |..ocovinnnnns 858 |....covvninnns (61T R RN L O AN L 3 R RN 72 O O O A 35 |[. 11/20/2028 . [1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvviiiiinnniiiiiininns | s . 09/01/2023 . | Paydown ... . 11/20/2028 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..evviiiiiiiiiiiiiiiiiiicecciii | s . 07/01/2023 . |Paydoun ...ccvvenveeriinnnns Joevvnninenininnnnns foveenennnd 1877 i 1877 [ 2,068 |0 2,025 [ e (148) [ e (18) [ [ 1877 e s e e 44 . 10/15/2041 . [1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiecccciii | s . 08/01/2023 . | Paydown ... . 10/15/2041 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiecccciii | s . 09/01/2023 . |Paydoun .....euuvevriinnnns Joevvninnniiiininns foveenenn 1,804 [ 1,804 [ 1,974 | 047 [ [ (2) [ e (182) [ e 10804 L [ e [ 54 |. 10/15/2041 . [1.A ........
Government National
..3620A9-3Z-2 [5.000% 01/15/40 ..evvvvvviiiniiiiiiiiiiiiniecciine | s . 07/01/2023 . | Paydown ... . 01/15/2040 . |1.A ........
Government National
..3620A9-32-2 [5.000% 01/15/40 ...ovvvivivvnnniiiiiiiiiiiniiiiiiinn | nnnens . 08/01/2023 . |Paydown ....ceenveriiinnnns Jovvennnnnneiinnnnnns Joveeeennnnn 2,317 oo 2,817 i 2,881 i 2,535 s e (218) L e (218) [ e 2317 s [ i i, 77 |. 01/15/2040 . |1.A ........
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Government National Mortgage A GN 723616
..3620A9-3Z-2 [5.000% 01/15/40 ...evvvvviviniiiiiiiiiiinieiciine | s . 09/01/2023 . |Paydonn ....cevunvvriiinnnnn Jevvnninniieiiiins feneneens 2,208 [oeeeiienne 2,208 |iieeiinnnnns 2,459 |[.ooooiinnnnns PR3 L R RN [Z025) 1 R R [Z025) 1 PR N 2L R R R RN 83 |. 01/15/2040 . |1.A ........
Government National Mortgage A GN 726323
..3620AC-4G-6 [5.000% 09/15/39 ....eevvviiiiiriniiiiiiiiiiiiieeees | s . 07/01/2023 . | Paydown ... .... 8,666 ... 9,509 [.... .8,666 |.. . 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....cvvvvriiiiriniiiiiiiiiiiiieeeees | s . 08/01/2023 . |Paydomn ....cevunvvviiinnnnn Joevvninniieiiiins o, 4,26 |oeeeeeenne 4,26 |....ccoennnnn 4,708 |oeevennnnnns L3O T FO R (31 D) PO [ D) PO N L2 R R R R, 141 . 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....cvvvvviiiiriniiiiiiiiiiiiineeees | s . 09/01/2023 . |Paydonn .....euunviriiiinnnn Jevvnniinniiiiiins foeneens 4,961 [eeeeinenns 4,961 |enns 5,527 |oeeiiiinnnnns TT T R AR (1) F R (1) F R, LR 3 O O R 186 [. 09/15/2039 . [1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 07/01/2023 . |Paydonn ...ccvvunvvvvernnnnn Jevvnninnieiiiiinns foineneens 4,904 | 4,904 |............. 5,379 [ooiiiinnnnns [T~ R RN (72 D) F R (741 F R 4,904 | o s e 129 |. 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 08/01/2023 . |Paydonn ...ccvvunvvviiiinnnn Jevvnninnieiiiiinns fonieneens 3,877 foeeeiiinnnnns 3,877 |vveiinnns 4,258 |ooooiiinnnnns L3072 (VI FO R [Reic) TN FOU (R F R, LR 7/ PO O RN AR 116 [. 12/15/2040 . [1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ..covvvvniiiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn ....ceuunviriiiinnnn Jovinniiiniiiiiins feeneens 4,217 e 4,217 e 4,692 |.....coennenn LT 70 R RN (L5701 PR R [R<ICT0 1 PO N L3 U N O R, 144 ). 12/15/2040 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvviiiiiniiiiiiiiiiiieeeees | s . 07/01/72023 . |Paydomn ...cevvenvvriiinnnns Jovvnniininiiiiiines foeeeeeeeiinnns (0 I 101 [oeeeiiiiiiinnns 100 [ooeiiiiiiinnnns L O (S R S R (L O O N 4 |. 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvviiiiiniiiiiiiiiiiiieeees | s . 08/01/2023 . |Paydomn ...cevvenviviiinnnns Joevnninieiiiiiiines foeeneeeeeiinns 102 | (0720 F 101 [ O (S R A R 72 P N 4 |. 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiiiiiiiiiiiieees | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 102 [ (07250 F 101 [ 7 P O O R MR 72 P N 5 |. 02/15/2029 . |1.A ........
Government National
L. 36210E-FB-0 [4.000% 11/15/41 ..eeiiiiiiiiiiiiiiiiiiniecciii | s . 07/01/2023 . |Paydonn ....cevvnvvvieinnnnn Jevvnninnieiiiiins foieneneens 3,183 [ 3,153 [oiiiiiinnns 3,449 |.....coeneens TR U RN (227 ) F R (2270 F R L5 R N R RN 74 | 11/15/2041 . |1.A .......
Government National
L.36210E-FB-0 [4.000% 11/15/41 ..eeviiiiiiiiiiiiiiiiiececciii | s . 08/01/2023 . |Paydomn ....eeunnvvriinnnnns Jovvniiniiiiiiiiinens foeeeeeeens 17,477 |oooveennnnns 17,477 | 19,116 |oeeeeeneeee 18,821 [ooeeiiiiiiiines [ (1,344) | v (1,344) | s L L7 PO FOURR RN AR 466 |. 11/15/2041 . |1.A ........
Government National
.. 36210E-FB-0 [4.000% 11/15/41 ..oeviiiiiiiiiiiiiiiineecciii | s . 09/01/2023 . |Paydonn ....ceuuveriiiinnnn Joevvniinniiiiiiins feeneens 2,677 |fooeeiiinnnnns 2,677 |eernnns 2,928 |[..ooovinnnnns 2,883 |oiiiiiiiiiiiinn e (20157 1 PO R (2017 ) PR N 2T O R R AR 80 |. 11/15/2041 . |1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvivrniiiiiiiiiiiieeiiiiiinn | s . 07/01/2023 . |Paydomn ...ccvvenvviirnnnnn Jevininineiiiiiinns fovieneieiiinnns 88 [iiiiiiiiinns 88 | 90 | O O R RN O O N N 4 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvvvrnnniiiiiiiiiiieieiiiiie | s . 08/01/2023 . |Paydonn ...cevvunvririinnnn fovvnnininiiiiiins feeinnd L R O L1 I [ L O O R RN L O O RN 5 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvivrniniiiiiiiiiiiiieiiiiien | s . 09/01/2023 . |Paydonn ...covvunieriiiinnnn fevenninniiiiiiins feeinn Lo T [ [ L e O R N L O O RN 6 |. 04/15/2030 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvveiiiiiiiiiiiiiiiiiiiiiieiiinn | s . 07/01/2023 . |Paydoun ....covvnvvvviinnnns Jovvnninnniiiiniinns foeennnnn 12,897 012,897 [ 14,107 | 13,926 [ [ (1,080) [ e (1,080) [ e L2817 R AN R AR 301 |. 12/15/2041 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiiiieiiinn | s . 08/01/2023 . |Paydoun ...cevvunvvviennnnns Joevvnninineiiiininns foveenenn 1,248 [ 1,248 [ 1,365 | 1347 [ [ (100) [ e (100) [ e L R7Z:2- R E ) R AN 33 |[. 12/15/2041 . [1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiiiieeiinn | s . 09/01/2023 . |Paydoun ....ceeunveviiinnnns Joevvnninineeiininns foveeneennn 1,821 [0 1,321 [ 1445 | 1427 s [ (108) [ e (108) [ e L1721 RN EO R R RN 40 |. 12/15/2041 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...cvvvvvriniiiiiiiiinieiiiinies | s . 07/01/2023 . |Paydoun ...cevvenvvviennnnns Joevvnninnneneinnnns foveenen]d 171 L 171 L1182 e T4 [ [t () [ e () e e TATT [ o [ [l 48 |. 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvviviniiiiiiiiiiinieiiiniies | s . 08/01/2023 . | Paydown ... .1,276 .. . 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ..viivviiinniiiiiiniininiiinninns | nnnens . 09/01/2023 . |Paydomn ....ceeeniiiiiiinins fovenniniiiiiiiiinns Joviinninnnns 1,788 |oveeennnnnns 1,788 [.oiiiiennnns 1,805 |oeeiinnns 1,793 |oeeieiiiiiiins Joviininiiinnns (5) |veenniiiiinnnns Jovenniiiinnnnn [ES) 1 O FPTTTTOr 1,788 |oooeeiiiiiniinns fooenviiiiniiinns fooviiiiiiiins i, 94 |. 07/15/2027 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,470,048 1,470,048 1,585,851 1,574,178 (104,139) (104,139) 1,470,048 3,497 | XXX XXX
..452152-GC-9 [ I1linois St Taxable BABs  6.875% 07/01/25 . |....... . 07/01/2023 . | Call 100.0000 ..... [ooeeiiiiiiiiiiiiinn e 500,000 |....ceeenn 500,000 |........... 572,645 |........... 525,263 |oviiiiiiiinnns Jovnnnnnns (G157 ) ) PO R, (8,344) |vvvvvniiiiinn ovvininns 516,919 | e (16,919) |....... (16,919) [cueuvnnnenee 34,375 |. 07/01/2025 . [1.E FE .
Washington St Taxable Ser T 0.210% 08/01/23
L OB974E-TE-6 [ oeveeeniiiiiiiiei s | e . 08/01/2023 . |Maturity ....oocveiniiiinn Joviinniiiiiiiinnns foeeninnns 65,000 |[............ 65,000 |ieeeernns 65,000 |.ieeennnnnns LS00 O AP AP PPPPN FTTTTTppr 65,000 |.ieeeiiiiiiiins Jonniiniiiiins i o 137 |. 08/01/2023 . |1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 565,000 565,000 637,645 590,263 (8,344) (8,344) 581,919 (16,919) (16,919) 34,512 XXX XXX
Clark Cnty Nev Sch Dist Ref-Bldg-Ser C | |
..181059-TF-3 [5.000% 06/15/29 .....uiiieirnnniaaieernnnnnareeenee | nnees . 07/13/2023 . | Jefferies & Co Inc. ... |oeeeeiiieeeennnins Jounnnn 8,663,315 |[........ 8,315,000 |........ 9,828,226 |........ 8,806,259 |...evvvvniiirier foreees (86,898) |-vnuuereernennas fonnnnns (86,898) |-vvuuereereennns fornnnnns 8,719,362 |eevvuiiieeeeenn |oeeenes (56,046) |....... (56,046) |...nennnees 244,831 |. 06/15/2029 . |1.E FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 8,663,315 8,315,000 9,828,226 8,806,259 (86,898) (86,898) 8,719,362 (56,046) (56,046) 244,831 XXX XXX
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Alabama Federal Aid Hwy Fin Txbl-Ser B
..010268-CK-4 10.449% 09/01/23 ...cceeeeeeeiiieeiiiiiieieeeeeeeeee [ . 09/01/2023 . |Maturity . ... 90,000 ...90,000 ...90,000 |.... ..90,000 |.. . 09/01/2023 . [1.C FE .
..313205-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 07/01/2023 . | Paydoun ... ... 12,669 ... 12,669 ... 13,136 |.... .. 12,669 |.. . 08/01/2034 . [1.A ........
..313206-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 08/01/2023 . |Paydown ......cooevveiiiiins Joeniiiniiiiis e 9,962 .... 9,962 ...10,329 |.... ...9,962 |.. . 08/01/2034 . [1.A ........
..313205-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 09/01/2023 . | Paydoun ... ... 13,877 ... 13,877 ..14,389 |.... .. 13,877 |.. . 08/01/2034 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 07/01/2023 . | Paydoun ... ....32,542 ... 32,542 ..32,542 |.. . 10/01/2035 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 08/01/2023 . | Paydoun ... . 10/01/2035 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 09/01/2023 . | Paydoun ... . 10/01/2035 . [1.A ........
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... [....... . 08/01/2023 . | Paydoun ... . 03/01/2053 . [1.A ........
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... [....... . 09/01/2023 . | Paydoun ... . 03/01/2083 . [1.A ........
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 07/01/2023 . |Paydown . 09/01/2052 . (1.
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 08/01/2023 . |Paydown . 09/01/2052 . (1.
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 .. 09/01/2023 . |Paydown . 09/01/2052 . (1.
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 . . |. 07/01/2023 . | Paydown . 12/01/2035 . (1.
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 . . |- 08/01/2023 . |Paydown . 12/01/2035 . (1.
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 09/01/2023 . | Paydoun ... . 12/01/2035 . (1.
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/36 ......... [.ceeen . 07/01/2023 . | Paydoun ... . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 .......c. [.eeeenn . 08/01/2023 . | Paydoun ... . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/36 ......... [.ceeen . 09/01/2023 . | Paydoun ... . 12/01/2035 . [1.A ........
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 07/01/2023 . | Paydoun ... . 06/25/2046 . [1.A ........
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 08/01/2023 . | Paydoun ... . . 06/25/2046 . [1.A ........
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 09/01/2023 . | Paydoun ... ...(1,952) |. . 06/25/2046 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
LR Y U T L7 YK U [P . 07/01/72023 . |Paydoun ......cooeviiiiniins Joeeiniiieiines e, R,941 | 2,941 | 31,026 |............ SULATT | | LI O e < O - O P S N 240 |. 07/15/2031 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L 3137AU-RC-5 | 07/15/31 v [ . 08/01/2023 . |Paydoun ......ccoeviieiiiins Joeeeiiiiiiiies e 23,512 |........... 23,612 |oeeiiiens 2,146 |............ 2,468 |ooeeeiiiiiiiees e L e . 2 3 O O S N 196 [. 07/15/2031 . |1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L B13TAURC-5 [07/15/31 oot | e . 09/01/2023 . |Paydown .. . 07/15/2031 . [1.A .......
Freddie Mac Series
CS13TFA-XN=3 | 06/15/46 e [ . 07/01/2023 . | Paydown . 05/15/2046 . [1.A ........
Freddie Mac Series 4698 Class HP  3.000%
CS13TFA-XN=3 | 06/15/46 e [ . 08/01/2023 . | Paydoun ... . 05/15/2046 . [1.A ........
Freddie Mac Series
LS13TFA-XN=3 | 06/15/46 e [ . 09/01/2023 . | Paydown . 05/15/2046 . [1.A ........
Freddie Mac Series 4904 Class CA  3.000%
PN K75 ) A LUV Y U [P . 07/01/2023 . | Paydoun ... . 08/15/2057 . [1.A ........
Freddie Mac
PN K75 ) A LUV Y U [P . 08/01/2023 . | Paydown . 08/15/2057 . [1.A ........
Freddie Mac Series 4904 Class CA  3.000%
PN K75 ) o 11T Y U [P . 09/01/2023 . | Paydown . 08/15/2057 . [1.A ........
Federal National Mtg Assoc AS7843  3.000%
L. 3138WH-ID-0 ] 09/01/36 ovvvvvvviiiiiiiiiiiiiiiiieicieeeeeeeeeeeeees [ . 07/01/72023 . |Paydoun ......ccooeveiiiiins Jonniiiiiiines e, 16,707 |............ 16,707 |ovevvveenns 17,652 |............ 17,590 |oevevieiiiiiiins o, (883) [cevvvvvrnrnnnnnn forreeeinnns [£:1:K) 1 O AN L P N 202 |. 09/01/2036 . |1.A ........
Federal National Mtg Assoc AS7843  3.000%
L. 3138WH-ID-0 ] 09/01/36 oevvvvvviiiiiiiiiiiiiiiiiiiiiieeieceeeeeeees [ . 08/01/2023 . |Paydoun ......coooveieiiiins Joeniiiiiiiinns e 12,882 |............ 12,882 |............ 13,610 [oevvenenee 13,963 |oovvieiiiiiiiins e, (120 T RSN (120 T AN 12,882 |ovvvvvvviiiiiins fonniiiiiiiiis o 258 |. 09/01/2036 . [1.A ........
Federal National Mtg Assoc AS7843  3.000%
L. 3138WH-ID-0 ] 09/01/36 oevvvvvviiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeees [ . 09/01/2023 . | Paydoun ... - (127) ). (127 . 09/01/2036 . [1.A ........
..31400G-XH-5 |Fannie Mae FNMA # CAB779F  2.000% 02/01/51 |....... . 07/01/2023 . | Paydoun ... ... 36,605 |. . 36,605 |... . 02/01/2051 . [1.A ........
..3140QG-XH-5 |Fannie Mae FNMA # CAB779F  2.000% 02/01/51 |....... . 08/01/2023 . | Paydoun ... ... 21,165 | . 21,165 |... . 02/01/2051 . [1.A ........
..31400G-XH-5 |Fannie Mae FNMA # CAB779F  2.000% 02/01/51 |....... . 09/01/2023 . | Paydoun ... .. 10,630 | . 10,630 |... . 02/01/2051 . [1.A ........
..3140X7-PU-7 |Fannie Mae FM4034 2.500% 08/01/35 ... f.oeen.. . 07/01/2023 . |Paydown ...oovvvveeeeeeeenes Jovveeeeeeeeeeeeeeens Jeveeeenn 11,296 i 11,2956 e 11,940 i 11,887 [ o (5 |evvvverereieiiee fovvinnnnnns (591) . 08/01/2035 . [1.A ........
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..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 .. [ IR . 08/01/2023 . | Paydoun ... ... 10,678 ...10,678 L 11,287 ... (559) |... ..10,678 |.. . 08/01/2035 . [1.A ........
..3140X7-PU-7 [Fannie Mae FM4034  2.500% 08/01/35 .. [ U . 09/01/2023 . | Paydown ... ... 20,890 ...20,890 ...21,984 |.... . (1,004) [... . 08/01/2035 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNMA # FMO441F  2.000% 04/01/51 |....... . 07/01/2023 . | Paydoun ... ... 97,401 . 04/01/2051 . [1.A ........
..3140XD-P3-4 [Fannie Mae FNMA # FM9441F  2.000% 04/01/51 |....... . 08/01/2023 . | Paydown ... ... 85,564 . 04/01/2051 . |1.A ........
..3140XD-P3-4 |Fannie Mae FNMA # FMO441F  2.000% 04/01/51 |....... . 09/01/2023 . | Paydoun ... .. 138,539 . 04/01/2051 . [1.A ........
..3140XK-GX-2 [Fannie Mae FNMA # FS3813F  4.500% 11/01/52 |....... . 07/01/2023 . | Paydown ... .. 126,774 . 11/01/2052 . |1.A ........
..3140XK-GX-2 |Fannie Mae FNMA # FS3813F  4.500% 11/01/52 |....... . 08/01/2023 . | Paydoun ... .. 61,500 . 11/01/2052 . [1.A ........
..3140XK-GX-2 [Fannie Mae FNMA # FS3813F  4.500% 11/01/52 |....... . 09/01/2023 . | Paydown ... . . 1170172052 . |1.A ........
..31418E-JF-8 |Fannie Mae FNMA # MA4761F  5.000% 09/01/52 |....... . 08/01/2023 . | Paydoun ... .108,499 |.. . 09/01/2052 . [1.A ........
..31418E-JF-8 |[Fannie Mae FNMA # MA4761F  5.000% 09/01/52 |....... . 09/01/2023 . | Paydown ... .... 100,089 100,089 |.. . 09/01/2052 . [1.A ........
Houston TX Arpt Sys Revenue Taxable Ref Sub
.. 442349-ER-3 [Ser C  2.235% 07/01/29 . R ISR . 07/19/2023 . | Call 89.6150 ... |oeeeiiiriiiininns [e0enn6,192,397 [l 6,910,000 |........ 6,910,000 |........6,910,000 |...ccoeeeriiinns Joriiiiiiiiiiins fovnniiiiiiinens fovviiiiiiiniien Lo o 6,910,000 |.ooeeveriiiiiins fovviiiiiiiiiinns feiiiiiiiiiinn o, (555,443) |. 07/01/2029 . [1.E FE ....
Houston TX Utility Sys Revenue Ref-Firs
..44244C-GS-0 [Lien-Ser B 5.000% 11/15/34 ....ovvvviivnnnes | unnnnns . 07/07/2023 . |Mesirow & Co. ..oocevvvnnn Jovvvvnnnineninnnnnns founen 15,771,300 |....... 15,000,000 |....... 18,245,560 |....... 16,282,100 |....cceeeeeeeens |oeees (166,398) |..ooeeeeeeeeeens |oeees (166,398) |..ooeeeeeeeeeees |oeeens 16,115,702 |..ooovveeeniinns |onnns (344,402) |...... (344,402) |........... 491,667 |. 11/15/2034 . |1.C FE ....
LOS ANGELES CA DEPT OF WTR & P 5.281%
L 544525-NX-2 [07/01/23 ovveeiiiiiiiiiiiiiiiien e | s . 07/01/2023 . |Maturity .... ... 55,000 ...55,000 ...59,380 |............56,299 |.... ....(1,200) |. ..55,000 |.. . 07/01/2023 . |1.C FE ....
Maryland St Dept of Transportn
..57421F-AA-5 [BDS 2021 0.361% 08/01/23 ....eevees [ oennene . 08/01/2023 . |Maturity ...ocoovvviviiiies Jovvniniiiiiiiiinnes foeeeeneens 90,000 |............ 90,000 |oeeerunnnnnn 89,886 |....uuunnnn. 89,968 |.....cooovvvenr forriiiininnns FC 72 IO AN [ IO RN LU 0 Y S RN 325 |. 08/01/2023 . |1.F FE ....
MASSACHUSETTS ST SPL 0BLG REVE TAXABLE BDS Redenption 100.0000
..576004-HG-3 (2022  4.110% 07/15/31 ..ovvviviiiiniiiniiiiiinn | s L 07/18/2023 . | eeveeeeiiiieeeeeeeiieeees i e 1,060,449 |........ 1,060,449 |........ 1,035,096 |........ 1,035,198 |oovvveviiiiinn Jovnennnns 25,251 |oviiiiieniiien e i) I U RPN I Y S N 38,136 |. 07/15/2031 . |1.A FE ....
OAKLAND CALIF REDEV AGY TAX ALLOC BDS Redenption 100.0000
..672321-JJ-6 |COLISEUM R 2006B  5.537% 09/01/35 .....cevvvvs | uunnnns . 09/01/2023 . | eevenieiiiiiieeeeieiieeees v e 910,000 |.......... 910,000 |.....eeeens 951,951 |.........es 950,764 [.vvvvvniiiiinns s (40,764) |ovvvvvverennnnnn fornnnns (40,764) |oevvvvveriinnnns forninnnnns 910,000 |eevvvvviriiiies fovvverreieniiens foviiiiiiiii o 50,387 |. 09/01/2035 . |1.E FE ....
Pennsylvania St Indl Dev Auth Taxable-Ref- Redenption 100.0000
..709193-LY-0 [Econ Dev ~ 3.556% 07/01/24 .......evvvvvvvvnnnns | unnnnns RVTZA0R VP07 R USROS FRRRRRRR RN 2,297,000 |........ 2,297,000 |........ 2,297,000 |........ A7 1) O R R RN ) O O 81,681 |. 07/01/2024 . (1.E FE ....
Pennsylvania St Univ Taxable Ser D 1.353%
.. 709235-82-2 09/01/23 ... R IR . 09/01/2023 . |Maturity .... ... 60,000 ...60,000 ...61,272 |............60,410 |.... ..60,000 |.. . 09/01/2023 . (1.C FE ....
Phoenix AZ Civic Impt Arp
..71883-JD-7 [Lien  5.000% 07/01/30 .....ccvvvunvvvrvvnnnnnnns | unnnnns . 07/01/2023 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 8,500,000 |........ 8,500,000 |........ 9,607,580 |........ 8,581,158 |..ccoeeeeeeneens s (81,188) [eevvvervriiiinnn fevnans (81,188) |eevvvvreviiiinns fernnnans 8,500,000 |..eeevviiiieinns fevviiiiiiiiiiens feviiiiiiiiiiinn o 425,000 |. 07/01/2030 . |1.D FE ....
Port Auth NY & NJ Txble Consolidated Nts Ser
.. 733581-4V-3 [AAA  1.086% 07/01/23 ....oovvvnviviiininniiiiinn | ennnns . 07/01/2023 . |Maturity .... .. 375,000 375,000 380,528 |...........376,462 |.... ... (1,462) | . (1,462) |... .375,000 |.. ..4,073 |. 07/01/2023 . [1.D FE ....
Port of Morrow OR TXBL-Bonnevi
L T3ATAT-AJ-9 [#3  3.007% 09/01/23 .oevvvvniiiiiiiiiiieiiiiiins | s . 09/01/2023 . |Maturity ...ooooovviiinins Joovvnniiniiiiiiins s 135,000 |........... 135,000 |........... 143,583 |....oveeens RETAV 2 R R (2,492) [ovvnniiies oo (2,492) [evnnnnniiins Joeeeeeenns R O O N N 4,181 |. 09/01/2023 . [1.C FE ....
San Francisco City & Cnty Wir Taxable Ref Ser Redempt ion 83.3140
L T977T1F-BG-1 [EFGH  2.288% 11/01/33 .ovvviiiiiiiiiiiiiiiiins | s . 08/10/2023 . | eevenieiiiiiiieeeeiiiineees i e 924,785 |........ 1,110,000 |........ 1,110,000 |........ 1,110,000 [o.evvvevvrnnnnnn foeennn [RESIVALS)N RO RV [QESIVALVH R 924,785 [ovvvvvvvvnininnn foviiiins e e 19,683 |. 11/01/2033 . [1.D FE ....
Virginia State Public Sch Auth  5.000%
L 92817T-FH-4 [08/01/23 ..uvvuiiiiiiiiiiiiiiiiiiiininiiiiiinnieiees | neeees . 08/01/2023 . |Maturity ...oooovvviinninns Jovvinniininiiiiiinns Jovunnnnns 220,000 |........... 220,000 |........... 262,559 |........... 223,942 |oovvvviiiiiiiinn foiinnnns (3,942) [ foreeenns (3,942) oo foeeeennd 220,000 foooeeeieiiiiinns o e eviiiiieens 11,000 |. 08/01/2023 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 39,690,832 39,822,350 44,117,451 39,099, 130 (319,942) (319,942) 40,752,837 (344,402) (344,402) 603, 152 XXX XXX
Access to Lns Student Ln Corp Series 10-I
..004320-CU-1 |Class A3 6.113% 04/25/37 ...coovvvvvvrennnnnnns [ eenenn . 07/25/2023 . |Paydoun ........oooeeiiiiins foneiiiinnnnns e, 12,344 |oooeeees 12,344 |............ 12,415 |l 12,302 [oooiiiiiiies oo () ) SRR R () ) SRR R 12,344 | s e e, 525 |. 04/25/2037 . |1.A FE ....
..04621X-AH-1 [Assurant Inc  4.200% 09/27/23 ........ccvvvues | unnnns . 09/27/2023 . Maturity ...oooovvvniininns Jovviniinniiiiii e 1,951,000 |........ 1,951,000 |........ 1,941,733 |........ 1,949,502 [...ocvvvveiinnnn fooviinnnnn 1,48 [ feiiiinnns L. I PO N I N Y S N 81,942 |. 09/27/2023 . |2.B FE ....
Redemption 100.0000
..056091-AA-1 [BX Trust Series 2022-IND  6.822% 04/15/37 . |....... L 07/17/2023 . | eeeeeeeeeeiieeeeeceieeeees i e 280,904 |........... 280,904 |........... 280,105 |..oeeennnns 280,348 [....ccovvnninees forriiiiinnns L5331 R A [T R FR 2 O P 10,335 |. 04/15/2037 . [1.A ........
..06406F-AD-5 |Bank Of Ny Mellon Corp ~ 2.200% 08/16/23 .... |....... . 08/16/2023 . |Maturity .....oeveveeennnnn Jooveniiiiiiiis e, 841,000 |.......... 841,000 |.......... 880,367 |........... 847,135 [oveeniiiiiiinn oo (6,135) |.eeveeeieiiiiies v (K<) A 841,000 |ooevvviiiiiiins feeveeiiiiiiiiens feiiiiiiiiii o 18,502 |. 08/16/2023 . [1.F FE ....
Bank Series 2018-BN10 Class XA  0.835%
..065404-BF-1 | 02/15/61 .ooovvvviiiiiiiiiiiiiiiiiiiiiicciiiieieeeens [ . 07/01/2023 . |Paydoun .....cooovvvviinnies |oviiiiiiiiiiiiins o e e 2,668 |............. 1,845 | | (1,345) |ooeeeiiiiiiiens v [RIZ<) 1 PO FORPPP FURRPTTRRTRPR TR R R 190 . 02/15/2061 . |1.A FE ...
Bank Series 2018-BN10 Class XA  0.835%
..065404-BF-1 | 02/15/61 .ooovvviiiiiiiiiiiiiiiiiiiiiiiieiiiieeeeeens [ . 08/01/2023 . |Paydoun ......cooeeveiiiiins |oviiiiiiiiiiiiins o e e 2,487 |l 1,253 | s [QIK) 1 PO N (1,253) |eeeeeeiiiiiiies feeeeieiiiiiiiiiieees feveiiiiiiiiieee o fo 206 |. 02/15/2061 . [1.A FE ....
Bank Series 2018-BN10 Class XA  0.835%
..065404-BF-1 ] 02/15/61 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees [ . 09/01/2023 . |Paydown .......ooeeeeeiiiens Jooveeiiiiiiiiiiiinns Joveeiiiiiiiiiss Joeeeeeiiiiiiiiiien: feeeeeeeeens 2,49 |............. 1,268 |ooveeeieiiiiiine foveenns (1,258) |oeeeeeiiiiienns foveennes (1,258) |.oeeeeeeeiiiiees eveeeieiiiiiiiiiines foeeennnnnnnnnne fovviiiiiiiiiiins o o 236 |. 02/15/2061 . [1.A FE ....
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Bank Series 2019-BN19 Class XA  1.078%
..06540W-BH-5 [08/15/61 ....coevvviiiiiiiiiiiiieeccciiieeeeceiiien | s . 07/01/2023 . |Paydonn ...cevvvnvvriinnnn Jevrnininiiiiniinns foviennieiiiiiins o [, 3,828 |eeiiinnnns PR T AR (25570 ) R RN {228 R O O ) AN 283 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.078%
..06540W-BH-5 [08/15/61 ....coeivviiiiiiiiiiiiieecceiieneeceiiien | s . 08/01/2023 . | Paydown ... 2,360 ... ... (2,360) |. . (2,360) [... . 08/15/2061 . |1.A FE ....
Bank Series
..06540W-BH-5 [08/15/61 ....ceevvviiiiiiiiiiiieecciiieeeecciiin | s . 09/01/2023 . |Paydonn ...cevvuniriiiinnnn fevvninineiiiniinns fovieneeeiiiiis e [ 3,551 [oviiiiinnnns P 1 R R (2,369) |eevvnnniininnnn Jovnnnnnns {72861 N Y O N N S AR 344 |. 08/15/2061 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.727% 04/10/51 ...oovvvvvnniiiiiiiiiiniiiins | s . 07/01/2023 . |Paydonn ...cevvenvvviiinnnns Jevvnininiiiiiiinns fovieniiiiiiiiins o [ 2,009 |ieeeeinnnns 1,186 [ooeeiiiiiiienes s (1,186) [oneevvinnnnns foreees (001 1) N R R R R RN R, 181 [. 04/10/2051 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.727% 04/10/51 ...oovvvvvniiiiiiiiiiniinins | s . 08/01/2023 . |Paydomn ...cevvvnvviiiinnns fevvniiniieiiiiiinns fovienieiiiiiins o [ 1,856 |ovueiinnne 1,05 |oveiiiiiiiies s (1,095) |oevvvenniiiiinn Joveennnn {00025 N O O N N R AR 195 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.727% 04/10/51 ...oovvvvvnniiiiiiiiiiniiiins | s . 09/01/2023 . |Paydonn ...cevvuniriiiinnnn fevvninineiiiniinns fovieneeeiiiiis e [ 1,863 |oveeiinnnns I (/O R AR (1,100) fonnieviininenns forenees {001 (00 Y R R R R R, 224 . 04/10/2051 . [1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.161% 08/15/52 .....evvvvvvvinnnnnnns | unnnnns . 07/01/2023 . |Paydonn ..cevvenvveriinnnns Joevinininiiiiiiinns foreinieiiiiiis o [ £ 3 R LT O R [T F R L O O O N A 59 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.161% 08/15/52 .....evvvvvivinnnnnnns | unnnnns . 08/01/2023 . |Paydomn ..ocevvunvviriinnnns Joevvnininiiiiiinns foreiniiiiiiis o [ [S1<1C PO L3 LT R A X)) FO R L) O O O N A 64 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.161% 08/15/52 .....ovvvvvvvinnnnnnns | unnnnns . 09/01/2023 . |Paydomn ...cevuunveiiiiinins Jevnnininiiiiiinns foreeneeiiiiiis o [ 15151 PO L[ R A (3157 1 PO R {3 () N O R R R 72 | 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.679% 01/15/51 ..oovvviviniiiiiiiiiinieiins | s . 07/01/72023 . |Paydoun ...cevvenveiriinnnns Joevinininiiiiiinns foreiniiiiiiiiis o [ 555 [oeeiiiiiiiinnns A2 FUU R [( AL FO LT O O O N A 45 |. 01/15/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.679% 01/15/51 ..oovvivriniiiiiiiiiinieiins | s . 08/01/2023 . |Paydomn ...cevvvnvvvriiinnnn fevvninineiiiniinns fovieniiiiiiiins o [, 1,696 |oeveeeiiiinnnns oL R A (£ R R L7 N O N R AR 163 |. 01/15/2061 . |[1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.679% 01/15/51 ..oovviiriniiiiiiiiiiinieiins | s . 09/01/2023 . |Paydoun ...ccvuenveriiiinins Jevnnininiiiiiinns foreineeiiiis e [ 1T/ R A 0 R R [72e ) FRR F {1720 8 O O N A 57 |. 01/15/2061 . |[1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [6.429% 10/25/56 ......cevvvvviiiinniniiiiiiiiniinees | s . 07/25/2023 . |Paydonn .....euvvvviiinnnns Jovvnnininniiiiiinens foenieeeens 12,000 |...ocovnnens 12,009 |oevvennnnns 12,005 |oeeveennnnns L2 0 R LT PO RN [T P A /20T O N N AR 407 |. 10/25/2056 . |1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [6.429% 10/25/56 ......cevvnvviiiinniniiiiiiiiniinees | s . 08/25/2023 . |Paydomn .....eueeviiiinnnns Joenniiniiiiiiinens feeeeeeens 20,456 |..eeeennnnn. 20,456 |.......oeen. 20,449 |............ {15 I P E (I PO RN [ PP A AV T 2 U R R R 802 |. 10/25/2056 . |1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [6.429% 10/25/56 ......cevvnviiiiinniniiiiiiiiiiinens | s . 09/25/2023 . |Paydonn ......eevveriiiinnnn Jeviniinnniiiiiins e 8,721 |[ooiiiinnnnns 8,721 | 8,718 [ 8,719 | v /2 PO RN /2 PO F L= 072 R O R R NN 390 |. 10/25/2056 . |1.A FE .
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...evvvvvvvvniniiiiiiiines | s L 0770172023 . | eeveeeeeeiieeeeeeeieeeees i e 67,699 |[............ 67,699 |............ 73,872 |ovviinnnnns 70,956 |.oovvvveniiiiinn Joerennnnn (<1751 P R, [R5 PR A (711 R R ) R R, 1,272 |. 08/15/2050 . |1.A ........
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...ovvvvvvvvniniiiiiiiiines | s . 08/01/2023 . | .evnneeeeiiiiiieieeiiiiieeeees i feeeeen 63,879 [............ 63,879 |[............ 69,703 |............ 66,952 |.oiviiiiiiiiinn oeeennnn (3,072) |oevvvenniiiiinn Joveennnn (3,072) |vvveneiiiinnn Jevnneeneens (TR 74 R FOPRR R RN R, 1,371 |. 08/15/2050 . |1.A ........
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...ovvvvvvvvniniiiiiiiiines | s . 09/01/2023 . | .eeenieiiiiieeeeeiiieeeees i feee 64,127 |............ 64,127 |........eeet 69,974 |............ 67,212 | e (3,084) |.eevvenniiiiinn Jovennnnn (3,084) |evveniiiiiinn Jevnneneens (L - ) R R 1,549 |. 08/15/2050 . |1.A ........
CFCRE Comn Mor tgage Trust Series 16-C7 Class Redemption 100.0000
..12532B-AB-3 [ASB  3.644% 12/10/54 ... [ U L 07/01/2023 .| .eeieiiiiiiieien e ... (4,400) . . (4,400) [... . 12/10/2054 . |1.A ........
CFCRE Comn Mor tgage Trust Series 16-C7 Class Redemption 100.0000
. 12532B-AB-3 [ASB  3.644% 12/10/54 c..vveieeinciiiceriieins | evne L 08/01/2023 . | evuveiieeirreeinieinieins [ e 28,313 [oorinne 28,313 | 30,901 [ooeeenene 29,826 v [ (1,512) [erercrens e (1,512) [ooeernine [ 28,313 | [ oo e 688 |. 12/10/2054 . |1.A ........
CFCRE Comm Mor tgage Trust Series 16-C7 Clas Redenption 100.0000
..12532B-AB-3 [ASB  3.644% 12/10/54 [ U . 09/01/2023 . . - ... (1,519) [. . (1,519) [... . 12/10/2054 . |1.A ........
.. 125523-AF-7 [Cigna Corp ~ 3.750% 07/15/23 ....ceeevrvneeeeeee | s . 07/15/2023 . |Maturity . eeennnn.. 216,876 ... eeeennn (2,876) | ieeeennn (2,876) ... . 07/15/2023 . |2.A FE
.. 125523-AF-7 [Cigna Corp ~ 3.750% 07/15/23 .....ccevvvvenvenees | unnnns . 07/15/2023 . |Maturity ....ocoovveeneees Jovviniiinniiiiinnns eeeen.... 382,000 |...........382,000 |...........415,223 |........... 387,134 [ i [ET <) PR R, (5,134) . 07/15/2023 . |2.A FE
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 [0.952% 03/10/48 .....evvvrviiiiiniiiiiiiiiiinieeees | s . 07/01/72023 . |Paydonn ...cevvvnvvviiinnnn fevvnininiiiiiiinns foviiniieiiiiiins o [ 4,204 |.....coeennn 1,122 | o (G123 P N {01 72 O O N S AR 318 |. 03/10/2048 . |1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 [0.952% 03/10/48 ....oevvvrviiiiiiiiiiiiiiiiiiiieeees | s . 08/01/2023 . |Paydomn ...ccvvvnviviiiinnn fevvninnieiiiniinns fovienieiiiiiiins o [, 3,991 [ooiiiinnnnns 1,066 [oooveeeeennienns forrenes (1,086) [ooeeveenennes forreees [0 0LCIC) N Y O R R R R, 350 |. 03/10/2048 . |1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 [0.952% 03/10/48 ....oevvvviiiiiniiiiiiiiiiiiiieeees | s . 09/01/2023 . |Paydomn ...ccvuunviriiinnnnn fevvniinineiiiniinns foviennieiiiiinns o [, 4,006 |.covunnnnnns 1,070 [ooeevviiiiienns o (1,070) feunivviinienns forenees (1,070) [ornneiriiininns fooereeriniiiinineees foovvviis [ [ 399 . 03/10/2048 . [1.A FE .
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 [Class XA 0.948% 04/15/50 ........ccooeviviinnnn | unnnnns . 07/01/2023 . |Paydomn ...eevveniiiiiinnnns foovvnninnnniiiniinns foviiniiiiiiiiiines foriiniiiiiiiiininies forreieiiinen, 2,956 [t 536 |iiieeeiiiiiiinn Joreennnnnns (536) |.evvvvvnniiniine Jovvunnnnnns [ N P P [T FTTTTTUUUPPTIIN 222 |. 04/15/2050 . [1.A FE .
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Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 [Class XA  0.948% 04/15/50 .........covvvvvinnnn | uunnnns . 08/01/2023 . |Paydomn ...cevvvnvviiiinnns fevvniiniieiiiiiinns fovienieiiiiiins o [ 2,79 oo L1070 R F [£S1070 1 PO {5107 N Y N R R R R 244 . 04/15/2050 . [1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 [Class XA  0.948% 04/15/50 .........eoovvvvvinnnn | unnnns . 09/01/2023 . | Paydown ... ... 2,804 ... . 04/15/2050 . |1.A FE ....
CELANESE US HOLDINGS LLC SR NT 5.9%24 Redenption .
..15089Q-AR-5 [5.900% 07/05/24 .....evvvrvviiiiniiiiiiiiiiiieeees | s L 08/25/2023 . | eenieeiiiiiieeeeeeenieeeees | [ 9,999,200 |...... 10,000,000 |........ 9,998,700 |........ 9,998,842 [...ooovvvvininns forriiiiinnns T 0 R E 1 0 U FN 9,999,200 [....covvvviienr fooriiiiniiis e s 657,194 |. 07/05/2024 . |2.C FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA  1.151% 04/10/48 ..........cccee | eunnnns . 07/01/2023 . |Paydonn ...cevvenvvviiinnnnn fevvniniieiiiniinns foveiniiiiiiiinnes foeeiiiii [, (10722 3 F 1,363 |oeeeiiiiiiinis Joeennns (1,363) |+evvvnnniiiinnn ovvennnn [R5 R P R N N AR 458 |. 04/10/2048 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA  1.151% 04/10/48 ..........cceee | uunnnns . 08/01/2023 . |Paydomn ...cevvvnvvriiiinnnn fevvnininiiiiiiinns fovienieiiiiiis o [, 5,683 |eevinnnnnns 1,286 |oeveeiieiiinnns Jovnnnnns [ 25157 1 SR AR [ 721 N R S R R R R, 500 |. 04/10/2048 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA  1.151% 04/10/48 .........ccceee | uunnnns . 09/01/2023 . |Paydomn ...ccvvunviviiiinnnn fevinininiiiiiiinns foriinnieiiiiiis o [ 5,704 |ooveiennnnnns 1,200 |oveiiiiiiinns Joeennns (1,290) |+evvvenniiiiinn Joveennnn {08120 N O O O N R AR 569 |. 04/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 [1.222% 02/10/48 .....evvvvvviiiiniiiiiiiiiineeeees | s . 07/01/72023 . |Paydomn ...cevvenvvviiinnnns Joevnninnneiiiiiiinns foreneniiiiiis o s 13,737 |oveeeinns 2,738 |oeveeiiiiiiiinn oeeennnn (2,738) |evvvennieiiinn ovennnnn (- P FOUR U (U R AR, . 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 [1.222% 02/10/48 .....ovvvvvviiiiniiiiiiiiiiiiieeees | s . 08/01/2023 . | Paydown ... 2,595 ... ....(2,5%) |. ..(2,59) [... . 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series
..200474-BD-5 [1.222% 02/10/48 .....ovvvvviiiiiiiiiiiiiiiiieieees | s . 09/01/2023 . | Paydown ... 2,605 ... ... (2,605) . . (2,606) [... . 02/10/2048 . |1.A FE ....

. 08/09/2023 . |1.F FE ...

..22550L-2F-7 |Credit Suisse New York  0.520% 08/09/23
DBGS Mortgage Trust Series 2018-C1 Class XA

08/09/2023 . |Maturity .. ..375,000 |..

..23307D-BB-8 |0.325% 10/15/51 .ooeoueeiiiiieeiiiieeeeeeiiiees [ eeeeens . 07/01/2023 . [Paydomn ....oooeeveeeeeiiis fooreiiiiiinieiii [ e (i3 RN 355 [eeeriiiiiiieees [oieeeees (355) [eeeeeeieiiins oo (355) [eveeeeieiiiinns Joeeiieeeeeeeiiee oo o e e 49 |. 10/15/2051 . |1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA

..23307D-BB-8 |0.325% 10/15/51 .oooouiiiiiiieeiiiieeeeeeiiiees [ eeeeens . 08/01/2023 . [Paydomn .....ooeeieeieiiiis fooreeiiiiiieieiii [ e 690 [ceveeeirinnns L FOURRRURUPUUT RRRT (394) [oeveeeeiiiiins oo (394) [eeeeeiiiiins oo e o e e 65 |. 10/15/2051 . [1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA

..23307D-BB-8 |0.325% 10/15/51 .ooevieiiieiieeiiiieeeeeeiiiees [ eeeeens . 09/01/2023 . [Paydomn .....ooeeeeeieiiiis fooreiiiiiieeeiii [ e T84 s 425 |ooeiiiiiiieees o (425) [eeeeeeiiiins oo (425) [.eeeeeiiiiiins oo oo o e e 82 |. 10/15/2051 . [1.A FE ....
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion 100.0000

..23312V-AD-8 |Class ASB  2.756% 08/10/49 .......eoevevvvunns | eveenn L 07/01/2023 . [ .eveeiieiiiiiiiee e , , , 284 | e (21 | e (214) . 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redemption

..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........cceverivunns | eveenn . 08/01/2023 . [ .eveeiiiiiiiiiie e , , , B33 | [ (168) | [ (166) . 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redemption

..23312V-AD-8 |Class ASB  2.756% 08/10/49 ......ceoevervvunns | veenn . 09/01/2023 . [ .evveieeiiiiiiie s , , , B8I7 | o (282) | [ (232) . 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series 2016-C3

..23312V-AG-1 |Class XA  1.564% 08/10/49 ........cccveevervis | evnens . 07/01/2023 . |Paydoun ... .. (21,759) ... . 08/10/2049 . [1.A FE ...
Deutsche Bank Comm Mtg Trust

..23312V-AG-1 |Class XA  1.564% 08/10/49 ........ccoveeeeriis | eveens . 08/01/2023 . [Paydomn .....ooeeeeereiiiis feoreeiiiiiieeniii [ e 030860 [ 1,250 [ e (1,250) [ s (1,250) . 08/10/2049 . [1.A FE ...
Deutsche Bank Comm Mtg Trust Series 2016-C3

..23312V-AG-1 |Class XA  1.564% 08/10/49 ........cccveevervis | eveens . 09/01/2023 . [Paydomn .....oocueeeeenriin fooreeiiiiieiieiins foeeiis e 45174 15,866 [ | (15,866) [ | (15,866) . 08/10/2049 . [1.A FE ...
Citigroup Comm Mtg Trust Series 2016-P4 Class

.. 20420E-AF-8 | XA 2.049% 07/10/49 .....occeiiiiiiiiiiiiienies [ e . 07/01/2023 . [Paydomn .....ooeeveereeiiie fooreeiiiiiiieeii [ e 11,991 | AT75 |ooeeiiiiiees o (4,775) |- e [t (4,775) . 07/10/2049 . |1.A FE ...
Citigroup Comm Mtg Trust Series 2016-P4 Class

.. 20420E-AF-8 | XA 2.049% 07/10/49 .....occuiiiiiiiiiiiiieeeies [ eeens . 08/01/2023 . [Paydomn .....coeeveereiinis fooeeeiiiiiiieeii [ e 1,16 [oeeenneees 4827 | e (4,427) |.eoeiiieeees [ (4,427) . 07/10/2049 . |1.A FE ...
Citigroup Comm Mtg Trust Series 2016-P4 Class

.. 20420E-AF-8 | XA 2.049% 07/10/49 .....occviiiiiiiiiiiiiienees [ e . 09/01/2023 . [Paydomn .....ooceeveerieiiis fooreiiiiiiiieeii [ e 11,163 [oeeeennees 4445 | e (4,445) ..o e (4,445) . 07/10/2049 . |1.A FE ...
Ford Credit Auto Owner Trust 2018-2 A Redempt ion 100.0000

.. 34528H-AA-2 | 3.470% 01/15/30 .. [ U L 07/15/2023 . [ eveeieeiiiiiiieeeeeiiieees [ [20000..2,224,000 [......... 2,224,000 |........2,397,958 |........2,314,919 [...........o | (90,919) |. .. (90,919) |... . 01/15/2030 . [1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26

..36250H-AG-8 |Class XA  1.060% 11/10/47 ......ooevviiccunnnns | eveeens . 07/01/2023 . [Paydomn ....coooueveerinein fooreeeiiiiiiiiins o e [ 14,385 [ 02,863 [ | (2,863) |..cveeeeeeies [t (2,863) . 11/10/2047 . |1.A FE ...
Gs Mortgage Securities Trust Series 2014-GC26

..36250H-AG-8 |Class XA  1.060% 11/10/47 .. [ IR . 08/01/2023 . |Paydoun ... .. (2,773)|. . (2,773) ... . 11/10/2047 . |1.A FE ...

Gs Mortgage Securities Trust
..36250H-AG-8 |Class XA  1.060% 11/10/47 .....cccoeeeiecunnnnes | eueenns . 09/01/2023 . [Paydoun ......cceveeeeiiie fooeeiiiiiiiieniiii foeiiiiiiiieeeees feeiiiiiiiiiieies e, 137,289 |............ 20,317 oo e (27,317) |oeeeiiieeeees [ (27,317) | feeeeiiiiis i | o i 14,692 |. 11/10/2047 . [1.A FE ....
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GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 |Class XA 1.884% 05/10/49 .......cccovuvnnnnnnn [erreenn . 07/01/72023 . |Paydoun ...ccvvenvvvriinnnns Joevnnininiiiiiinns foeeeniiiiiiis oo [ 2,225 | LI O R (G155 O RN L P Y N 196 . 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.884% 05/10/49 .......oovvvvvvvnnnns | uunnnns . 08/01/2023 . | Paydown ... . 05/10/2049 . (1.A FE ....
GS Mortgage Securities Trust
..36252T-AT-2 |Class XA 1.884% 05/10/49 .......cccoovvnnnnnnnn [erreenn . 09/01/2023 . |Paydomn ....cvvunvviiiinnnn Joevnnininiiiiiinns freeineeiiiiiis e [ 2,066 | 10T O [R1015) 1 R AR 1 P Y N 237 |. 05/10/2049 . [1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..362520-AZ-1 |Class XA 1.166% 04/10/47 ..........oooeeeeeeens [ oeennn . 07/01/72023 . |Paydoun ....cvvvnvvvrivnnnns Joevvniininiiiiiinns foeeeniiiiiiiis oo [ 5,786 | LT PO R (789) [cuvvvvnnnnininn foeeeieens 0 P Y N 565 |. 04/10/2047 . (1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..362520-AZ-1 |Class XA 1.166% 04/10/47 .........ooooeeeeeeens [ oeennn . 08/01/2023 . |Paydomn ....cvvunvvviinnnnns Joevnnininiiiiiinns foeenniieiiiiins oo [ 5,440 | .72 PO R (W72 PO (W72 1 PO RO PPORPPOPON (RN R R R 615 |. 04/10/2047 . [1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..362520-AZ-1 |Class XA 1.166% 04/10/47 .........ooooeeeeeeins [ oeennn . 09/01/2023 . |Paydoun .......ooeevviieeies Joeniniieiiiiiiis e e e 5,463 [ 745 . 04/10/2047 . (1.A FE ....
..38937L-AA-9 |Gray Oak Pipeline LLC ~ 2.000% 09/15/23 ..... |....... . 09/15/2023 . |Maturity .... . 4,440,312 |.... . 09/15/2023 . [2.C FE ....
..46124H-AA-4 | Intuit Inc  0.650% 07/15/23 .........ccceeeeess [oeennn . 07/15/2023 . |Maturity .... ..400,983 |.... . 07/15/2023 . [1.G FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 |Class XA 1.940% 08/15/49 ........cevvvvvvvvnnns [eeeenn . 07/01/2023 . |Paydoun ......coovvveiinnins |oeviniiiiiiiiniins o e e 3,884 |............. 1,375 . 08/15/2049 . [1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 |Class XA 1.940% 08/15/49 ........cevvvvvvvvunns [eeeeenn . 08/01/2023 . |Paydoun ......coovvviriinins |oeviiiiiiiiiiins e e e 3,609 |ieevennnnnns L PO N (1,277) [erveiiiiiiiiins s L8 O P 312 |. 08/15/2049 . [1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 |Class XA 1.940% 08/15/49 ........cevvvvvvrvnnns [eerenn . 09/01/2023 . |Paydoun .......coovvveiiiins |oeviiiiiiiiiiiiins o e e 5,429 |[..oooevnnnnns L7 I PO RN (1,921) |ovvveeiiiiiiiies e (72 ) R PR RN R R R 532 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 |Class XA  1.459% 08/15/49 .......ooovvvevreinins [oeeenn . 07/01/2023 . |Paydoun ......coevvveiieiins |oeveniiiiiiiiiiins o e e 1,433 | L7 PO (7250 PO (825) |.vvvviviiiiiinns fevvnnvnniiniiiiinnns foiiiiiiii s e e 145 (. 08/15/2049 . |1.A FE ...
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 |Class XA  1.459% 08/15/49 .......ooovvvrrreinins [oerenn . 08/01/2023 . |Paydoun ......coovvviiiiiins |oevnniiiiiiiiiins e e e, 1,338 |oeeeiniiiinns VLV T RSN (770) [ervvvnmnnnnnnnns foeeeeeinns £ P Y N 156 . 08/15/2049 . |1.A FE ...
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 |Class XA ~ 1.459% 08/15/49 .......ooovvvvrreenins [oerenn . 09/01/2023 . |Paydoun .......coovvviiiiins |oeeniiiiiiiiiiiins o e e 26,471 [ 15,242 | e (15,242) | e 08T P R U N 3,490 |. 08/15/2049 . |1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.860% 12/15/49 .........oooeeeiiiiiini [ s . 07/01/2023 . |Paydoun ......cooevveeniiins |ooviniiiiiiiinins o e e 4,649 [.oooovvenn 1771 i e (77 | i LG8 e O P N 331 | 12/15/2049 . (1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.860% 12/15/49 .........oooeeeiiiiinni [ s . 08/01/2023 . |Paydoun ......coovvviriinins |oeviiiiiiiiiiins e e e 4,379 [ooviiiiinnn 1,669 oo e (1,669) | v (1,669) [vvvvvvvvvnnnnnn oo fo e e e 361 |. 12/15/2049 . [1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.860% 12/15/49 ......coooeeiiiiiiiinnninnnns . |- 09/01/2023 . |Paydoun ... 181,551 (69,179) [... . 12/15/2049 . (1.A FE ....

..1,047,234 |........ 1,250,908 |.... . 09/01/2023 . |2.B FE ....

..494550-B0-8 |Kinder Morgan Ener Part  3.500% 09/01/23 ...
Morgan Stanley BAML Trust Series 2016-C29

. 09/01/2023 . (Maturity .

..24,007 |...

. B1766E-BF-1 |Class XA  1.668% 05/15/49 .........cceveveeevis | eveens . 07/01/2023 . |Paydoun ... ..8,224 |............3,386 |.... ... (3,386) |. . (3,386) |... . 05/15/2049 . |1.A FE ...
Morgan Stanley BAML Trust Series

. B1766E-BF-1 |Class XA  1.668% 05/15/49 ........cceveveeevis | eveens . 08/01/2023 . [Paydomn .....ooceeeeeieeein fooreeiiiiiiiieein e e 7,655 |ooeieiiennes 3,152 i e (3,182) |.eoiieeeeees [ (3,152) |+ e o e o 819 |. 05/15/2049 . |1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29

. B1766E-BF-1 |Class XA  1.668% 05/15/49 ........cceveeeeeiis | eveenn . 09/01/2023 . |Paydoun ... ....8,101 ....3,3% |.... ....(3,336) |. ..(3,336) |... . 05/15/2049 . |1.A FE ...
Morgan Stanley Capital | Trust Series

. 61767F-BB-6 |UB11 Class XA  1.574% 08/15/49 ......ccccceees | eveeenn . 07/01/2023 . [Paydomn .....ooceeveereeiiie fooeeeiiiiiiieeiin [ e 15,763 | 6,608 [.eeveeeiiiiinn oo (6,608) [ceveeeieiinies o (8,608) [.eveeeeiiiiinns Jooeiiieeeeeiiiies Jeeeiiieeeeens feeeeeiiii e e 1,204 . 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-

. 61767F-BB-6 |UB11 Class XA  1.574% 08/15/49 ......ccccceees | eveennn . 08/01/2023 . [Paydomn .....coeeveereiinis fooeeeiiiiiiieeii [ e 14,997 | 6,287 |oeeeiiiiiiiiaes o (6,287) [eeveeeiaiinnes s (6,287) [eeeeeeieiiinns Joeeiieeeeeiiiies Jeeiiiieeeeens foeeeiiii e e 1,320 . 08/15/2049 . |1.A FE ...
Morgan Stanley Capital | Trust Series 2016-

. 61767F-BB-6 |UB11 Class XA  1.574% 08/15/49 .......cccceees | eveeenn . 09/01/2023 . [Paydomn .....coceeveereriiis fooeeeiiiiiineeii [ e 15,012 | 6,293 |ccoiiieiiiiis e (6,293) |.coeevieeieenes [ (6,293) |-eeeveeeieenes feneeeeeiiiis o e e s 1,495 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7

. B1771M-AX-8 |Class XA  1.440% 07/15/52 .....cceevvveeieccins | eveens . 07/01/2023 . [Paydomn .....ooeeeeeeeeenn fooreeeiiiiiieeein oo e 2,681 | 1,734 [ s (1,784) |oeeiieeeees [t (1,788) | e o s s 207 |. 07/15/2052 . |1.A FE ...
Morgan Stanley Capital | Trust Series 2019-H7

. B1771M-AX-8 |Class XA  1.440% 07/15/52 .....ccevvveeereccins | eveens . 08/01/2023 . [Paydomn .....ooceeeeeeeieii fooreeeiiiiiieei o e s 2,469 |............. 1,597 [oeeeiiiiiiies s (1,597) |.eeeiieeeeees [t (1,597) |oeeeieeeeees e e s o 219 |. 07/15/2052 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7

. B1771M-AX-8 |Class XA  1.440% 07/15/52 .....ccevveveereccins | eveens . 09/01/2023 . [Paydomn .....ooceeeeeeeeeiis fooreeiiiiiieieei o e 2,479 | 1,604 [ooeeiiiiiiies s (1,604) [oeeeeeiiiiines s (1,804) [eeeeeeiciiins oo oo e s e 250 |. 07/15/2052 . |1.A FE ...

..6944PL-20-2 |Pacific Life GF Il  0.500% 09/23/23 ......... |....... . 09/23/2023 . [Maturity ..oooooovviiiins foveiiiiiiiiiiiiiin foeeeenn 75,000 f........... 75,000 J...cooeenns 74,98 |............ 74,99 [ i, s i i s 75,000 J.oooioviiiiinns foviiiiiiiiiis i feiiiiii 375 |. 09/23/2023 . |1.D FE ....
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..773903-AK-5 |Rockwell Automation  0.350% 08/15/23 ........ |....... . 08/15/2023 . [Maturity ......ocooocvns Jooeiiiiiiiiieiiis e 175,000 |.......... 175,000 |......oee. 174,916 |........... 174,974 | oo 26 | e 26 | oo 175,000 [eeeeiiiiiiiies foiieieieiiiie feoeeeeiiiieees e 613 |. 08/15/2023 . |1.F FE ....
SLC Student Loan Trust Series 07-1 Class A4
.. 784424-AD-5 |5.451% 05/15/29 ....ooveeiiiiiiiiiieiiiiiiieeeees [ aeeeens . 08/15/2023 . [Paydomn ......cceveeeeiiiis foerieiiiiiiieeii [ 10,133 [oeeeeeeene 10,133 | 9,874 | 9,944 | oo 189 | o 189 | o 10,133 [oeeeeiiiiiies o oo o 385 |. 05/15/2029 . |1.C FE ....
SIm Student Loan Trust Series 05-5 Class A4
.. 784426-PQ-3 |5.753% 10/25/28 .......evveiiiiiiiieiiiiiiieeees [ eeees . 07/25/2023 . [Paydoun ......cceveeeeriiis foereeiiiiiieeeii [ 21,637 feeeeeenes 21,637 | 21,438 |..ooeeeennn. 21,510 [ feeeeiiis 128 | o 128 | o 21,637 | e e e 812 |. 10/25/2028 . |1.A FE ...
Tesla Auto Lease Trust Series 21-A Class A3
..88161F-AC-0 |0.560% 03/20/25 ........eoveeeeeiiiiiiieeeiiiiiees | eeeeens . 07/20/2023 . [Paydoun ......cceeeeeeriiis fooreeiiiiiieeeiis [ 52,619 |.cccoeens 52,619 |............ 52,618 |...oeeenenn. 52,619 | [ 1 [ el 1 o s 52,619 [oeveeeeiiiiiins e o 172 |. 03/20/2025 . [1.A FE ....
Tesla Auto Lease Trust Series 21-A Class A3
..88161F-AC-0 |0.560% 03/20/25 ........eoveeeeiiiiiiieeeeiiiiiees | aeeeens . 08/20/2023 . [Paydomn ......ccceeeeeeiiiin feeeeeiiiiiieeeiis [ 45,180 |............ 45,180 |............ 45,178 |...ooeeee.. 45,179 | oo o oo e s 45,180 | [ e e 169 |. 03/20/2025 . [1.A FE ....
Tesla Auto Lease Trust Series 21-A Class A3
..88161F-AC-0 |0.560% 03/20/25 ........eovveeeeiiiiiiieeeiiiiiees | eeeeens . 09/20/2023 . [Paydomn ......cceeeeieiiiis feereeiiiiieieeiis [ 40,240 |.eeeeenns 40,240 |............ 40,238 |............ 40,289 [oeeeeiiiiiiiins oo o e e s 40,240 [eeveeeeiiiiii e o 169 |. 03/20/2025 . [1.A FE ....
Tesla Auto Lease Trust Sereis 21-A Class A4
..88161F-AD-8 |0.660% 03/20/25 .......cevvveeeiiiiiiieeeeiiens | eeeeens . 09/20/2023 . [Paydomn ......cceeeeieiiiis feeeeeiiiiieeeeiis [ 36,112 ... 36,112 [ooeeeeen. 36,112 |.eeeeeee 36,112 | oo o oo o e 36,112 | [ e e 179 |. 03/20/2025 . [1.A FE ....
Redemption 100.0000
..88240T-AA-9 |Texas Electric Mkt Stabl — 4.265% 08/01/34 . |....... . 08/01/2023 . | .. . 08/01/2034 . |1.A FE ...
Toyota Lease Owner Trust Series 21-A Class A3
..89238E-AC-0 |0.390% 04/22/24 .......ooeiiiiiiiiiiiiiiiiieeeees [ eeees . 07/20/2023 . [Paydomn ......cceeeeeeeiiis foereeiiiiiieeeiis feeeeeee 33,638 | 33,638 |............ 33,634 |............ 33,637 | [ 1 [ el 1 o s 33,638 [oeveeeeiiiiiin feereeiiiiieees e e 77 | 04/22/2024 . [1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..89238E-AC-0 |0.390% 04/22/24 .. R . 08/20/2023 . |Paydoun ... . 04/22/2024 . |1.A FE ...
Toyota Auto Receivables Owners Series
..89238J-AC-9 |Class A3 0.710% 04/15/26 ......ccceveeeeeeics | eveens . 07/15/2023 . [Paydomn ......ccceveeeeeenn foreeiiiiiiieens e 9176 |oeeeeennee 9,176 | 9,176 | 9176 |oeeiiiiiiies o e o e e 9176 [oeeeeiiiiiies i [ e 38 |. 04/15/2026 . [1.A FE ....
Toyota Auto Receivables Owners Series 21-D
..89238J-AC-9 |Class A3 0.710% 04/15/26 ......ccceuvveeeeeics | aveens . 08/15/2023 . [Paydomn ......cceveeeeiiiis foerieiiiiiiieeii [ 22,004 |....ccoeeees 22,004 |............ 22,003 |............ 22,004 |eiiiiiiiiiiis e e e e s 22,004 [oveeeiiiiiii e e e 104 |. 04/15/2026 . [1.A FE ....
Toyota Auto Receivables Owners Series 21-D
..89238J-AC-9 |Class A3 0.710% 04/15/26 ......ccceevveeeeeeis | eveens . 09/15/2023 . [Paydomn ......cceveeeeriiis foeeeeiiiiiieeeii [ 22,833 | 22,833 |oeeiinen 22,833 [ooeenneee 22,833 [oeeeeiiiiiiiins oo o e e s 22,833 [oeveeeeiiiiii Jereiiiiiieenes e e 122 |. 04/15/2026 . [1.A FE ....
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 |0.420% 10/21/24 ..o [ eeeees . 07/20/2023 . [Paydomn ......cceeeeeeeeiiis foereeiiiiiieeeii [ 31,472 | 31,472 |............ 31,472 ..o B1472 | oo o oo o e B1,472 [ e o e 77 | 10/21/2024 . [1.A FE ...
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 |0.420% 10/21/24 oo [ eeeens . 08/20/2023 . [Paydomn ......cceeeeeeriiis foereeiiiiiieeeiis [ 26,875 |oocconenn 26,875 |............ 26,875 |............ 26,875 |eeeeieiiiiiis feeeeeiiiiieees o e e s 26,875 |ooeiieieeens e e e 75 |. 10/21/2024 . [1.A FE ....
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 |0.420% 10/21/24 ..o [ eeeees . 09/20/2023 . [Paydomn ......ccceeeeieiiiis feeeeeiiiiieeeeii [ 30,104 |............ 30,104 |............ 30,103 |......c..... 30,104 |oeeeiiiiiiiiiis feoeeeiiiiis o oo e e 30,104 | [ e e 95 |. 10/21/2024 . |1.A FE .
UBS Commercial Mtg Trust Series 18-C10 Class Redemption 100.0000
..90276F-AU-8 |ASB  4.213% 05/15/51 ...eoveeeiiiiiiiieiceiiies [ eeeeens L07/17/2023 . [ eveeeeeeiiiiiieceeiiieees [ [ 16,863 |............ 16,863 |............ 19,333 |..oeeeeenne 18,317 [oeeeiiiiiiies oo (1,454) |.coieeeeees [ (1,454) | e 16,863 [ooeeeeiiiiiies foiemieeiiiiie feeeeeiiiiieees o 414 |. 05/15/2051 . |1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redemption 100.0000
..90276F-AU-8 |ASB  4.213% 05/15/51 ...eeveeeiiiiiiiiieeiiies [ eeeeens L 08/17/2023 . [ eveeiieiiiiiiieeeeiiieees [ [ 15,378 |....oe.... 15,378 |.cceeeenes 17,631 |........... 16,704 [ooeeiiiiiiees s (1,326) |-eoeveeeeeeees [ (1,326) |-eeeeeeeeeees ferieeeee 15,378 |oeeeeiiiiiiies o oo o 432 |. 05/15/2051 . |1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redemption 100.0000
..90276F-AU-8 |ASB  4.213% 05/15/51 ...ooveeiiiiiiiiieeciiies [ eeeeens L 09/15/2023 . [ eveiieiiiiiiiieeeeiiieees [ [ 15,448 |............ 15,448 |............ 17,711 [ 16,780 [oeeeeeiiiiiiins oo (1,332) |-eeeiiieeeeees [ (1,332) |-eeeiieeieeees feeeeeee 15,448 | [ e e 493 |. 05/15/2051 . |1.A ........
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-All-5 |C19 Class XA 1.110% 03/15/47 .......ccccvveees | ueennn . 07/01/2023 . [Paydomn ....oooeeeeeeeeeies fooreeiiiiiiiiiiins o e 4,312 | 598 [oeeeeeeiiiiiins e (598) [eveeeeiiiins oo (598) [-veeeeeieiiinns oo oo o i e 437 |. 03/15/2047 . |1.A FE .
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-All-5 |C19 Class XA  1.110% 03/15/47 .......cccvveees | ueennn . 08/01/2023 . [Paydomn .....ooceeeeeeeieii fooreeeiiiiiieei o e s 4,089 | 567 [oeeeeeeiiiiiins e (570 R TR (8B7) |--evveeeeeeeii fereeeeriiiieeeeein fereeeeiiiiies i e e 474 |. 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-All-5 |C19 Class XA 1.110% 03/15/47 .......cccvveees | veennn . 09/01/2023 . [Paydomn .....ooceeveerieiiis fooreiiiiiiiieeii [ e 86,305 |............ 11,972 | s (11,972) |eeiciieeees o (11,972) |oeecieeiies o e s o s 11,268 |. 03/15/2047 . |1.A FE ...
WF RBS Commercial Mtg Trust Series 2014 C24
..92939K-AH-1 |Class XA  0.982% 11/15/47 ....oocoiunniriiiiis | eeeens . 07/01/2023 . [Paydomn .....ooeeeeeeeeenn fooreeeiiiiiieeein oo e 2,322 | B27 e e (427) [eveeeeeiiins oo (427) [eeeeeeiiiiiies oo e o e e 187 |. 11/15/2047 . |1.C FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..92939K-AH-1 |Class XA  0.982% 11/15/47 ....coooiuvniniiiiis | eeeens . 08/01/2023 . [Paydomn .....ooceeeeeeeieii fooreeeiiiiiieei o e s 2,186 |..cccueeennnne 402 oo e (402) [veeeeeieiiins oo (402) [eveeeeeieiiins oo e o e e 204 |. 11/15/2047 . |1.C FE .
WF RBS Commercial Mtg Trust Series 2014 C24
..92939K-AH-1 |Class XA  0.982% 11/15/47 ....oooovuvniniiiiics | veeens . 09/01/2023 . [Paydomn .....ooceeeeeieeeii fooneeiiiiiieeieis oo e 2,195 | 403 [ e (403) [veeeeeiiiins oo (403) [eeeeeeeieiiiins oo e o i e 233 |. 11/15/2047 . |1.C FE ....
..94974B-FN-5 |VWells Fargo & Company  4.125% 08/15/23 ..... |....... . 08/15/2023 . [Maturity .....ooooovviinnns foeeniiiiii s 15,475,000 |....... 15,475,000 |....... 16,591,082 |....... 15,567,502 |...ccvveeieiiies feueeens (728107 R R (728107 R R 15,475,000 [ooooeiiiiieenns fovrniineiiiiins oo o 638,344 |. 08/15/2023 . |2.B FE ....
Wells Fargo Commercial Mortgag Series 2015
..94980H-AZ-3 |NXS1 Class XA 1.197% 05/15/48 .......ccccees | eeeeens . 07/01/2023 . [Paydown .....oocovveeeriiin foveiiiiiiinniiiins foviiiiiis foveiiiiiis e, 65,918 |....cee..... VA ( R A [RVARV(')] A (A7470) [oeeeeeiiiiiiiees e |ovvviiiieeeens foveiiiiiens Joviiiiiis foveiiiinnns 5,317 |. 05/15/2048 . |1.A FE ....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Wells Fargo Commercial Mortgag Series 2015
..94980H-AZ-3 [NXS1 Class XA 1.197% 05/15/48 ........ccceees | uunnnns . 08/01/2023 . |Paydomn ...cevvvnvviiiinnns fevvniiniieiiiiiinns fovienieiiiiiins o [ 6,020 |oeeevennnnnns 1,668 |ovvveiiiiiinns Jovnennns (1,568) [ceeeviinnnns foreeees [ 111 N Y O R R R R, 580 |. 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..949890H-AZ-3 [NXS1 Class XA  1.197% 05/15/48 .. N IR . 09/01/2023 . | Paydown ... L. 1,574 ... (1,574) |. . (1,574) |... . 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Ser
..95000F-All-6 [C35 Class XA  2.035% 07/15/48 ......ccevvvvnns | uunnnns . 07/01/72023 . |Paydomn ...ccvveveviiinnnns Joevnninnniiiiiiiinns foeeineiiiiiis e s 14,060 [.....ooeeeee L72 [VI FOURR FN (5,210) |+evvvnnniiiiinn Jovennnnn (5,210) . 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.035% 07/15/48 ......ccevvvvnnes | uunnnns . 08/01/2023 . |Paydomn ...cevvunvvviiinnnns Joevrninniniiiiiiinns foeeinniiiiiis e e 13,139 | LC3%: (C1e I O RN [ (51°D ) P N (4,869) . 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA  2.035% 07/15/48 ......ccevvvnnns | uunnnns . 09/01/2023 . |Paydomn ...cevvunveiiiiinnns foevnniininiiiiiinns foeeiiiiiiiiis e s 13,194 s 4,889 |iviiiiiiiiiinn eeeennnn [E35:1-1cD ) MR N (4,889) . 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.854% 08/15/49 .....ovvvviiiiiniiiiiiiiiiiniieees | s . 07/01/72023 . |Paydomn ...ccvvenvvviiiinnns Joevnninnieiiiiiiinns foeeiieieiiiiiis o s 13,657 |ovvvennnnnnns 4,886 |.eovvniiiiiinn oeeennnn (4,886) [covvvvvennnnns forrenes (4,886) . 08/15/2049 . |[1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.854% 08/15/49 .....evvvviiiiiiiiiiiiiiiiniieees | s . 08/01/2023 . |Paydomn ...ccvvvvvviiiinins Joevnniinieiiiiiinns foeeiieiiiiiis e s 12,855 |oovveennnnnns 01 2 R R (4,598) |.eevvnnniiiiinnn Jovnnnnnns (4,598) . 08/15/2049 . |[1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.854% 08/15/49 .....ovvvrviiiiiiiiiiiiiiiiiiniieees | s . 09/01/2023 . |Paydomn ...ccvvuviriiiinins Jeevnniininiiiiiinns foeeeeiiiiiis o s 12,908 |oovvvennnnns L3 VA FOR RN (4,617) [coeereiiinienns o (4,617) . 08/15/2049 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.393% 03/15/47 ....ccovvvvvnnn | unnnns . 07/01/72023 . |Paydomn ...cevvenvvviiinnnns Joevnninnneiiiiiiinns foreneniiiiiis o s 10,532 |ovveeeennnnns 1,156 |oeveiiiiiiins s (1,156) [onevviiiieens o (1,156) . 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.393% 03/15/47 ....ccovvvvvnnns | unnnns . 08/01/2023 . |Paydonn ...ccvvvnvvriiinnnn foevvnniiniiiiiiiins Jovviiniiiiiiiiinns o f 158,565 |......evunns 17,400 [oeeivviiiiens fonnnns (17,400) [cvveneiivinnnnns fonnnns (17,400) [evvnneivinnnnns foveneeevevniinnnees foovvviiis [ s s 17,751 |. 03/15/2047 . [1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.393% 03/15/47 .....covvvvvnne | unnnns . 09/01/2023 . |Paydonn ...ccevunvevriiinnnn fovenniininniiiins feiniiiiiiiis e f 215,547 |..ooeevnnens 23,653 [ooiiiiiiiiiiins s (23,653) |.evvvennieiinnn ovennnn {72 TC15X ) F F  ARN 27,370 |. 03/15/2047 . |1.A FE ....
Apid 2013-12A A Series 13-12A Class AR
..03764D-AH-4 [6.650% 04/15/31 ..oevvviiiiiiiiiiiiiiiie e D..... . 07/17/2023 . |Paydomn ....ovvnnvvviinnnnns Jovvnninnieiiiiiinens foeeneneens 30,790 f[oeeeiennn 30,790 |...ccevnnnns 30,784 |............ RV < T O RN /2 PO RN -2 P R R V£V ) R R 1,351 |. 04/15/2031 . |[1.A FE ....
Babson CLO Ltd Series 15-1A Class AR  6.578%
..056162-AN-0 [01/20/31 ..eevvviiiiiiiiiiiiiiiiiiiinieeeiniieeeeeens | Deni . 07/20/2023 . |Paydonn .....oeuveviiiinnnns Jovvnininiiiiiinees foeeieeeens 55,049 |..ceeennn 55,049 |........... 54,810 [...ccovnnnns 54,982 [oiiiiiiiiiiins o (-7 PO AR (o7 PO A LISV Y R R RN 2,402 |. 01/20/2031 . [1.A FE ....
Babson CLO Ltd Series 15-2A Class AR  6.578%
..06759F-AB-2 [ 10/20/30 ...evvviiiiininniiiiiiniinenniiniieeeeeens | Deniis . 07/20/2023 . |Paydonn .....eeuevvviiiinnnn foevvnniininniiiiins o 100,569 |........... 100,569 |.......... 100,785 [ouveunnnn. 100,621 [oveeiiiiiiinns Jonieeeeens (551 PR AR (55 ) F FR (0011 I R ) AN NN 4,541 |. 10/20/2030 . [1.A FE ....
CIFC Funding Ltd Series 15-1A Class ARR
L 12548M-BF-1 [6.717% 01/22/31 oevviiiiiiiiiiieiiiieeeeeie D..... . 07/22/2023 . |Paydonn .....oenvvviinnnnns Jovvnninnneiiiiiinees foeeieeeens 18,919 |[.........eet 18,919 |.nns 18,960 |.....oeeeee 18,937 |ovvveiviiiiinns o (R[] PR AR (15D 1) PR AR L J 2T R AU R AR 848 |. 01/22/2031 . |1.A FE ....
Carlyle Global Market Strategi Series 13-4A
.. 14310K-AS-0 [Class ATRR  6.570% 01/15/31 .........ceeevveenn | Dene . 07/17/2023 . |Paydonn ...ccvvvnvvviinnnnn foovvnniniiniiiinns Jonenns 249,073 |....oennens 249,073 |........... 249,073 |........... 221 R R O R R 289,073 [ooveeviiiiinens oo s s 10,781 . 01/15/2031 . [1.A FE ....
Goldentree Loan Opportunities Series 15-11A
..38137H-BU-1 [Class AR2  6.642% 01/18/31 .........oeevvvennnn | D . 07/18/2023 . |Paydonn ....cevvvvviiinnnnn foevvnniniieiiininns Joninns 708,861 |.......... 708,861 |........... 704,254 |........... (V7R3 T R A L T T F L1 T R F 0218 N R AR R NN 31,274 |.01/18/2031 . |1.A FE ....
MP CLO Il Ltd Series 13-1A Class AR  6.838%
..553205-AC-9 [ 10/20/30 ..evvvniiiiiiiiniiiiiiiiiineeieeinineeeeens | Daniis . 07/20/2023 . |Paydonn .....eeuevvviiiinnnn foevvnniininniiiiins o 351,818 |........... 351,818 |........... 352,061 |........... 351,926 [...ccvvvvninnnn fooriiinnnns (1025 ) PO (1025 1 P R RS R R ) ) M, 16,047 |. 10/20/2030 . [1.A FE .
Madison Park Funding Ltd Series 15-17A Class
..55818Y-BN-0 [AR2  6.595% 07/21/30 ....eevvvvvvivvvnnnnnneennnnn | Do . 07/21/2023 . |Paydoun .....oeevvvriiinnnn fovvvniiinniniiininns fonenn... 134,623 ..ol 134,623 ...l 134,623 ... S22 O O R R 134,623 . 07/21/2030 . |1.A FE ..
Symphony CLO Ltd Series 18-19A Class A
..87165Y-AC-7 |6.530% 04/16/31 O [ . 07/17/2023 . | Paydown s . 13,529 [l .. 13,529 |.. . 04/16/2031 . |[1.A FE .
..902613-AB-4 [UBS Group Ag  1.008% 07/30/24 .. [D..... . 07/31/2023 . | Call 100.0000 ..... .. 851, .... 851,000 .... 851,000 |.......... 851,000 |.... A 851,000 |.. . 07/30/2024 . |1.G FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 41,698,159 41,698,959 44,272,871 42,248,867 (550,707) (550,707) 41,698,159 1,863,800 XXX XXX
2509999997. Total - Bonds - Part 4 92,087,354 91,871,357 100,442,044 92,318,697 (1,070,030) (1,070,030) 93,222,325 (417,367) (417,367) 2,781,792 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 92,087,354 91,871,357 100,442,044 92,318,607 (1,070,030) (1,070,030) 93,222,325 (417,367) [ (417,367) 2,781,792 | XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 92,087,354 XXX 100,442,044 92,318,697 (1,070,030) (1,070,030) 93,222,325 (417,367) (417,367) 2,781,792 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Federal Home Loan Bank of
Chicago .ovveeeeeeerreeecerierereeeee Chicago, IL .o foees s foevreieiies o 15 [ e 507 | 518 | 514
Northern Trust ......cccoveveennne Chicago, L oot foes e e Joeeieeeeeeeeeeeie e [ o 4753 [,
US Bank ..o Milwaukee, W1 o.ooovveveveees oo | 0.400 |....oooveeennnns 4,719 [ 2,376 .o 1,467,656 |............... 169,458 |.............. 586,675
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 4,734 2,376 1,468,163 174,729 587,189
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX [ XXX 4,734 2,376 1,468,163 174,729 587,189
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

4,734

2,376

1,468,163

174,729

587,189

E13
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

NATL SEC CLEARING CORP
COOPERAT RABOBANK UA/NY .
NORDEA BANK ABP NEW YORK ...
...................... LT AT T TS PP PP PPPPPPPPRRPPPPPI [FETTTTTTTTTE FEPPPPPRRON
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

379,027 |..
....87,045 |..

07/18/2023 .......... ULV RN 10/18/2023 ...
09/25/2023 . 5. K . 11/07/2023
[ O 09/25/2023 .......... LUV R 10/23/2023 ..........
07/18/2023 .......... 560 |........... 10/13/2028 oo | 749,983
1,458,138
1,458,138

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 1,458,138 12,462 569

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 1,458,138 12,462 569

381428-50-0 ....... |Go|dman Sachs Financial Square Treasury INSErUMENt ...........iiiiiiisiiiieiiineeeeeieuse e eernenesasaeeennnasseennnnassaeennnsnaseeeennnaaseeennnnnasaenennnnsaeeennnnn [oFPPPPTTTT IO 09/05/2028 ...eevvvnn Jernnnaneeniniaeeeeeennans 5.227 |oiiiiinniiiiiiinn cevriiiiiniinnes ferrennanreerneaeeeeenennans 3,209,998 |.eeeuuiiieiiiiae e 13,694 [oiiiiiiiiiiiie e 107,961

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,209,998 13,694 107,961

381410-23-2 ....... Goldman Sachs Financial Square Financial Square MMKt FUNG ........oeeeeieiuieiiiei e e e e e e et e e e e e e e e e e e ea e eeaeeenneeennseenneeennseennsesnnsennnneen | eeneeeenees [oaneennnaes 09/29/2023 .......... 36,798,254

381410-27-3 ....... Goldman Sachs Financial Square FS Govt Inst Fund [T T 09/29/2023 .......... 40,865,452 |..

665278-40-4 ....... Nor thern Trust US Government Portfolio [ PP 09/29/2023 .......... 14,051,130 |.. .... 150,158
91,714,836 670,612

8309999999. Subtotal - All Other Money Market Mutual Funds

96,382,972 113,691 779,142

8609999999 - Total Cash Equivalents
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