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STATEMENT AS OF MARCH 31, 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 5,653,902,588 |.....coceevrieiriieiriicnienes [ 5,653,902,588 |............ 5,684,756,213
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiei e [ [ e [ree e
2.2 ComMMON STOCKS .....cooiiiiiiiiiiicice s [eesree e 376,785,615 |...covoveiernnne 3,306,393 |...ccoovnne. 373,479,222 |............... 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 11,503,197 | oo 11,503,191 [ 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) .....vvieieeeiiieveteteeeee ettt s st sesesessssesessseseseseaes [ereseseenenesenneea 169,206 |......oeveeeeeeeeeeeeeeeeeeeees oo 169,206 |......cooveeee 1,144,269
5. Cash ($
[ J 238,532,969 ) and short-term
investments (§ ... 62,709,034 ) ..o
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 6,343,824,402 |.......c.coene.. 3,381,646 |............ 6,340,442,756 |............ 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 .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 49,818,619 | oo 49,818,619 |...ccvvene. 49,112,881
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 56,345,169 | oo 56,345,169 |......coou.... 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 .. 135,533,132 |.. 60,109,803 |. 53,829,003
19. Guaranty funds receivable or 0N dePOSit ..........ccceoiiriiiiiiiiiieieeieeeeieiies [ [ [ [
20. Electronic data processing equipment and SOftWAre .............cccoeveveueueveieienns fvrrininennnne 2,508,859 |....covviieiiinnns 324,096 |......ccvvnenne 2,184,763 |................... 2,295,344
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 32,915,682 |....ccvvenne. 32,915,882 |...ceieieeieeeernens [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeeviveiiieeies foorevieniieniens 4,370,683 ... [ 4,370,683 |...cocvvereee 418,397
24. Healthcare ($ ..coooooveveeeenieeeces ) and other amounts receivable ...... [ i [ [
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 100,040,075 |.....cccvvnenee 94,752,000 |.ecvvecvienne. 5,288,075 |.cceeiiinne 6,031,920
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,785,611,791 |............... 266,906,556 |............ 6,518,705,235 |............ 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) 6,785,611,791 266,906,556 6,518,705,235 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 82,852,822 |.cocveveene. 82,852,822 | e
2502. Prepaid eXpPENSES .....ccccvevieiiieieieieietet ettt [oerenen s 11,899,178 |..coeveee. 11,899,178 ..o e,
2503. LN €XPENSE PremMilM oottt [esereseesesenenes 4,735,189 | e 4,735,189 |..oovvevn 5,352,422
2598. Summary of remaining write-ins for Line 25 from overflow page 552,886 |... 552,886 |... 679,498
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 100,040,075 94,752,000 5,288,075 6,031,920
NOTE: We elected to use rounding in reporting amounts in this statement.




STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....cccoeeene B4,021,4B3 ) ..ottt 491,017,785 |.....cooonvve. 494,866,333
2. Reinsurance payable on paid losses and 10Ss adjuStMEnt EXPENSES ............c.cveueueuiuiiieieieeeteeeeeee e sesesees e sens |eese et 11,625 | (117,972)
3. LOSS AQJUSIMENE EXPENSES .......evvveieieieteteiiaieeiesesesessssssese st ssssssesesess s ssesesesesssasssaes et sssssssses et ssssssssesesessssssnsesesssssnsssesesesssansa]oceceesnsnsasees 34,375,902 |....ocvevnnee 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 34,826,279 |.....ccevnnee. 52,751,345
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 5,709,600 |....ccorvvevnnee 5,485,510
7.1 Current federal and foreign income taxes (including $ ..........cccccc... (614,529) on realized capital gains (I0SS€S)) ......c.c.vee freriereecians 13,615,579 |.covvcirinee 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 23,515,703 |...ocvevnnee 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 6,124,032 |....ccccvevnee 5,934,454
15.  Remittances and itemMS NOL AIOCALED ................cucueueuiuiiiiiieete ettt ettt ettt ettt et se e s et st s sebesessss s esesesesesesessas s sssseseses [erereseenenebeenaeaea 256,032 | 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 affiliafES ............cccooiriririeieieiiecisse e e e 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 4,782,637,655 4,646,712,743
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 5,530,792,307 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 and CONHDULEA SUIPIUS .........c.ceiuiiieeeeeeeeeeece ettt et e et s s eseseseseessseseseeseeesessssseasssasesssesesesnanasand|eeseeseness 1,010,802,196 |............ 1,010,802,196
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.veveececeeteeeseeeeceeteieseeeecae e tesessssaesesesesssssaesesesenssssaetesesessnssaesesesessssssesesasansssssesasasansnsssesesasansssnsesadorerestssienena 159,692,673 |....ocvvvevne. 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 987,912,928 921,117,625
38. Totals (Page 2, Line 28, Col. 3) 6,518,705,235 6,374,797,004
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) ..o [ 4,731,932,756 |............ 4,597,111,272
2502.  Accrual for premium FETUNAS .........covoviuieiiie ettt ettt s e s et et s et ess s s s s st sesesnssensnene sttt eanann 24,200,000 |...ccoevennene 25,500,000
2503. Liability for pension DENETiTS ..ottt e 25,674,487 |................. 23,422,957
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cooviieieieurieiiiiieieiee e oo 830,412 | 678,514
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,782,637,655 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 MARCH 31, 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 274,196,235 ) oo s 284,760,319 |....cccceee... 284,432,326 |............ 1,147,313,306
1.2 Assumed (written $ ..o 28,904 ) oo s 28,810 | T7,592 | 227,248
1.3 Ceded (written $ 46,806,307 ) oo ... 46,806,307 |.. ... 34,177,144 |... ..156,417,171
1.4 Net (written $ 227,414,832 ) oo 237,982,822 250,332,774 991,123,383
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 44,021,463 ):
2.1 DIFECE ..ottt ettt e 9,455,408 (21,157,677)|...ccvne. (260,764,948)
2.2 ASSUIMEA ..ottt bbbt bbbttt ettt ettt 1 (103,524) [ (212,657)| v (399,460)
2.3 COABM ...ttt nene o 4,558,253 ... (1,918,843)|....cccne. (19,263,770)
24 Net ..o .4,793,631 ..(19,451,491)|... ....(241,900,638)
3. Loss adjustment @XPENSES INCUITEA ..........c.veuevereiiiieeeieieiiseesesesesessssese sttt s s s sesesessssssens |oeecesssenseenees 1,743,734 ..o 127,971 | (11,140,805)
4. Other Underwriting €XPENSES INCUITEA ..........c.cuevevieiuererereiieseieseseseeesesesesssssssesesessssssssesessssssesesens |eosessesesecsenns 69,930,227 |...cvvrinne 55,325,713 |.cocveee. 238,829,157
5. Aggregate write-ins for underwriting dedUCHONS ............cceveveiiieeceeieiieeeie e ..134,821,484 |. ..136,364,387 |... ..540,983,034
6. Total underwriting deductions (Lines 2 through 5) 211,289,076 |................ 172,366,580 526,770,748
7. Netincome of protected cells
8.  Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceuiuiiirieieieieieieeeeieeieee e e 26,693,746 |......coe.c... 77,966,194 |.............. 464,352,635
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 52,590,570 |..cccovoiurunne 38,124,401 | 176,611,094
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceeuceee (639,828) ......coevenn. (2,406,971) (1,785,127) (69,045,936)
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 50,183,599 |....ccccerunne 36,339,274 | 107,565,158
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
LS amount charged off § ..o (15,476) ) v o 15,476 |ooveeeeeeree 40,935 | 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 15,476 (1,285,501) (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) ........cocueuiiiiieeeceeee et eeteae e es et es s e 76,892,821 |..oocvinnnn 113,019,967 |....cocvcvneeee 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) ......oeurueieiiieeeieieieiceieieie e e 76,892,821 |....ooeeeee. 113,019,967 |..cocuee.... 570,679,075
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 15,228,825 20, 156,851 143,306,247
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 61,663,996 92,863,116 427,372,828
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) ........ccceriiriririiiieeieierisiestsisestesetesesesesesessesesesesesessssssssesesesesessssssssssesesesesassnns [oesesenenssenens 61,663,996 |......cccvnvne 92,863,116 |......ccvvevne 427,372,828
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .......cccovveennne 5,781
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuvvririiininiiiiiee e
26. Change in net deferred income tax ...........ccooevvvninincnicncnennn,
27.  Change in NONAdMIttEd @SSEES ........cciiiiiiiiiiiiiii i
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 (t0) HOmMe OffiCe ...........ccciiiiiiiiiiiiiiiic e o [
35. Dividends to stockholders ..................... (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 6,847,093 539,088 (53,346, 184)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 66,795,303 98,554,054 (295,977,413)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 987,912,928 1,315,649,092 921,117,625
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 134,821,484 |................ 136,364,387 |....ccvvnenne 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) 134,821,484 136,364,387 540,983,034
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 .........ocooioiiioiiiieiicicecceeetcceeee et |t [oesenesesenenae (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 ..o e 6,847,093 |..cocovveeeen. 539,088 |................ (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) 6,847,093 539,088 (53,346, 184)




STATEMENT AS OF MARCH 31, 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 ...........cuiiurieiiriciricireeiee ettt [eesesinesinens 228,219,554 |....ccoveee. 235,042,073 |.oovirne 943,344,797
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 55,473,413 ..o 49,620,701 |..cvoveennne 196,362,067
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 15,476 43,586 90,369
4. TOtal (LINES 110 B) ..ot 283,708,443 284,706,360 1,139,797,233
5. Benefit and 10Ss related PAYMENLS ............ccceuiiiiiiiiieieiceieeee ettt sesesss s s e [oeseenesesenenane (8,789,810)|...ccccvvene. (26,423,391) ..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 ...............c.c.ceueueueerieieieievenens eeeeenceenenens 87,732,658 |......ccecc... 68,678,630 |..ccoevnenenn 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 $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 41,520,390 93,581,189
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 120,463,238 42,255,239 344,649,932
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 163,245,205 242,451 121 795,147,301
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 53,528,147 |.. . 282,846,446 |..
12.2 Stocks .............. ..2,250,000 |..
R (T4 (o = o =N (o= oL AP TN
12.4 Real estate ....... F O 1,086,715 | 930,354
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 ................cccceceeeee |oervereeeinnennnnnns (985) ] 2,799 | (118,495)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (446,036) 520,000
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 54,613,877 |ceecveeen. 285,583,563 |................ 674,318,365
13. Cost of investments acquired (long-term only):
131 BONAS ..ot [onaeaeeen s 29,305,616 |......ccc.cc... 126,843,879 |.....coeeec. 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 | 476,098 |......ccovvevenee 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 @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees (58,751,579)
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 29,417,268 73,568,398 710,620,999
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 25,196,609 212,015,165 (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, €8S tre@sUry STOCK .............c.ceueueureiiieieieieeeiceeeieeeieseieeeeeseneienens [eeeeeseseenenesesesneseseenenenes |oenereseseeseeeenenesesesneneees [oerereenenens (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 10 SLOCKNOIAETS ......c.uuriiiiiecieieieiei e eeee s es e ee s sssesesesesnansnnns | [eoceeasssssesisestsessannisienees [oesrseninisasasssssnsecaeseenennes |oesrececusenees 521,481,671
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 3,257,589 (10,421,004) (1,411,988)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 3,257,589 (166,750,091) (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 15and 17) . |..c.c.cccevue. 191,699,403 |............... 287,716,195 |....cccccnvee. (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) 301,388,549 421,302,016 109,689, 146
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Line 2 Net investment income - Dividend received, net ... o, 6,458,862 |........ccocvierciericicinins o 20,367,887
20.0002. Line 9 Federal and foreign income taxes paid - Dividend received, net ..o ferninirrrrens o e 23,600,389
20.0003. Line 12.1 Bonds - Return of capital 10 Parent ... [ . 174,999,733
20.0004. Line 13.1 Bonds - Dividend received, net ... 6,458,862 |......ocvs [
20.0005. Line 16.2 Capital and paid in surplus - Return of capital to Parent ... fooeeii 174,999,733
20.0006. Line 16.6 Other cash provided (applied) - Dividend received, net ... oo [ [ 3,232,502
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STATEMENT AS OF MARCH 31, 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 $ 61,663,996 $ 427,372,828
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP

Change in contingency reserve 00 4 5 (134,821,484) (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 $ 196485480 $ 968,355,862
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 987,912,928  $ 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 $ 987,912,928 $ 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 borrower 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 $ 1,130287

2. 12 months or longer $ 37,394,244
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 60,573,865

2. 12 months or longer $ 660,094,038
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STATEMENT AS OF MARCH 31, 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

The Inflation Reduction Act of 2022 (the “Act”) was enacted on August 16, 2022. The Act includes provisions for a Corporate Alternative Minimum Tax (“CAMT”)

that is effective in 2023. We are not an applicable corporation that is subject to the CAMT in 2023.

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
B.  For the three months ended March 31, 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.

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 March 31, 2023, we have determined our estimated maximum borrowing capacity to be $2,281,546,832 which represents 35% of admitted
assets. We had no borrowings outstanding with FHLB as of March 31, 2023.
(2) FHLB Capital Stock
a.  Aggregate Totals

1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Current Year
() Membership Stock - Class A $ - 8 - 8 -
(b) Membership Stock - Class B - - -
(c)  Activity Stock 850,000 850,000 -
(d) Excess Stock - - -
(e) Aggregate Total (atb+ctd) $ 850,000 $ 850,000 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer $ 2,281,546,832 XXX XXX
2. Prior Year-end
() Membership Stock - Class A $ - 8 - 8 -
(b) Membership Stock - Class B - - -
(c)  Activity Stock 850,000 850,000 -
(d)  Excess Stock - - -
(e) Aggregate Total (atb+ctd) $ 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 March 31, 2023 or December 31, 2022.
(4) Borrowing from FHLB
We reported no borrowings outstanding from the FHLB as of March 31, 2023 or December 31, 2022.
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
3/31/2023 12/31/2022 3/31/2023 12/31/2022

a. Service cost $ - $ 7,152,977 $ 386,043 $ 1,307,427
b. Interest cost 3,681,887 12,461,063 398,642 694,169
c. Expected return on plan assets (3,581,595) (18,063,864) (2,063,410) (10,501,989)
d. Transition asset or obligation - - - -
e. Gains and losses 607,231 5,863,972 (91,505) (3,218,234)
f. Prior service cost or credit 86,325 (58,885) 465,279 489,166
g. Gain or loss recognized due to a settlement or

curtailment 7,935,076 14,344,995 - -
h. Total net periodic benefit cost $ 8728924  § 21,700,258 $ (904,951)  $ (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
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14.

STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.
B.
C.

mm o

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.

We paid no dividends during the three months ended March 31, 2023.

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 PMIERs, as of March 31, 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.

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 March 31, 2023, our risk-to-capital ratio was 9.7 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements, and our policyholder
position was $3.7 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. It is possible that we will not be allowed full credit for the risk ceded to the reinsurers. 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.

G. — M. No significant changes
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 consider our claim payment or rescission resolved for financial reporting
purposes and 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.

Leases — no significant changes

Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk — not applicable
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities — not applicable

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

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

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.

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 $ 210,077,955  $ -3 -8 -3 210,077,955
Bonds - 1,085,034 - - 1,085,034
Real estate acquired through claim settlement - - 169,206 - 169,206
Total assets at fair value $ 210,077,955 $ 1,085,034  $ 169,206 $ -3 211,332,195
b. Liabilities at fair value $ - 8 -8 - 8 - S -
Total liabilities at fair value $ - 8 - 8 -8 - 8 -
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total
Total gains  gains and

Beginning Transfers  Transfers and (losses) (losses) Ending

Balanceat  into Level out of included in included Balance at
Description 01/01/2023 3 Level 3 Net Income  in Surplus  Purchases  Issuances Sales Settlements  03/31/2023
a. Assets
Real estate
acquired through
claimsettlement $1,144269 $ - 8 - 8 160,012 $ - $ 111,652 $ - $ (1,246,727) $ - $ 169,206
Total Assets $1,144269 $ - 8 - 8 160,012 $ - $ 111,652 $ - $ (1,246,727) $ - $ 169,206
b. Liabilities - - - - - - - - - -
Total Liabilities $ - 8 - 8 -3 - 3 - 3 - 8 - 3 - 8 - 3 -
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STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

(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 March 31, 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.
B.  Other Fair Value Disclosures — not applicable
C. 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 March 31, 2023
and December 31, 2022:

Not
Practicable
Aggregate Fair Admitted Asset Net Asset (Carrying
March 31, 2023 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $  5,286,210,006 $  5,653,902,588 $ 667,152,342 $§  4,619,057,664 $ - % -3 -
Common stocks 850,000 850,000 - 850,000 - - -
Short-term investments 62,712,011 62,709,034 15,627,318 47,084,693 - - -
Cash equivalents 238,538,415 238,532,969 215,407,674 23,130,741 - - -
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 -3 -
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

ther 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 May 10, 2023.

IONETOE» QU

We paid a $300 million dividend to our Parent, MGIC Investment Corporation, on May 1, 2023.

Reinsurance

We utilize quota share reinsurance (“QSR”) transactions and excess of loss reinsurance 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 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. This is in addition to the reinsurance agreement discussed above and the Credit Union QSR Transaction that covers NIW on loans
originated by credit unions with a 65% quota share. 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.

A. - K. No significant changes
Retrospectively Rated Contracts & Contracts Subject to Redetermination — not applicable
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25.

STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022 were $529 million. As of March 31, 2023, $10 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 $478 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $41 million of favorable prior year development from December 31, 2022 to March 31, 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 MARCH 31, 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.ovovcecueieieeeeeceete et eeeee e e e e esaeaet et esesssseae e s et es s s eaetesesenssseaeses et enssssaesesesanssssaesesesensnssassesesansnsnaesasannn 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 MARCH 31, 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, a(F:)curate, 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? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... T 3,851,529
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.) ...........ccoeeuiiiicriueriiiiiiiseiesesisees ettt 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? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s 5.
Preferred Stock ... $.
Common Stock .... .383,183,002 3. .375,935,615
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
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? .............cccoiiiiiiiiiiiiiiiiccce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiicicien. Yes[ 1 No[ 1 NATX]

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 $
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18.1
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20.

21.

STATEMENT AS OF MARCH 31, 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? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Northern Trust COMPaNY .......cccoroiimrirneneceer e 50 South Lasalle St, Chicago, IL 60603 .........occcooiiiririnniieeceeenee

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. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Wellington Management COMPANY ........cccoooiiureririninieeieee e U...
Goldman Sachs Asset Management, LP ........ccooriiiieeciiiiiicceeecee e U...
Nathan Abramowski S

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 @SSEtS?..........ccouririirrieeieeirrrsee e Yes [ X] No [ ]

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?............covvereeceieninnnsecene Yes [ X] No[ ]

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.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

106595 Wellington Management Company ..........cccocooireenneiccesenininecnns 549300YHP12TEZNLCX41 ........

Goldman Sachs Asset Management, LP CF5M58QA35CFPUX70H17 .

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
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 Yes[ 1 No[X]

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? ... s Yes[ 1 No[X]

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 Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 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[ ] 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? ................covcurueuereeeeceeueeeeeeececee e eseeeee e en s 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
INTErEST GrEALEr thAN ZEIO? .......e.oeeeeececeeeeee ettt ettt e e ee e et e e e e e e tetetesenssseae st esensns e s et et esensnssaesesesensnsstetasesansnssaesesasannsnaesesasensnsnansasasns 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 MARCH 31, 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

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 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 3,083,185 |.....c....... 3,072,672 | 109,201 | 90,768 |....cocoee. 4,863,485 |............... 8,167,686
2. Alaska ......ccocoeeeveeeee . AK s Lo oo 905,414 [...ccccevee 932,688 |.....oveeeeeeeeeieees e o 567,529 |....cccvvenre. 931,262
3. Arizona ......coeieecii. AZ o Lo oo 5,985,099 |.............. 6,170,255 |.oocvern 26,383 | (2,629)]..ccvvenee 3,894,435 |.............. 5,337,270
4. Arkansas ... . AR s Lo e 1,166,145 | 1,108,937 |.ooooiiiee 15,470 | 30,166 |....cocoe... 2,220,029 |.............. 3,352,944
5. California .......ccccceceeece.. CA | [ I, 21,264,929 |............ 20,810,547 | 58,296 |.ocovevereinnn 333,822 |.............. 11,254,974 |............. 29,139,244
6. Colorado ....... L. ..4,963,324 |.. ..5,199,573 |.. , .. 2,670,421 |.. .. 4,732,572
7. Connecticut ........ccc..... CT e Lo e 3,681,405 |............... 3,791,293 | 342,740 |.ooeee 132,830 .o 10,772,707 |............. 15,585,815
8. Delaware ..........c.cc.ec.... DE |eieiis Lo e 1,374,735 |.............. 1,371,995 | 38,480 | 1,733 [ 4,302,134 |.ocoee 6,421,755
9. District of Columbia .....DC |-......... [N ISR 889,012 [ 948,137 | 56,926 |.oovoeeeeeeeeeeee [ 3,024,192 |............... 5,224,069
10.  Florida .....ccoeoveviiens FL [ Lo forriis 20,780,067 |...ocvunve 21,086,824 |.....cccevenee 596,026 |............. 1,237,791 | 46,442,851 |............. 81,882,052
11.  Georgia . .. GA L. .10,085,036 |.. ... 10,005,580 |.. ... 46,230 |.. ... 83,948 |.. ... 15,625,662 |.. .28,957,068
12.  Hawaii ... LLHE e Lo e 1,204,006 |............... 1,134,304 | (3,740) ..o (3,627)]...conee. 2,607,382 |.cocveeen 5,316,239
13. Idaho..... LD [ Lo e 1,735,938 | 1,733,842 | (1,094)]cecee (1,698)]..ccvvcveieans 979,830 |.ccveveennn 2,711,999
14, lNOIS ..o | I RO [ I, 12,294,481 |............ 12,238,827 oo 414,799 | 898,101 |............. 37,561,847 |.............. 65,005,576
15. Indiana .......ccccccoeeeene IN e Lo e 4,846,096 |........c..... 4,737,084 | 84,787 .o 186,241 |.............. 10,741,286 |............. 10,693,043
16. lowa ...... A L. .. 3,454,945 |.. .. 3,425,169 |.. , , ..2,719,686 |.. ..5,639,895
17. Kansas .. L KS e Lo e 2,175,958 |.............. 2,186,562 |.oceeeeene 60,865 |.....cvevevernn 24,327 ..o 1,936,821 |.............. 3,954,987
18. Kentucky ... CKY e Lo e 2,419,901 | 2,498,367 |ooeeeen 74,760 |...oooveveeeee 45,720 |ococeeeee 4,362,612 |.....c........ 4,427,162
19.  Louisiana ........c.ccoeevene LA [ Lo e 2,781,125 | 2,868,057 |...ccovoirnne 298,101 [ 137,836 |.cocveeneee 4,000,950 |.............. 6,743,029
20. Maine ....ccooeveiies ME [ Lo e 1,289,884 |.............. 1,290,225 | 77,539 | (417) e 2,797,987 |............... 3,196,658
21. Maryland ....... ... MD L. .. 7,547,599 |.. .. 7,888,560 |.. .24,606,607 |.. 42,216,374
22. Massachusetts . L MA | Lo e 4,589,247 |............... 4,683,721 ,893 | 10,733,759 |............. 16,972,475
23. Michigan ....... LML e Lo e 9,537,781 [ 9,061,638 |....coceenvee 329,924 |...oooovr. 62,701 | 16,384,225 |............. 15,455,088
24. Minnesota .........ccoccune MN [ Lo e 7,722,837 |.coenee 7,744,154 | 165,129 | (3,963)|.............. 11,952,365 |............. 23,174,439
25.  MissisSippi ....cccovvvereene. MS [ Lo e 2,199,460 |..occvuenee 2,212,151 | 109,813 [ 22,810 | 3,636,372 |............... 6,386,683
26. Missouri .... ...MO | L. ..5,656,471 |.. ..5,647,017 |.. ..8,378,130 |.. .14,902,768
27. Montana .... W MT e Lo e 1,030,391 | 1,115,068 957,734 |..cocv. 2,245,341
28. Nebraska .. .NE | Lo e 2,283,096 |............... 2,225,119 | 48,949 | 100,587 o 1,803,925 |.............. 4,108,576
29. Nevada ... NV | Lo e 2,793,611 | 3,043,015 | 233,536 | (15,963) | 2,181,901 |.............. 5,420,811
30. New Hampshire .......... NH [ Lo e 1,387,617 | 1,485,678 | (5,275) [ 16,543 [ 2,671,672 |..ocoee. 3,316,021
31. New Jersey ...... L. . 71,792,760 |.. .. 7,851,303 |.. " . .33,814,474 |.. 148,070,558
32. New Mexico .................NM [.......... Lo e 1,723,007 |oeoeeenene 1,595,755 | 107,667 |....ccvevvee. 159,800 |............... 1,651,864 |.............. 2,162,231
33. New YorK ....cccoeeveeee. NY [ Lo forriis 10,213,277 | 10,184,550 |....ccco.c.. 2,289,673 |.cococveee 1,226,647 |............. 87,877,048 |.............. 95,516,785
34. North Carolina ............NC [.......... Lo e 9,621,402 |..occeeeeene 9,682,363 |.cccvereene 68,684 |......cceevne 82,444 |.............. 9,277,940 |.............. 19,362,211
35. North Dakota ..............ND [.......... Lo e 1,583,907 |ooeeene 1,558,291 |.................. 153,264 |.................... 19,862 |....c0cocvrvnenn. 962,473 |..cocveeeenn 2,952,519
36. Ohio ...ccceeeee L. .10,789,313 |.. .10,734,800 |.. , , 21,425,911 |. .21,273,368
37. Oklahoma.................... OK [.......... Lo oo 1,286,019 |............. 1,279,888 |...cococvveeee 65,598 | 57,718 |.....c......... 1,421,796 |.............. 1,868,180
38. Oregon ........ccceceeeveeen. OR [ Lo e 5,099,574 |............... 4,992,228 | 8,741 | 13,749 | 1,515,877 | 3,964,165
39. Pennsylvania .............PA |[......... Lo forriis 13,644,245 |............. 13,489,123 ..o 280,701 [ 409,739 |.............. 34,863,568 |............. 36,399,331
40. Rhode lsland ............ Rl |oeeens [N ISR 674,649 |.....ccceoeene 651,415 [ (3,229) ... 111,636 |.............. 1,744,989 |.............. 3,116,137
41. South Carolina . ...SC L. ..4,523,130 |.. .. 4,707,470 |.. ... (9,189)].. .. 1,731,489 |.. 12,021,858
42. South Dakota ... .SD | [N ISR 870,342 | 870,362 |...ooeoeeeeeeeieeeeeees e [ 420,708 |............... 1,328,942
43. Tennessee ... TN s Lo e 3,857,428 |............... 4,063,234 ..o 26,882 | (1,922) ] 5,305,436 |...ccoeee. 7,591,553
44, TeXaS .cooceeeeereerereearnes TX o Lo forrin 21,453,285 |............. 21,508,341 | 133,309 |.oocii 171,352 | 17,530,271 |............. 26,222,554
45, Utah ...coooovveeeeeeee. UT s Lo oo 2,463,309 |...cooveen 2,440,839 | ({070 ] (1,172) ] 1,835,033 |.ccvcves 1,709,630
46. L. 702,808 |.. 725,854 |. , .. 1,053,025 |.. .. 1,476,307
47. Virginia ......ccooveceeveeee . VA s Lo oo 8,805,173 |.ccvevee 9,058,367 |.eovverereiin 59,387 oo 246,877 |.............. 14,019,369 |.............. 30,262,584
48. Washington ................ WA |..c..... Lo oo 7,443,290 |............... 7,018,436 |.ccvoveeeene (1,224) e 19,667 |.cocvevneee 1,705,414 |............ 5,706,958
49. West Virginia .............. WV |occceee Lo oo 1,564,424 |.............. 1,517,254 ..o 18,847 | 54,142 | 1,910,072 |.............. 3,920,408
50.  Wisconsin .......cccceeeee. Wl [ Lo oo 6,550,542 |.............. 6,593,832 |..cocveveiees (34,369)|...ccccenene 130,057 |..covereee. 9,901,946 |............. 17,841,941
51.  Wyoming L. ..681,732 |.. .. 737,534 |..
52.  American Samoa . N
53. Guam ......cccecevveeen. GU - s [N ISR 235,902 |..cocvevieane 218,969
54. Puerto Rico ................. PR [......... Lo e 1,487,922 |.............. 1,498,688
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 MARCH 31, 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%

MGIC Credit Assurance
Corporation
39-1888488

10682
Wi

100%
Mortgage Guaranty 100% 100%
Insurance Corporation MGIC Insurance Services MGIC Investor Services
39-1324718 Corporation Corporation

2?;’/?8 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
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STATEMENT AS OF MARCH 31, 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




STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

PART 1 - LOSS EXPERIENCE

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 .......

Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual .

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

Vision only

Dental only
Disablity income ...........cccoeviiiiiiiiiiiiiiices
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)

Warranty

Reinsurance - Nonproportional Assumed Property
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)(Li

ne 34 above)
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STATEMENT AS OF MARCH 31, 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

Disablity 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
274,196,235 274,196,235 274,695,955

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 MARCH 31, 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 262,776 215,133 | (39,201) - 148 o (39,053)
2. L 111,289 | 111,289 | ....66,804 |. ... (43,272)].... ... (42,999)
3. Subtotals 2021 + Prior ........c.coofereeicnnnne. 374,065 |..eoeeeeceeeeieeeees e 374,065 281,937 | (82,473) | o2 [ (82,052)
4. 2022 e 133,826 |........cccc0ere.21,430 | 155,256 196,270 | 48,213 [ (6,810) | 41,403
5. ....507,891 |.... ....529,321 |.... ....463,183 |.... .(34,260) .(40,649)
6. XXX XXX [t XXX s [ o e, XXX 1322 |ooiiiiieennn23,860 | A8 XXX XXX
7. 507,891 529,321 463,183 38,346 23,865 525,394 (34,260) (40,649)
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. (6.7) 2. (29.8) 3. (7.7)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (4.4)




STATEMENT AS OF MARCH 31, 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| I
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| I
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| I
2 9 8 5 8 2 o0 2 3 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

EY EY
— T E—
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STATEMENT AS OF MARCH 31, 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. (Cash surrender value of split dollar life plan .....ccccooviecciiicieiies e 284,326 |...cooveeeeeeeeeeeeeeees e 284,326 |.coooeei 284,326
2505.  Miscellaneous receivables ..o oo, 268,560 ... oo 268,560 |.....cvoveeees 395,172
2597. Summary of remaining write-ins for Line 25 from overflow page 552,886 552,886 679,498
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year

2504.  Checks pending €SChEAtMENT ..ottt ettt e st ese s e e nnns [oreesseseseseanaens 830,412 | 678,514
2597.  Summary of remaining write-ins for Line 25 from overflow page 830,412 678,514

17




STATEMENT AS OF MARCH 31, 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 160,012 718,939
5. Deduct amounts received on disposals 1,246,727 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 127,947 541,885
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 11,672,397 |... 12,775,407
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 11,672,397 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 ... 35,764,478 ...128,333,588
3. Accrual of discount 1,493,310
4. Unrealized valuation increase (decrease) .... 11,905,454
5. Total gain (loss) on disposals ... (3,047,176)... ...(12,9283,472)
6. Deduct consideration for bonds and stocks disposed of 53,528, 147 870,857,483
7. Deduct amortization of premium 10,638,800 ....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 .... 4,590,698
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 6,030,688,203 |........... 6,068,789,215
12.  Deduct total nonadmitted amounts 3,306,393 .o 3,224,621
13. Statement value at end of current period (Line 11 minus Line 12) 6,027,381,810 6,065,564 ,594
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STATEMENT AS OF MARCH 31, 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 [ 4,614,801,648 |............... 122,822,189 |.....cooeeneee 38,916,281 |..cceenee (8,578,989)|............ 4,690,128,567 |-..veeeeeececeeeirineernne [ [ 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 1,085,956,375 |[....ccvvvennne 5,983,500 |..coevrinnne. 37,025,043 |...cocvvine (1,061,797)|............ 1,053,853,035 |..cvcviiiieeieiiriricieens [ [ 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 1,057,227 |t [t e 27,807 | 1,085,034 | [ [ 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 5,701,815,250 128,805,689 75,941,324 (9,612,979) 5,745,066,636 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 5,701,815,250 128,805,689 75,941,324 (9,612,979) 5,745,066,636 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:
NAICT $ oo 89,597,686 ; NAIC2 $ .coovvevernnne. 1,566,361 ; NAIC 3 $

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




STATEMENT AS OF MARCH 31, 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 62,709,034 XXX 62,311,760 71,246 38,875
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 48,677,789 |...coeennee 106,963,638
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 342,019 [ 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.ceiieeeeeeeeeeeieeeie et et et et seas s st esesessa s s s s et esesesesessassssesesesesssssnsssssesesessssasannas |oeesesesenenensasasssesesenennnnns [oeesenesesseeenenens (131,220)
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 2,895,000 |.cooereeiinne 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 387 | 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 62,709,034 |......c.ccoeeeee 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) 62,709,034 16,584,613
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 438,522,572 |............ 2,284,117,310
3. ACCTUAN OF GISCOUNL ...ttt ettt e s e e eee e e eseseseee e eseseseeee e e esesesesee a2 e aeseseeee e s e e s e s eseeee e nsesesesesasansnsesesessnnnsnsesasannnns [oeteessenaniciceseinnas 88,775 | 187,415
4. Unrealized valuation iNCrE@SE (JECTEASE) .........cecvcvviveveuetetieieieetetetetetesesee e et e setesesesessss s et esesesesesesssssssssasasesesessassssssssssesesesns [erenenessnsesesesenenens (723 |
5. Total gain (I0SS) ON QISPOSAIS .......c.cooveveieeeeceieieeieee e teeeee ettt s s s sttt eseseas s sttt esesesess s sssesesesesssnsnsssssesesesssnannnas |ooeseseseneensneneeseeeaeaens Y/ 12,725
6. Deduct consideration received 0N ISPOSAIS ............c.c.cviviueuiueriiiieeeeeieteteteeeses et es et seseseses st et esesesesessssssesssssesesesesessssasasssasaseses [oeseseessssesnas 293,071,686 |............ 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 [C10 ] 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) ..........cceceiiriiererereeeeeeeeeieieeseeeeeenesens [ereeeeeeeeeens 238,532,969 |...ccccoveeneee 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) 238,532,969 92,994,899
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STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

7217 Cypress Cir
1401 San Miguel Ct

0199999. Acquired by Purchase

.| Ocean Springs

. 03/15/2023 .......... Freddie Mac ...
. [Midland

09/30/2022 .......... Fannie Mae

108,537 108,537

108,537 108,537

0399999 Totals

108,537 108,537 3,115

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9- 10) Value Disposal Year Disposal Disposal Disposal brances Incurred
8108 Whistlewood Dr ......cuuvevunnes Indianapolis ....ooeevuneennns . . . ..

...01/27/2023 .. Paul and Brandi Linn
. . |Patricia L Briones .
. [Nicole Zopf & Robert Taglioli Jr

. [Dalton S Trewyn

1805 Norhardt Drive 3-K1 . Brookfield .
2280 Swallowtail Street Bourbonnais
1406 S Pear| St ......... . |Janesville .

1401 San Miguel Ct Midland .. ..|Samuel Richard Merrill . (3,115)[.
213 lestgate Dr .. Peotone .. .. . |Kristi Waddick & Matthew K .. X .. . . .. 17,850 |.
0199999. Property DISposed 1 314,381 1,083,600 1 086,715 160,012 160,012

0399999 Totals 1,314,381 1,083,600 1,086,715 1,246,727 160,012 160,012 163 57,350




STATEMENT AS OF MARCH 31, 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 MARCH 31, 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
108151-T7-6 ......... Bridgeport Conn Taxable-Pension Bds-AGM-Cr  7.640% 01/15/30 ....ccceemrrmirieemmniiiireeeniieeee | eevvviniiinennn feennd 03/23/2023 ..... MGIC Indemnity Corporation .... 555,451 |. ..500,000 |...
108151-VU-2 ......... Bridgeport Conn Taxable Pension Bds ~ 7.640% 01/15/30 ...cvvuuviveniiiiiiiiiiiiiiiiiiineiiieciineees | ceveeeieenes o 03/23/2023 ..... MGIC Indemnity Corporation .... 587,170 |. ..525,000 |...
645020-6H-6 ......... New Haven CT FEDERALLY TAXABLE GO REF 2018  4.684% 08/01/31 .....cciviuiiiiiinnnnianeerrnnnnnee | evvvvrnnnnnnns Jeennsdd 01/11/2023 ..... PNC Capital Markets .....eeceesuisiiiiiesesieeieesseeeeeenn s s e eeenni s e e e eennn s s e eeennaneeeennnnnnnns 2,461,625 |.oovviiiiiiiiiiies 2,500,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 3,604,246 3,525,000
3130AU-V3-5 ......... FEDERAL HOME LOAN BANK CONS BD 5.165%24  5.165% 03/08/24 .......eveeeeeieieeeeeennieeeeeeneneees | cvvvviniineens feennd 02/07/2023 ..... TD Securities 1,025,000 |. 1,025,000 |...
47770V-BR-0 ......... JOBS Ohio Beverage Sys SR LIEN TAXABLE BDS 2023 4.433% 01/01/33 evveniiiiiiiiiiiiiiiiie | e i 01/19/2023 ..... Citigroup Global Markets Inc. 6,435,000 |. 6,435,000 |...
492279-CU-6 .........[Kern Cnty CA Pension Oblig Adj Ref Taxable  4.185% 08/15/27 ....ccceverremiirieimniiiieeeinneees [ eevviiniiiiinn feed 03/23/2023 ..... MGIC Indemnity Corporation .
91412H-FU-2 . .. [UNIVERSITY CALIF REVS TAXABLE GEN BDS 2020 1.964% 05/15/32 ..ooviiiiiiiiiiiiiinieens | e | 01/10/2023 ..... Goldman Sachs & Co. ..........
977100-JC-1 ......... Wisconsin St Gen Fund Annual A TAXABLE REF BDS 2023A  4.789% 05/01/35 ..ccovvvveen | veriiiniiiieenn e 01/25/2023 ..... Jefferies & Co Inc. .. N
977100-JD-9 ......... Wisconsin St Gen Fund Annual A TAXABLE REF BDS 2023A  4.864% 05/01/36 .....ccevoies | eererennninenns |ounnd 01/25/2023 ..... Jefferies & Co Inc. .. 1,000,000 . 1,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 12,442,230 12,595,000
254687-CZ-7 ......... Walt Disney Company/The  3.700% 09/15/24 ......ccoviiviviiiiiiiiiiiiiiiiiiinn s | eeeeeennieeees ol 03/23/2023 ..... MGIC Indemnity COrporation .......ceceeievuuiiiiiiiiiiiiiiiii e rrrr e errnnies oeerrreie e rrri e eees e 1,483,197 [oeeiiiiiiiinieins 1,500,000
58942H-AC-5 .. .| BON SECOURS MERCY 2018A BD4.302%28  4.302% 07/01/28 ... 01/30/2023 Wells Fargo 1,449,070 |. 1,490,000 |...
92343V-CR-3 ..|Verizon Communications  3.500% 11/01/24 . 03/23/2023 MGIC Indemnity Corporation .
064159-6F-8 . .|Bank Of Nova Scotia  0.000% 07/31/24 .. 03/08/2023 J.P. Morgan .
89115A-2M-3 .........[Toronto-Dominon Bank  5.156% 01/10/28 ........ccuuiiiiiiuunniiiiiiiiiiiniiiiiiniiiiieie e e enaanaes 01/03/2023 ..... TD Securities . .. ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 19,718,002 19,802,000
2509999997. Total - Bonds - Part 3 35,764,478 35,922,000 107,331 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 35,764,478 35,922,000 107,331 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 35,764,478 XXX 107,331 XXX
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STATEMENT AS OF MARCH 31, 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
Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 01/01/2023 . |Paydonn ...ccovvnvvvveinnnnn foevvnnnniiiiiiinns fonneneens 2,085 [ceiiiienne 2,085 |iiiinns 2,218 |veeiins TN R RN [[CIC) ) PO [ LCIC) N PO N 1 O R R RN 7 | 05/15/2042 . |1.A ........
Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiieeeees | s . 02/01/2023 . | Paydown ... ... 2,093 2 2,263 ... 2,008 |.. . 05/15/2042 . |1.A ........
Government National
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 71,863 [ 71,863 |oeeeeennnnns 78,505 [...ccevnnnns 2 U IR (5,831) |vvvveniniiiiinn Jovvvnnnn (5,831) |vvvvnniiiiinns e ATR: (5T PR RPN R RN 719 |. 05/15/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 ....cevvvvnniiiiiiiiiniiiiiiiiinees | s . 01/01/2023 . |Paydonn ...ocvvvnvviiiinnnn foevvnniniiniiiiinns Joninns 131,838 |........... 131,838 |oeveennnnns 143,704 |........... 142,283 | e (10,445) |.oevvviieiiinnn ovennen (10,445) |.oevvviiiiiiinn ovvviinnnns JICH IR 1T R FORRRUORR RN 385 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnniiiiiiiiiniiiiiiiiinees | s . 02/01/2023 . |Paydonn .....euunvvviiiinnnn fevenniininniiiiins fenns 100,499 |........... 100,499 |........... 109,544 |.......... 108,461 [oveeviiviiinns fovennnns (W27 P N (A7 P F, B[O ¢ I O R A N 586 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 ....cevvvvniiiiiiniiniiiiiiniinees | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 97,752 |eerrnns 97,752 |oovvevnnnns 106,549 |........... 105,496 |oeevvveiiiiiinn Jovvennnn [(WANLEYT P RN (WAL P [/ U R R R 855 |. 09/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....vvvvviviiniiiiiiiiniiiniiiinn | s . 01/01/2023 . |Paydonn ..cevvnnvvviiinnnns Jovvniniieiiiiiinees foeeieneens 93,969 |.....ennn. 93,969 [.......... 100,606 |............ 99,752 [ooeiiiiiiiienns forennens (5,783) |vvvvenereiiinn Jovvvnnnn (KT PR A JEK TR 1 U R R R 235 [. 10/20/2042 . [1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvivviinniiiiiiiniiiinieiinn | s . 02/01/2023 . |Paydonn .....eueveiiiiinnnns Jovvniiniiniiiiinees foeeneeeens 94,216 |oeeuennnnns 94,216 |.......... 100,870 |.......... 100,014 [oeeiiiiiiiiies fovennnns (5,798) |.evvveniiiiiinn Jovvvnnnn [CTC: ) P A [T [ R R R R, 471 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvivviinnniiiiiiiniinieiiins | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 79,647 |............ 79,647 |.....ooenent 85,272 |.oovvirnnnns LT O AR (3510 D) PO RN (3502 D) PR A £ A O ) R RN 597 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 01/01/2023 . |Paydonn ...cevvenivviiinnnns Jovvninieniiiiiinees foeeieneens 86,045 |............ 86,045 |............ 93,870 |....cevvnnnn 92,937 [ooeiiiiiiiiienns forennens (6,892) |.evvvvnnnriiiinn Jovvnnnnn (6,892) |vvvvnnviivinnn Jevnnneneens R 0T ) R RN 251 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiieeeees | s . 02/01/2023 . |Paydomn .....eueviiriiinnnns Jovvniiniieiiiinees foeeneeeens 66,270 |............ 66,270 |oeeeennnnns 72,296 |..ocovvnnnns A TE-T4 A PO (5,308) |.eevveneiiiiinn Jovvnnnnn (5,308) |.evvvenriiiinnnn Jevnnieneens [C1C7{ V) RO R RN 387 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiiieeeees | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 7,077 |oeeeiiinnnns 71,077 Jeeeens 2 B R (T (PO R, (5,693) |vvvvnnniiiiinnn Jovnnnnnns (5,693) |evvvniriiinnnn Jovneneneens A LA R A AR RN 622 |. 10/20/2042 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......eovvvvirrnniiiiiiiniiinniiiins | s . 01/01/2023 . |Paydonn ...covvvnvvviiinnnns Jovvniinnneiiiiiinees foeeieeeens 33,502 |oeeeennnnns 33,502 [....oeeeene 35,031 [..oceenennns 34,960 |..oceviiiiiiiinn foeeennnn (1,458) |eevvenniiiiinn ovennnnn (1,458) |evveeniiiiinn e BT 7/ R R S 84 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvrmrnniiiiiiiniiniiiiinn | s . 02/01/2023 . |Paydomn .....euevvviiiinnnns Jovvniininiiiiiinees foeeeeeens 29,309 |oeeennnnnns 29,309 [.oeeeeenne 30,648 |............ 30,585 |oiiviiiiiiiiiins eeeenenn (1,276) [eneeeiiiiieens [ (1,276) [oeneeiiiiienes o 29,309 [oooviiiiiiiinns o e e 147 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvvirnnniiiiiiniiniiiiinn | s . 03/01/2023 . |Paydonn ....cevunvevriinnnnn foevvnninnneiiiiiinns foeeenn. 28,295 [0 28,295 [oiiiiinnnni 29,587 29,526 [ e (1,232) [ e (1,232) [ 28,205 [ e [ [ 212 |. 09/20/2046 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 01/01/2023 . |Paydoun ...covvenvevviinnnns Joevvnninnneiiinninns foveenennnn 1,354 [0 1,354 [ 1478 | TATE [ [ (122) [ e (122) [ e 1384 [ [ e [ 2 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvviriiiiiiiiiiieeeciiine | s . 01/01/2023 . |Paydoun ...cevvenvvvviinnnns Joevvninineiiiiinns foveenennnn 2,428 [ 2,428 [ 2,651 | 2,646 [ [ (218) [ e (218) [ [ 20428 [ [ e [ 10 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 02/01/2023 . |Paydonn ....cvuenvveriiinnns Joevvninineiiiiinns foeeennnnnn 2,249 [ 2,249 i 2,455 | 20451 [ [ (202) [ e (202) [ e 2,249 L [ e [ 13 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvviiiiiiiiiiiiieecciinn | s . 02/01/2023 . |Paydoun .....euevevriinnnns Joevvninineiiininns foeeenennnn 4,083 i 4,083 [ 4408 | 4395 [ [ (382) [ e (382) [ e 4,083 e [ e [ 34 [.07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 03/01/2023 . |Paydoun ....cevunvvviiinnnns Joevvnininiiiiinns forennennn 3,262 oo 3,262 [ 3,562 | 3,555 [ e (293) [ e (293) [ e 30262 [ [ e [ 32 [. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvviriiiiiiiiiiieeeciiine | s . 03/01/2023 . | Paydown ... . 07/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvriieiiiiiniiieieiiiine | s . 01/01/2023 . |Paydoun ...ccvvvnvevviinnnns Joevvnniniieciiinnns foveenenn 1,828 [ 1,828 [ 1,906 Lo 1,900 [ e (182) [nccnciiiiies e (162) [ e 1,828 i [ s 3 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ceevvvvriiiiiiiiiiinieiiiinn | s . 01/01/2023 . | Paydown ... . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ceevvvvriiiiiiiiiiinieiiiinn | s . 02/01/2023 . |Paydoun ....cvuenvveiiinnnns Joevvninnneiiiiinnns foeeenenn 2,913 [ 2,913 [ 30179 3170 [ [ (257) [ e (257) [ e 2,918 L [ i [ 17 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiniiiiieiiiinns | s . 02/01/2023 . | Paydown ... . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....oovvvvvvnniiiiiiiniiiiiiiiinns | nnnnns . 03/01/2023 . |Paydoun .....oevviriiinnnns Jovvennnnnneninnnnnns Jovennennnn2, 377 [ 2,177 [ 2,376 i 2,370 | e (192) | foonnnneees (192) [ foonieeeann 2977 i i i fovveiniiniinnnn, 21 |. 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 . 03/01/2023 . |Paydonn .....euunveviiinnnnn Joeveniinniniiiiins o 3,905 [oeiiiiinne 3,905 [oiiviennnns 4,262 |.....covnnenn L3 TU R R RN [R5 R E [RZ5) T U IR, TR (VS R K R RN 49 |[. 06/20/2048 . |1.A ........
Government National Mortgage A G2 MA5468
..36179U-CD-2 [5.000% 09/20/48 ....evvviviiinnniiiiiiiniinniiiins | s . 01/01/2023 . | Paydown ... ... 3,380 3,676 ... .3,380 |.. . 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiininiiiiiiiniiniiiiinn | s . 01/01/2023 . |Paydoun ...ccvvvnvvvveinnnnn Jovvvniinniieiiiinns foneneens 6,062 [....ccevnnns 6,062 |.coevnnnnnns 6,604 |..oeennnnn. [SIRSIeT N R AR (570 ) F R [£570 ) F R (G022 O N A 25 [. 09/20/2048 . [1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviinnnniiiiiiiniiiniiiiins | s . 02/01/2023 . |Paydonn ....cevunviriiinnnnn Jevvnnnnniiiinins e 2,311 [ 2,311 | 2,518 | ) L R RN [0 1) F (20X F R P21 I R KPR E R RN 13 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiinnniiiiiiiniiinniniinn | s . 02/01/2023 . |Paydonn ....ceuunvviiiiinnnn Jevvniiiniiiiiiins feeneens 4,145 | 4,145 [....oooeeeens 4,516 |ooeeeennnnnns LTI R RN (RS FO R (KT U R L3 UL O O R RN 35 [. 09/20/2048 . [1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 ....evvviviiinnniiiiiiiniinniiiins | s . 03/01/2023 . |Paydomn .....euuvvviiiinnnn Jevvnniiiniiiiiins o 2,000 [ooeiiiiene 2,000 |iiiinnns 2,217 |oveevinnns K T R RN [Q1:K) 1 PO R [QECK) ) PO RN 202V R N R RN 21 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiininiiiiiiiniiniiiiinn | s . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,748 |oeeiiiine 3,748 |oeoeennnnnns 4,084 |oeevennnnnns LNV 7£: T O ERR [ FRR E (72D U EP, [P U KPP ERRR R RN 47 . 09/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvreiiiiiiiiiinieiiiii | s . 01/01/72023 . |Paydoun ...covvenvvviiinnnns Joevnninieiiiiinnns foreeeieieinnns 862 [oooiiiiiiiiinnns 862 |....covvnnnnns 941 | [ R RN (V40 ) R AN (V40 ) T 7 O O 1 . 1072072048 . [1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvvniiiiiiiiiiiieiiiii | s . 01/01/2023 . |Paydonn ...ccvvvnvvvviinnnnn fevvniiniiiiiiiinns foineneens 1,546 [...oooonnnens 1,546 |ooeeennnnnnns 1,688 [..ooovenenens 1,685 |oveeeiiiiiiins o [QEci:) ) FO [QECE) T FU R, < R ) ) N 6 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvriiiiiiiiiiinieiiiiien | s . 02/01/2023 . |Paydomn ....euuenvvriiinnnns Joevnnininiiiiinnes foeeneeeeiiinns 893 | 893 | 975 | ST T U K [R:[0) ) AR RN (R[0S 16X R O RN 5 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....oevvvvniiiiiiiiiiiinieiiiii | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 1,601 |ooeeeeennns 1,601 [ooiiiennnns 1,748 |oeeeenne LT PO QLY F [RLZYT F R, <L S R R 13 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvreiiiiiiiiiinieiiiii | s . 03/01/2023 . |Paydoun ....cuuuviiiiinnnns Joevnnininiiiiiinnes foreeeeeiiiinns (1< O 613 | 669 |.....oevvnnnnnns [C151< 1 PR R (51571 PR AR (51571 PP AR {011 ) N N 6 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovivvviiiiiiiiiiiiiieciiii | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,000 [ooiiieeeens 1,09 | 1,200 [oeeeiinnnns 1,198 | o [5i5) ) PR AR [cic) ) AR AR L0151 O R E N 14 . 10/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniiiniiiiinn | s . 01/01/2023 . |Paydonn ...ccvvvnvvviinnnnn Jeveniiniiiiiiinns foineneens 5,969 [.coeiiinns 5,969 [.....coennns 6,410 |evennnnnns 6,402 |oeeiiiiiiiiiinn e [T F R (LX) U R LS 61 O RN 8 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 01/01/2023 . |Paydonn ...cevvenivriinnnnns Jovvninnieiiiiiinens foenneeeens 10,706 |ooevvennnnns 10,706 [o.oeeeeneeee 11,497 |oeeennnnnns 11,482 | s (T76) [ovveeeeiiinnnns o (W27 ) PO O R O R 40 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 02/01/2023 . |Paydoun ....cvuenvevriiinnns Joevvninineiiiiinnns foeeennn5,701 [ 5,701 i 6,122 | 6,114 [ [ (A13) [ e (I3) [ [ BT0T e [ e [ 29 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniiinieiiinn | s . 02/01/2023 . |Paydoun .....ouunvevriiinnns Joevvninnneiiininnns foeeennn 10,2260 010,225 [ 10,981 |t 10,966 [nneeiiiiiiies [ (741 [ e (T4 [ [ 10,225 i i e v 77 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 03/01/2023 . |Paydoun .....ouenvvriiinnnns Joevvnnineneiiiniinns foveenene 4,887 i 4887 [ 5,249 | 5,282 [ [ (354) [ e (354) [ e BBT i [ e [ 43 |[. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 03/01/2023 . |Paydoun .....euevveriinnnns Joevinininiiiiiiinns foeeenennn8,766 [ 8,766 [ 9,414 | 90401 [ [ (B35) [ e (835) [ el BUTBB [ [ e [ 99 |[. 11/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiniiinieiiinn | s . 01/01/2023 . |Paydoun ...covvvnvevviinnnns Joevvnninniiiiinninns foveennnnna5,369 [ 5,369 [ 5,836 | 5,821 [ [ (452) [ e (482) [ e 50369 [ [ e [ 8 | 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...ovvvviiiiiiiiiiiiiiniiiiiiiiins | s . 01/01/2023 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...ovvvviiiiiiiiiiiiiiniiiiieiiinn | s . 02/01/2023 . |Paydoun ....cvuevevriinnnns Joevvninineiiiiiinns foeeenennn 5,162 [ 5,152 [ 5,600 [ 5,586 [eanniiiins [ (434) [ e (B34) [ e B182 o [ i [ 29 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiiiiiiiiiiiiiiniiiiins | s . 02/01/2023 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiiiiiiiiiiiiiiniiiiins | s . 03/01/2023 . |Paydoun .....ovenveviiinnnns Joevvninineiiiiinns foreenennn6,328 i 6,323 [ 6,878 [ 6,856 [ [ (B33) [ e (B33) [ [ 8,328 e [ e [ 62 | 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviiiiiiiiiiiiiiiiiiiniiiiinn | s . 03/01/2023 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 . .evvvnviiiiiiniiiiiiiiiiiiniiiies | nnnens . 01/01/2023 . |Paydonn ...oeveviiiiiiinnns Jovvnninniiiiiiiinnns foviniieiiinnns 157 fooiiiiies 157 i 169 | 169 |ovveiiiiiiins s [ QD) T OTTIIN [ Rl N T T T AT PP . 01/20/2049 . |1.A ........
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Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiieeeees | s . 01/01/72023 . |Paydoun ...covvenvvviiinnnns Joevnnnnieiiiiiinnes foeeieieiiinnns 2.7/ FN .7 R 303 | FC(VC T R E (24 PR AR (221 PR FRRN 27/ R R O RN 1 [. 0172072049 . [1.A ........
Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiniiiiiiiieeeees | s . 02/01/2023 . | Paydown ... . 01/20/2049 . |1.A ........
Government National g
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiinneeees | s . 02/01/2023 . |Paydomn ....euuenvvriiinnnns Joevnnininiiiiinnes foeeneeeeiiinns 312 | <1 R 335 [ T IO RN (72 P R (72 ) P FRRN 1 R N RN 2 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ..covvvnniiiiiiiiiiiiiiiiiieeeees | s . 03/01/2023 . |Paydomn .....uuunvviiiiinnns Joevnnnnieiiiiines foeeeeeeiiiinns | VA R L LA P 190 |ovvviiiiiiinns L LC[U N R AR [ ) PR AR [QEC) ) PP AN L L/ P FOU R A R 2 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiiiiieeees | s . 03/01/2023 . |Paydomn ....cuuevviiiinnnns Joevnnininiiiiiinnes foreeeeeeeiinns LI O 318 | F L7 I Fc . I R A (72 P R (72 ) P FRRN B ) O 4 1. 01/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnvviiiiiniiniiiiiiniinees | s . 01/01/2023 . |Paydonn ...ccvvvnvvvvirnnnnn Jvvenninniiiiiiinns foineneens 3,719 [ 3,719 | 3,984 [....ccovnnnns 3,980 |vieiiiiiiiiiinn s (251D PR R (L1 ) PO N [T/ [ O R R RN 5 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiiiiniiiiiiniieees | s . 01/01/2023 . |Paydonn ...ccvvvnvvvieinnnnn Jvvvniinnieiiiiins foneneens 6,671 |[..cccevnnnns 6,671 [eeerenne 7,148 | TA39 | e (151 1 PO R [ N PO RN (-7 O R R AR 25 [. 02/20/2049 . [1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiiniiniiiiiiiiinees | s . 02/01/2023 . |Paydonn .....euuvvviiinnnnn Joevvniinnniiiiiins feeneens 2,181 [oiiiinnnnns 2,181 | P T P R AR [QESK) T FO R [REE) T U R, 20 O O N AR 11 . 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnviiiiiniiniiiiiiiiinees | s . 02/01/2023 . |Paydonn ....ceuunvviiiiinnnn Jevvniiiniiiiiiins feeneens 3,913 [ 3,913 [ooiiiiinins 4,192 [oooiiiinnnnns L -V O AR (£ FO (L)) F R TR KT R K F R RN 29 |[. 02/20/2049 . [1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiinininiiiiiiiiinees | s . 03/01/2023 . |Paydomn .....euuvvviiiinnnn Jevvnniiiniiiiiins o 2,478 |oeeiiine 2,478 | 2,655 |[...occennnnns P R AR (VL3 ) R R [QVL) ) U N P4 R K RN RN 22 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiiiiniiiiiiniieees | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,445 ..l 4,445 |............. 4,763 |oeeerinnnnns 36 A PO R (K173 ) F R (K173 F R, L7 O S R 50 |. 02/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiiiiiiiiniinees | s . 01/01/2023 . |Paydonn ...ccevvnvvvviiinnnn Jevvniinniieiiiinns foneneens 1,013 s 1,018 |oeeeenns 1,088 [.oooveennnnns L7 O AR (WL P (WL P A {01 2 O Y R (R, 1 . 03/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiininiiiiiiniinees | s . 01/01/2023 . |Paydonn ...ccvvvnvvvviinnnnn fevvniiniiiiiiiinns foineneens 1,817 s 1,817 [oeeiiiinnnnns 1,982 [ 1,949 | o [QEc7J ) F R (RE7J ) F R 1817 [ oo o [ 7 | 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiiiniiiiiiniinnes | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 1,012 s 1,012 | 1,088 [.ooovvenennns < O RN (WL P (WL P A L O O R (R 5 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiininiiiiiininees | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 1,816 |oeeeenennnns 1,816 [oiiiinnnnns 1,951 | 1,948 | o [QEc7J ) F R (RE7J ) F R LR 2 O R R 14 . 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnviiiiiiiiiniiiiiiniinees | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 930 |oeeeiiiiinns 930 [ooeiiiinnnns 1,000 [.ooovvevnnnnnnns Jeic1s R F ({15 AR RN (1) O R LS R O O RN 8 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvniiiiiiniiiiiiiiiiiinnes | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,669 |oeeeeennnnns 1,669 |oeevvennnnnns 1,793 | LA O (223 F R (223 F R I O R R 19 |. 03/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvniiiiiiniiniiiiiiniinees | s . 01/01/2023 . |Paydonn ...ccvvvnvvviinnnnn Jeveniiniiiiiiinns foineneens 1,667 |ooeeeennnnnns 1,667 [oooiiiinnnnns 1,791 | L) U RN (72D PO (72D PO N LT O Y R (R, 2 |. 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiiiiniiiiiniiinnes | s . 01/01/2023 . |Paydonn ...ccvvvnvivvinnnnnn Joveniiniieiiiinns foneneens 2,990 [ooeiiiinnns 2,990 [ooiiiennnns 3,213 [oooiiiiinnnns 3,208 |eviiiiiiiiiiinn eerenins (74115 1 PO R (7215 1 PR N 2LV R K N RN 11 . 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvniiiiiiniiniiiiiiniinees | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 1,318 | 1,318 |oveeeens 1,416 |oeeennnnnnne L U R A (£S5 P AR (CSLC ) A AR, 1318 [oeiiiiiiiiiens e oo e 7 | 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiinininiiiiiiiiinees | s . 02/01/2023 . | Paydown ... .2,365 |.. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....cevvvnviiiiiniiniiiiiiniinees | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,111 | 111 [ 1,198 | LI 72 PO A [R:1 ) ST RN [R:10 ) (SR N 1A s o [ [ 10 |. 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiniinnes | s . 03/01/2023 . | Paydown ... .1,098 .. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiieeeees | s . 01/01/2023 . |Paydoun ...ccvvvnvvviiinnnnn Jovvniiniiieiiiinns foineneens 7,410 [ooooiiinnnnns 7,410 |ooeeeennnnns 8,046 |...couunnnnn. L 072 T FOR RN [(C15) ) O R [(C1) ) S TN 5 (0 O O N A 11 . 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiineeees | s . 01/01/2023 . | Paydown ... ..13,290 |.. . 04/20/2049 . |1.A ........
Government National g
..36179U-07-0 [5.000% 04/20/49 ...oevvviiiiiinniiiiiiiiiiiniiiies | nnnens . 02/01/2023 . |Paydown ....ceeeviiiiiinins foovenninniiiiiiiinns Joveiininnnns 7,208 |.oooiiiinn. 7,298 |t 7,924 |............. 7,902 |iveeeiiniiiiinn Jovvennnnnns (604) |ooveeiiiiiinnnns Joveennnens (604) |ooveniiiiinnnans fooeiiiiinnnnn 7,208 |ooviiiinniiie fovvviniinniins fooveviiniiiins fovveenniinnnnnnns 41 |. 04/20/2049 . |1.A ........




€603

STATEMENT AS OF MARCH 31, 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
Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiineeees | s . 02/01/2023 . |Paydonn .....eunviviiiinnnns Jovnnninniiiiiiinees foeeeeeeens 13,089 |[..oivevennns 13,089 |oveennnnnns 14,212 | L3 V72 PO RN (1,084) [ooniiviiiienns o (1,084) [oonniiiiiiiinns o QST T R AU R AR 109 |. 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiieeeees | s . 03/01/2023 . | Paydown ... ... (402) | ... (402) [... . 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiieeeees | s . 03/01/2023 . |Paydoun .....euuvvviiinnnnn Joeveniinineiiiininns foveenen8,719 [l 8,719 [ 90467 | 944 [ [ (2223 F (2222 P RS - 1 A N AR N RN RN 109 |. 04/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiinininiiiiiiiinnes | s . 01/01/2023 . |Paydoun ...cevvvnvvvvevnnnns Joevenninineeinnnnns fovenneeennd LATT [0 1477 [ 1,587 | 1585 [ [ [ [025) ) PO R [ [025) 1 PR AN 7 A AU R R RN 2 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnviiiiiininiiiiiiiiniinees | s . 01/01/2023 . |Paydoun ...ccevvnvvverinnnns Joevenninineiiinninns foveenennnn 2,650 [ 2,650 [ooiiiiiinnn 2,847 | 2,882 [ [ [QESX) ) FO R (IS TN FRPR RPN i< 0 I AR RN R R 10 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiiiniiiiiiiiiiinees | s . 02/01/2023 . |Paydoun ....cevunvvvieinnnnn Joevennnnineiiiininns foveennnnn 1,499 [0 1,499 [ 1,610 | 1,608 [ [ (1015 PO R (109) [ovvenerrvinnnns oo 1,499 [ s s s 8 | 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnviiiiiinniniiiiiiniinees | s . 02/01/2023 . |Paydoun ....cevunvvriiinnnnn Joevenninineiiiiiinns foreennnnn 2,689 [ 2,689 [ 2,889 | 2,884 [ [ [REELC) ) O R (196) [ovvenveviinnnns foveeneeeennn 2,689 [ [ [ [ 20 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiiiniiiiiiiniiinees | s . 03/01/2023 . |Paydonn ....cevunveeriinnnnn Joevvnninnniniiiinns foviennneennn 936 i 936 [ 1,006 i 1,005 [ e ({15 AR RN [(C1:) ) O R LS R O RN 8 | 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnviiiiiiiiiiiiiiiiniinees | s . 03/01/2023 . |Paydoun .....oeevevviiinnnns Joeveniininiiiiniinns foveennnnn 1,680 [ 1,680 [t 1,805 | 1,802 [ [ (23 F R (223 F R L1 O Y R 19 |. 05/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvnvviiiiiniiiiiiiiiiiiieeeees | s . 01/01/2023 . |Paydonn ...covvenvvveiinnnnn Joevvnninnneniinninns foveennneennn 571 i 571 614 B8 [ [ [ P R (7 PO FRRN L5 T ) N 1 . 06/20/2049 . [1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 01/01/2023 . |Paydoun ...ccvvenvvvviinnnns fovvvnniniieiiiniinns foveennenn 1,025 i 1,025 [ 1,101 | 1,099 [ [ (WA P A (WA P A 07T R O R N 4 1. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinineeen | s . 02/01/2023 . |Paydonn ...ccevunveriiinnnnn Joevvnnininiiiiiiinns foviinnenennn 636 [eiiiiiiii i 836 [ B84 |l 883 [ [ (157 PR AR (1571 PR FRRN LG5 O 3 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiiiiiiiiiiiiinieeees | s . 02/01/2023 . |Paydonn ...ccevenvevriinnnnn Joevvnninnneniinnnns foveeen 1,141 [ 114 [ 1,226 | 1,224 | [ (51 PO A (K- ) FR AR, T s i e [ 9 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvnviiiriiiiiiiiiiiiiiieieees | s . 03/01/2023 . |Paydonn ...ccvvunvveriinnnns Joevenninnniniiiiinns o 279 i 279 299 299 [ e (201 P AR [0 P AR 279 [ oo s e 2 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiineeees | s . 03/01/2023 . |Paydoun ...ccevunvvvriiinnns foevvnninnnneiiniinns foveennennnnn 5000 i 5000 [ 837 |l B36 [ [ (L5 PR AR (L5 PP FRRN L O O 6 |. 06/20/2049 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvnviiiiiiiiiiiiiiiiinneeees | s . 01/01/2023 . |Paydoun ...ccvvenvvvveinnnns Jovvvvninineeiinninns foveenn . 34,709 [l 34,709 Ll 35,808 i 35,752 [ [ [QIVZEYT P RN (1,044) |eeveiiiiiinns e FC 0 T R R R 87 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvniiiiiiniiiiiiiiiiineeeees | s . 02/01/2023 . |Paydoun .....eeevevviiiinnns Joeviniinineiiiiiinns feeeennnn.. 28,2000 [onnnilllli 28,200 |...nnnnn 29,134 120,048 [ [ [R:225) 1 PO R [R:225) 1 PO < T{) VI ) RN R RN 141 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvnviiiiiiiiiiiiiiiiinneeees | s . 03/01/2023 . |Paydoun ....ceuuevviiinnnns Joeveniinineiiiiiinns foveennnn 16,225 [0 16,225 [l 16,763 | 16,713 [ [ (2515 1 PO R (215 1 PO L7 T R E R R RN 122 |. 09/20/2034 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......ccvvvvnviiiiinnniiiiiinnins | s . 01/01/72023 . |Paydoun ...covvenvevirinnnns Jevvninineiiiiiinns foveeeeeenn 1,612 [0 1,612 [ 1,568 | 1587 [ e < R F < P FRR L O Y S (R, 8 | 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvnviviiinnniiiiiiinnins | s . 02/01/2023 . |Paydoun ....ceveneeviiinnnns Jeveniinnniiiniinns foveeneeenn 1,139 [ 1,139 [ 10108 | 1122 [ [ LI O R 125 R AN LI I R E ) R AN 11 ). 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvviiiiinnniiiiiininns | s . 03/01/2023 . | Paydown ... . 11/20/2028 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..evviiiiiiiiiiiiiiiiiiicecciii | s . 01/01/2023 . |Paydonn ...ccvvvnveviiinnnns Joevvnninnneeiinninns foveenennnnd 1,967 feoiiiiinnd 1,567 [ 1,714 |0 1,690 [ e (124) s e (124) [ [t 10867 [ [ s s 5 |. 10/15/2041 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiecccciii | s . 02/01/2023 . | Paydown ... . 10/15/2041 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiecccciii | s . 03/01/2023 . |Paydoun .....ouuveviiinnnns Joevvnnnnnneiiiiinnns foveenenennd 1,615 [0 10615 1767 | LTS [ [ (127) [ e (127) [ [ 1UBT5 e [ i [ 16 |. 10/15/2041 . |1.A ........
Government National
..3620A9-3Z-2 [5.000% 01/15/40 ..evvvvvviiiniiiiiiiiiiiiniecciine | s . 01/01/2023 . | Paydown ... . 01/15/2040 . |1.A ........
Government National
..3620A9-32-2 [5.000% 01/15/40 ...ovvvivivvnnniiiiiiiiiiiniiiiiiinn | nnnens . 02/01/2023 . |Paydown ......ovveviiinnnns Joevennnninenininnnns Joeeenennn8,116 5,116 [ 5,700 i 5,598 s e (482) | e (482) [ e 5,116 s [ i i 43 |. 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 . 03/01/2023 . |Paydonn .....euuviriiiinnnn Joeveniiiniiiiiiins e 2,069 [..ccooeeene 2,069 |ieeinnnnns 2,305 [.oooiiinnnnns P TN R AR (IS5 ) F R (RS2 U R, P61 R R N RN 26 |. 01/15/2040 . |1.A ........
Government National Mortgage A GN 726323
..3620AC-4G-6 [5.000% 09/15/39 ....eevvviiiiiriniiiiiiiiiiiiieeees | s . 01/01/2023 . | Paydown ... L 1,001 . 09/15/2039 . |1.A ........
Government National g
..3620AC-4G-6 [5.000% 09/15/39 ....cvvvvriiiiriniiiiiiiiiiiiieeeees | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 1,00 |oeeeennnnnns 1,040 |oeeeenns 1,189 | 1P 5 R R ( (11 PO AR ( (1) ) AR IR 17 () B RN R RO RN 9 |. 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....cvvvvviiiiriniiiiiiiiiiiiineeees | s . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins foeneens 1,012 s 1,012 | 1127 | L [ O N (52 PR AR (98) |evvvnneieiinnn Jovvnnieeens L O S R 13 . 09/15/2039 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 01/01/2023 . |Paydonn ...covvvnvvviiinnnns Jovvniinnneiiiiiinees foeeieeeens 23,707 foeeerennn 23,707 |.oeevennnnns 26,007 |oveernnnnnns P T O AR (070 P RN (070 PR A 2T (V7 O O RN R 89 |. 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 02/01/2023 . |Paydomn .....eueveriiiinnnns Jevvniinnniiiiiiinees feeeneeeens 28,002 f[ooeeirenns 28,002 |......oeeens 30,719 [.oovvenennns JCLV 107 U RN (0D P N (2,406) |.eevvnneriiinnnn v <0072 O R RN 210 |. 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ..covvvvniiiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,519 [ 4,519 [...oneens 4,957 fooeiiiinnnnns 4,907 |oeveiiiiiiiiinn s (2515 1 PR R (2515 ) R N L3R5 [ O N R RN 51 | 12/15/2040 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvviiiiiniiiiiiiiiiiieeeees | s . 01/01/2023 . |Paydonn ...ccvvvnvviiiinnnn foevvnnininiiiiiins Joneinnd Lo [ [ T O R N L O O RN 1 [ 02/15/2029 . [1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvviiiiiniiiiiiiiiiiiieeees | s . 02/01/2023 . |Paydonn ...covvunreiiiiinnnn foveniinniiiiiiins Jeinnd Lo [ [ O R N L O O RN 1 [ 02/15/2029 . [1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiiiiiiiiiiiieees | s . 03/01/2023 . |Paydonn ...covvunivriiiinnnn foevennininieiiiins fennnd £ I 96 | [ O R L O O RN 2 |. 02/15/2029 . |1.A ........
Government National
L. 36210E-FB-0 [4.000% 11/15/41 ..eeiiiiiiiiiiiiiiiiiiniecciii | s . 01/01/2023 . |Paydonn ..cevvnnvvviiinnnns Jovvniniieiiiiiinees foeeieneens 16,453 [............ 16,453 |oooeeeennnns 17,997 |ovevennnnnns VAV AL: I U R (1,265) |evvveneiiiiinn Joveennnn [R5 P A L5 O O O N 55 [. 11/15/2041 . [1.A ........
Government National
L.36210E-FB-0 [4.000% 11/15/41 ..eeviiiiiiiiiiiiiiiiiececciii | s . 02/01/2023 . |Paydonn ....cevunveriiiinnnn Joevvniinniieiiiins feneneens 3,82 [ieiiiinnn 3,822 [ooiiiinnnns 4,181 | L7 1 [T P AR (2o F R (2oL U R, [ 725 R R R RN 25 [. 11/15/2041 . |1.A ........
Government National
.. 36210E-FB-0 [4.000% 11/15/41 ..oeviiiiiiiiiiiiiiiineecciii | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 15,528 [ooeeennne 15,528 |ooeeeennnnns 16,985 |o.oveennnnns LT 7<) PO TN (1,194) |oeevniiiiiiiin v (1,194) |veveiiiiiiiis e LS R E N R RN 155 | 11/15/2041 . |1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvivrniiiiiiiiiiiieeiiiiiinn | s . 01/01/2023 . |Paydonn ...covvvnvvrvriinnnn foevvnniininiiiiiins Joeeeiinnnd .7 PO -7 - O O R RN 7 O O RN 1 [ 04/15/2030 . [1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvvvrnnniiiiiiiiiiieieiiiiie | s . 02/01/2023 . |Paydonn ...covvunveriiiinnnn foveniininiiiiiins feind 83 |oiiiiiiiiiiinns 83 | - O O R RN O A RN 1 [ 04/15/2030 . [1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvivrniniiiiiiiiiiiiieiiiiien | s . 03/01/2023 . |Paydonn ...ccevunveriiiinnnn fevennininiiiiiins Jeinnd L P - 85 | O OO O R RN O R RN 2 |. 04/15/2030 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvveiiiiiiiiiiiiiiiiiiiiiieiiinn | s . 01/01/2023 . |Paydonn ...ccvvvnvivvinnnnnn Joveniiniieiiiinns foneneens 1,478 | 1,478 | 1,616 [ooeeeennnnns 1,506 |oeveeiiiiiiins o (L) ) PO R [QE) ) PO TN L7 T O U R (R, 5 | 12/15/2041 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiiiieiiinn | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 1,306 |oeeeennnnns 1,306 |oeeeeennnns 1,429 |..ooooenennns L3 O R ([0 PO R [0 PO N R T O Y R (R, 9 | 12/15/2041 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiiiieeiinn | s . 03/01/2023 . |Paydonn .....euuvvviiiinnnn Joevvnniiniieiiiins feneneens 1,432 [oooiiiinnnnns 1,432 [ooiiiinennns 1,567 |oeeniiinenns LT PO (A3 1 O RN [QAL) 1 PO N 725 O O R AN 14 | 12/15/2041 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...cvvvvvriniiiiiiiiinieiiiinies | s . 01/01/2023 . |Paydonn ...ccvvvnvvviinnnnn Jeveniiniiiiiiinns foineneens 1,150 |oeeeeiins 1,150 |oeeeeennns 1,161 [ooeiiennnnnns I 2 O AN (<) 1 PO RN (<) 1 PO A I O Y R (R 7 | 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvviviniiiiiiiiiiinieiiiniies | s . 02/01/2023 . | Paydown ... 1,24 e 1,283 [ 1,244 0 1,24 . 07/15/2027 . |1.A ........
Government National g
.. 36226A-U2-4 [7.000% 07/15/27 ..viivviiinniiiiiiniininiiinninns | nnnens . 03/01/2023 . |Paydown ....ceeeviiiiiinins fovenninniniiiniinns Joviinninnnns 1,216 [oiinneens 1,215 et 1,227 |ooeeeinns 1,218 |ovveiiiiiiies Joveiniiiinnnns [<) 1 P FETTUUUTIIN [ 1 P AT 1,216 |oviiiiiiins foviiiiiiiins Jovvvviiiniiins fovveniiinnnnnnns 21 |. 07/15/2027 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,474,724 1,474,724 1,592,088 1,580,055 (105,331) (105,331) 1,474,724 8,733 [ XXX XXX
Bridgeport Conn Taxable Pension Bds ~ 7.640% Redemption 100.0000
. 108151-VU-2 [ 01/15/30 weeeeeeeeeeeeieeeeeeeeee e eeeeeen | s L 01/15/2028 . | eeveiiiiiiiiieieiiiiinees e e 2,030,000 |........ 2,030,000 |........ 2,523,637 |........ 2,414,519 [oooiiiiiiiiees et (384,519) |.oeeveeeieeeen [ (384,519) |.eeevveneiieeen Joeeennnn 2,030,000 |eevveuiiieeeennn Jeerneneeeeeeeee Jeernieeeeenns e 77,546 |. 01/15/2030 . |1.F FE ....
Houston Tx Ref-Taxable-Pension Oblig-A Redempt ion 100.0000
.. 442331-QM-9 [6.290% 03/01/32 oevvvuniiiiiiniiieeeeenninneeeee | nnnees . 03/01/2028 . | uueniiiiiiniiiiiiiiiiinies oernnnneeeeenenies s 825,000 |........... 825,000 |........ 1,033,923 |........... 931,383 [.oeeiviiiiiiaee foeeees (106,383) |- vvvmneeeernnnn Jeennnn (106,383) |-evvunereernnnns fommnneeeees 825,000 |.eevvvuiiirenns Joerrnnnnreeennn ernninneeeeenns Jeiiaaeees 25,946 |. 03/01/2032 . [1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,855,000 2,855,000 3,557,560 3,345,902 (490,902) (490,902) 2,855,000 103,492 XXX XXX
..313205-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... L |- 01701/2023 . [Paydoun .......cccevueieeeee foeeeeeeemniiieeeenn foeeeennnns 16,811 |oeeeeennnees 16,811 [oceeeeeeee 17,489 |oeeeeennnnns 17,431 | Jeeis [(:720) R R ({70} PO 16,811 [ oo e ot 49 |. 08/01/2034 . |1.A ........
..313205-3L-4 [Freddie Mac FR SB8003  3.500% 08/01/34 ..... .. 02/01/2023 . |Paydown ......ooevvvnniiins foonniiiiiiiiiniiiins foeiiinnns 30,581 [............ 30,581 [............ 31,814 [....oooeeens 31,709 [iivvviiiiiiiins Joeeennnn (1,128) [ [ (1,128) [ foeniiiiinnns 30,581 |ovvviiiiiiiins i v e 178 |. 08/01/2034 . [1.A ........
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..313205-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 03/01/2023 . | Paydoun ... ... 18,077 ...13,077 ... 13,589 |.... ... (482) ... ..13,077 |.. . 08/01/2034 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 01/01/2023 . | Paydoun ... ... 27,183 . (1,261) ... . 10/01/2035 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 02/01/2023 . | Paydoun ... ... 26,768 ..(1,244) ... . 10/01/2035 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 03/01/2023 . | Paydoun ... ... 17,461 (811 ) . 10/01/2035 . [1.A ........
..3133L7-20i-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 01/01/2023 . | Paydoun ... ... 18,856 . (1,045) |... . 12/01/2035 . [1.A ........
..3133L7-20i-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 02/01/2023 . | Paydoun ... ... 39,573 . 12/01/2035 . [1.A ........
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 03/01/2023 . | Paydoun ... ... 19,391 . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.eeeenn . 01/01/2023 . | Paydoun ... ... 13,007 . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.eeenn . 02/01/2023 . | Paydoun ... .. 16,195 . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 . 03/01/2023 . |Paydown 11,282 . 12/01/2035 . [1.A .
..3136AX-C4-5 |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... 01/01/2023 . |Paydown 54,569 . 06/25/2046 . [1.A .
..3136AX-C4-5 |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... 02/01/2023 . |Paydown 66,436 . 06/25/2046 . [1.A .
..3136AX-C4-5 |Fannie Mae 2017-69 HA  3.000% 06/25/46 ..... |....... . 03/01/2023 . | Paydoun ... .. 73,333 . 06/25/2046 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L B137AUSRC-5 | 07/15/31 i [ . 0170172023 . |Paydoun .....oooeeeeiiiiiins v e, 31,032 | 31,982 080,076 | 30,513 [ [ 1418 [ A8 e el 31,082 [ e e 33 |. 07/15/2031 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L B137AUSRC-5 | 07/15/31 i [ . 02/01/2023 . |Paydoun ......coooveiiiiiins v e 35,635 |............35,635 |...........33,564 |............34,052 [ooeiiiiiiiiiinn fornnnnn 1883 [ 10883 e e 85,635 [ e [ 74 |. 07/15/2031 . |1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L B137AUSRC-5 | 07/15/31 i [ . 03/01/2023 . |Paydoun ......coooveeiiiiins foeeiiiinnin e, 25,961 ... 25,961 | 24,452 | 24,808 o [ 1163 [ 1183 e 25,9687 [ e e 81 [. 07/15/2031 . |1.A ........
Freddie Mac Series 4698 Class HP  3.000%
CB137FA-XN-3 | 05/15/46 o [ . 0170172023 . |Paydoun ....oooooveeiieiiins e e, 32,011 [ 32,011 ..o 32,658 |...coeennnn 32,590 [oeeeveriiiiiiinn oo (G740 1 PO [C74) 1 PO RN Fc 7 (1 T R O S N 80 . 05/15/2046 . |1.A ........
Freddie Mac Series 4698 Class HP  3.000%
CB17FA-XN-3 | 06/15/46 o [ . 02/01/2023 . |Paydoun ......cooeeeiiiiiins v e, 18,941 |............ 18,941 |............ 19,324 |............ QLS Z O FO [RTX) ) PO N [T ) 1 FO N 18,941 ovevviiiiiiiiinn [ oo 95 |. 05/15/2046 . [1.A ........
Freddie Mac Series 4698 Class HP  3.000%
CB137FA-XN-3 | 06/15/46 o [ . 03/01/2023 . |Paydoun ......oooeveiiiiiins foveiiiiiiis e 77,009 [....oeeeee. 77,009 |............ 78,567 |oeevveeenns L < T R [ Z 1 P (R Z 1 P TN V[V U R (SR RN 578 |. 05/15/2046 . [1.A ........
Freddie Mac Series 4904 Class CA  3.000%
LB137EN-5Y=2 | 08/15/57 i [ . 0170172023 . |Paydoun .....oooeeerieeiiins v e, 231,882 [oeeeeeeens 231,882 [oueeeeeeee 236,411 |........... 236,287 [oeeennniiiinnn oo (0L 1 PO N (4,406) |.ooovvvveiieinns fevvvinnnns 281,882 [oeeiiiiiiiiiins e e e 580 |. 08/15/2057 . [1.A ........
Freddie Mac Series 4904 Class CA  3.000%
LB137EN-5Y=2 | 08/15/57 i [ . 02/01/2023 . |Paydoun ......cooeeeiiiiiins feneiiiinii s 18,762 |............ 18,762 |..coeveeenns 19,128 |............ 19,118 [oeveeiiiiiiiiis oo (57 ) PO N (357 1 PO N 18,762 |.evvvvvviiiiiinn forneiiiiiiiiiis foeiis 94 |. 08/15/2057 . [1.A ........
Freddie Mac Series 4904 Class CA  3.000%
LB137EN-5Y=2 | 08/15/57 i [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 14,713 |o.eeeeee 14,713 | 15,001 |............ LT R R [2:10) ) R R [2:10) 1 S R 14,713 o o o 110 |. 08/15/2057 . |1.A ........
Federal National Mtg Assoc AS7843  3.000%
. 3138WH-ID-0 | 09/01/36 .o [ . 0170172023 . |Paydoun .....oooeeeeiieiiins v e, 24,013 ... 24,013 |............ 25,371 |l P07 O RN () P N (1,269) |.eeveeeiiiiiiies fevviiiiinns 24,013 [ e e e 60 |[. 09/01/2036 . |1.A ........
Federal National Mtg Assoc AS7843  3.000%
. 3138WH-ID-0 [ 09/01/36 oo [ . 02/01/2023 . |Paydoun ......cooeeeiiiiiins v e, 27,149 |........... 27,149 ... 28,685 |............ 28,584 | s [ 1 P N (1,435) |.oeeeeiiiiiiiees v 20,149 [ooiiiiies e e e 136 [. 09/01/2036 . |1.A ........
Federal National Mtg Assoc AS7843  3.000%
. 3138WH-ID-0 [ 09/01/36 .oevvvvviiiieiiiiiiiiiiiiicceeeceecececeeees [ . 03/01/2023 . |Paydoun ......oooeevvvinnins ovvnninnnnninninnns Joeeeeenn 6,717 [ 26,717 [ 28,228 [onnnnnnnnnnn 28,129 [ oo (I3 1 PO N (1,412) . 09/01/2036 . [1.A ........
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 ........... [.ceeenn . 01/01/2023 . | Paydoun ... .. (1,118) ). L(1,118) ... . 08/01/2035 . [1.A ........
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 02/01/2023 . |Paydown ... (628) . . (628) . 08/01/2035 . (1.
..3140X7-PU-7 |Fannie Mae FM4034 2.500% 08/01/35 .. oo | eeennn. [ 03/01/2023 . | Paydown ... . ... (583)]. . (583)]... . 08/01/2035 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,053,786 (26,250) (26,250) XXX

Access to Lns Student Ln Corp Series 10-I

..004320-CU-1 |Class A3 5.616% 04/25/37 .......oovvveeeiiiiis | eeens . 01/25/2023 . [Paydown ...........ceeeen. ... 24,528 ...24,623 |.... e (95) ] .. (95) ... . 04/25/2037 . |1.A FE ...

..04621X-AH-1 | Assurant Inc  4.200% 09/27/23 ......ovvvveeiiis | eeenn . 03/13/2023 . [Call 100.0000 ..... . 6,958,000 .6,954,480 |.... .. 926 |. .. 926 |... . 09/27/2023 . |2.B FE ....
Bank Series 2018-BN10 Class XA  0.836%

..065404-BF-1 | 02/15/61 .oooveiiiiiiieiiiiiiiee s [ e . 0170172023 . [Paydown ..ooeovuniveenennns foeneenniiiienennn o L 2,213 i 15 [ s (1,118) e s L O ) P (T 21 |. 02/15/2061 . [1.A FE .
Bank Series 2018-BN10 Class XA  0.836%

..065404-BF-1 | 02/15/61 ooovuiiiiiiiiiiiiiiiee s [ e . 02/01/2023 . [Paydown ..oooovuniieenennns ferneenniiinnennn o L 2,348 | 1,184 [ s (1,184) foveeeeiiiiins s LG P ) P (T 45 |. 02/15/2061 . |1.A FE .
Bank Series 2018-BN10 Class XA  0.836%

..065404-BF-1 ] 02/15/61 oooovivviiieiiiiiiiiiiiiiiiiiiiieisiiins | e . 03/01/2023 . | Paydoun ... ... 1,518 |.... ... (1,518) . . (1,518) ... . 02/15/2061 . |1.A FE .
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Bank Series 2019-BN19 Class XA  1.081%
..06540W-BH-5 [08/15/61 ....coevvviiiiiiiiiiiiieeccciiieeeeceiiien | s . 01/01/2023 . |Paydonn ..cevvenvvviiinnnns Jevvnininiiiiiiinns fovviniiiiiiiinns oo [ 3,439 [.oooiiinnnnns 2,204 |ooeiiiiiiiiiinns [ () ) R RN 28 R O O O RN 35 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.081%
..06540W-BH-5 [08/15/61 ....coeivviiiiiiiiiiiiieecceiieneeceiiien | s . 02/01/2023 . | Paydown ... 2 2,302 ... ....(2,302) |. ..(2,302) [... . 08/15/2061 . |1.A FE ....
Bank Series
..06540W-BH-5 [08/15/61 ....ceevvviiiiiiiiiiiieecciiieeeecciiin | s . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 4,387 |oeeeennnnnns P72 R R (2577 PR R, (725 N Y P N N R AR 134 |. 08/15/2061 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.728% 04/10/51 ...coevvvvnniiiiiiiiiiniiiins | s VR VAVR VP[0 72 R I 1T 17 F R N N R 1,537 | L0/ O A (L0701 PR R (S0 Y R R R R 18 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.728% 04/10/51 ....ovvvvvnniiiiiiniiniinins | s . 02/01/2023 . |Paydomn ...ccvuvnviriiinnnn Jeviniinnieiiiniinns forieneiiiiiiis o [ 1,583 | L7 R R (KSR F S O O O N A 38 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.728% 04/10/51 ....cvvvvvnniiiiiiiiiniiiins | s . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 8,310 |evvennnnnns 4,904 [ooooiiiiiiiinns [ (4,904) |oeevveniiiiinns Jovnnnnnns {3 0N O O N S AR 300 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.162% 08/15/52 .....cevvvvvrivnnnnns | unnnns . 0170172023 . |Paydonn ..ocvvvenvviriinnnns Joevinininiiiiiinns foreiniiiiiiiiins o [ 664 |.....ovvnnnnnns L1175 R F (1073 F R 07 O O O R 7 | 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.162% 08/15/52 .....cevvvvvvvivnnnnns | nnnnns . 02/01/2023 . |Paydonn ...ccvuuveiiiinnins Joevinininiiiiiiinns foreeeiiiiiis e [ [CLCTA PO L1V T U R (10X F R (10 O O O N A 15 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.162% 08/15/52 .....cevvvvvvvivnnnnns | unnnnns . 03/01/2023 . |Paydomn ...ccvvuveriiiinnns Joeviniinieiiiiinnns foeeiiiiiiiis e s 15,865 |ovvveennnnns 9,594 [oooiiiiiiiiinns [ (9,594) [ooovvvvvniiiien oeeeinnnn [ R O O ) AN 527 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.680% 01/15/51 ..oovvvvnniiiiiiiiiiiiiiinn | s . 0170172023 . |Paydoun ...cevvenvveviinnnns Joevvnininiiiiiiinns foveiniiiiiiiiins o [ 505 |oiiiiiiiinns T I U ERRR (25157 1 PR R {172 ) N Y O O RN 6 |. 01/15/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.680% 01/15/51 ..oovvvveniiiiiiiiiiiiiiiiinn | s . 02/01/2023 . |Paydomn ...ccvvuveeiiiinins Joevvniinneiiiiiiinns foeeeeeiiiiiins e s 11,638 [oeerennne 6,599 [ooiiiiiiiinns [t [(CR<1%:D ) PR R, [CTR<15:¢ N Y P N N R AR 259 . 01/15/2051 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.680% 01/15/51 ..covvvveniiiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydomn ...cevuunvieiiiinins Jevinininiiiiiinns foreineniiiis o [ 629 |..iiiiiiins FCSY/ U F (€S0 FO 55 O O O N A 21 |. 01/15/2061 . |[1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [5.845% 10/25/56 ......evvvnviiiiiinininiiiiiiiiinees | s . 01/25/2023 . |Paydonn .....euvevvivnnnnns Jovvnnininiiiiiiinens foeeieneens 41,528 |oeeennnnnns 41,528 |.....ooenens 41,515 [ LI A R R [ Y U O AN L R R R R, 180 . 10/25/2056 . [1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [5.845% 10/25/56 ......evvvnvviiiiiiiiiiiiiiiniinees | s . 02/25/2023 . |Paydonn .....eeeviviiiinnnns Jevvnininiiiiiinees foeeeeeeens 12,397 [oeeeieene 12,397 |oeeenns 12,398 |[..ooeeeeeens 12,304 [ [t LT PO RN [T PO A L2/ U EOPOUUR RPN RN 116 [. 10/25/2056 . [1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [5.845% 10/25/56 ......cevvnvviiiinnniiiiiiiiiiinees | s . 03/25/2023 . |Paydonn .....euuviviiiininns Jevnnininiiiiiinees feeeneeeens 14,155 [oooeeee 14,155 s 14,150 |oevennnnnns L 1) I R E N L O PN L3 P A L3 L ) O ) RN 195 |. 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 01/15/2023 . | eeeeeeeeiiieeeeeieieeeees i e 62,092 |..cooennnn 62,092 |....covnnnns 67,753 |..ovvvnnnnns [0 T PO (2,986) |.eevvvnnniininnn Jovvennnn (2,986) |.evvvnnvriiinnnn Jornnneneens (S R R R R 167 . 08/15/2050 . [1.A ........
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
. 12515H-BA-2 [AAB  3.220% 0B/15/50 ...vuvvveervrrceerrcinie | evnee L 02/01/2023 . | evrveiieeineeinieinnens [ oo 62,333 [ocorinnnee 62,333 |oeerreeenn. 68,016 |cvucevene. 85,331 |ovvererrerrens [oreerene (-] IR RO (-] O O 62,333 |ovvvreereriens [ oo [ 335 |. 08/16/2050 . [1.A ........
€D Comm Mor tgage Trust Series 17-CD5 Class Redenption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...ovvvvvvvvniniiiiiiiiines | s L 03/01/2023 . | .eeneeiiiiiieeeeeieieeeees i e L3 N 74,924 |............ 81,755 [..ovvvnnnnns 78,528 |oevvviiiiiiiinn |oeeennnn [ETCI0Z YT P RN (R TCI0Z Y PR A 37 U R R R 603 |. 08/15/2050 . |1.A ........
CF Hippolyta Issuer LLC Series 21-1A Class A1
.. 12530M-AE-5 [1.530% 03/15/61 ..eevvvniviiiiiiiiiiiiiiiiiiiiiins | s . 01/15/2023 . |Paydonn .....eevvvviiinnnns Jovvnniniieiiiiiinees foeeieeeens 38,529 |oeennn 38,529 [ 38,522 | FCL 2 R (I PO RN [ PP A oL TR O R R 52 |. 03/15/2061 . |1.D FE .
CFCRE Comn Mor tgage Trust Series 16-C7 Class Redemption 100.0000
.. 12532B-AB-3 [ASB  3.644% 12/10/54 ..oovvveniiiiiiiiiiiiiiinn | s L 0170172023 . | eevneeeiiiieeeeeieieeeees i feee 28,442 |oeeennnnnnn 28,442 |............ 31,042 [..oooenennns 29,961 |oiiiiiiiiiiinn e (1,519) |oeeeveiiiiiiin e (1,519) |eeveiiiiiiiins e L7/ U R R R 86 | 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..vveieeceiiiciriienns | e L 02/01/2023 . | cvrveieieineeinieinnens [ oo 28,565 [..ovuceneee 28,565 |veeuenn. 31,176 v 30,090 |oeveeeerreirens [ (1,526) [ooocvererins v [:7.) O OO 28,565 |ovvvurerieren froreereirnirnns oo [ 173 |. 12/10/2084 . |1.A ...
CFCRE Comm Mortgage Trust Series 16-C7 Class Redenption 100.0000
.. 12532B-AB-3 [ASB  3.644% 12/10/54 ..covvveniiiiiiiiiiiiiiinnn | s L 03/01/2023 . | .eeeneeiiiiiieeeeeinieeeees e feee 42,856 |o.eeennnnn. 42,856 |............ 46,774 |....ooveen. 45,145 [oooeiiiiiiiiinns [ (221D P R, (272215 P A 2,856 [.ooovvvvniienns [ e e 390 |. 12/10/2054 . |1.A ........
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 [0.954% 03/10/48 .....evvvvviiiiiiiiiiiiiiiiiinineees | s VR VAVR VP[0 72 R I 1T o7 FR N NN R 3,886 |...oeveeennn 1,087 |oveiniiiiiiiines Jovennnns (1,087) feeiiiiiiieens o [ <70 N S R R R R RN 40 |. 03/10/2048 . |1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 [0.954% 03/10/48 .....ovvvviiiiiiiiiiiiiiiiiiieeeees | s . 02/01/2023 . |Paydonn ...cevuenviriiinnnnn Joevvninnniiiiniinns forieneieiiiiiis o [ 3,900 |vveveeennn 104 s s (1,040) oo s . O O O RN 81 |. 03/10/2048 . |1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 [0.954% 03/10/48 ....oovvvrviiiiiiiiiiiiiiiiiiieeees | s . 03/01/2023 . |Paydonn ...cevuunviriiiinnn fevvniinineiiiniinns foviennieiiiiis o [, 4,606 |..ooveeeen 1,230 |oeeiiiiiiiiiiins s [0 D) P RN {08172 VN O O N N R AR 143 |. 03/10/2048 . |1.A FE .
Comm Mor tgage Trust Series 13-CR7 Class A4 Redemption 100.0000
.. 12625F-AE-6 [3.213% 03/10/46 .....ovvviiiiininiiiiiiiiiiiniiiies | nnnnns L 01/01/2023 . | eeeeeiiiiiiiiiieeeeciiiieeees i e 1,696,319 |........ 1,696,319 |........ 1,785,906 |.... ... (6,758) [. L (6,758) |ueeeiiiiiiiins evnnnnns 1,696,319 |.. . 03/10/2046 . |1.A ........
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Comm Mortgage Trust Series 13-CR7 Class A4 Redempt ion 100.0000
.. 12625F-AE-6 [3.213% 03/10/46 .....ovvvvvviiiiiiiiiiiiiiieeeees | s L 02/01/2023 . | eeeenieeiiiieeeeeeiieeees i e 997,858 |........... 997,858 |........ 1,050,558 |........ 1,001,834 [ooeiiiiiniiees oo (3,975) |vvvenniiiiinn Jevninnnns (3,975) |vvvvniiiiiiinn ovvininnnsd 997,858 |..evvviiiiiiiinn ovvriniiiiiiiis e e 5,344 |. 03/10/2046 . [1.A ........
Comm Mortgage Trust Series 13-CR7 Class A4 Redempt ion 100.0000
.. 12625F-AE-6 [3.213% 03/10/46 .....ovvvrviiiiiniiiiiiiiiiiiieeeees | s . 03/01/2023 . | eevenieieiiiiieeeeieiieeees i e 364,490 |........... 364,490 |........... 383,740 |........... 365,942 |oooeviiiiiiiiins ferninnnns (1,452) |veveniiiiiinns e (1,452) |vvvvneniiiiin v 364,490 [.ooovviveninnns fooriiiiii [ s 2,928 |. 03/10/2046 . |1.A ........
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 [Class XA 0.950% 04/15/50 .........covvrvvvnnnn | uunnnns . 01/01/72023 . |Paydoun ...cevvenvvviiinnnns Joevnninniniiiiiiinns foeeiniiiiiiis o s 21,16 |oeeennnnne 3,832 [ o (KR PO R, (R N MR FOR R R NN RN AR 218 |. 04/15/2050 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 [Class XA 0.950% 04/15/50 .........eovvvvvinnnn | uunnnns . 02/01/2023 . |Paydomn ...ccvvunviviiiinnnn Jevininineiiiiiinns forieneieiiiiiis o [ 2,726 |oveeriinniene [T A R (105 ) FR R ) O O O N A 56 |. 04/15/2050 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 [Class XA 0.950% 04/15/50 .........eevvvrvvinnnn | uunnnns . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 3,264 |...cccvvnnnnnnns [ R R [5ic73 ) F R 517 O O N R AR 101 . 04/15/2050 . [1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA  1.154% 04/10/48 ........ccooes | uunnnns VR VAVR VP[0 72 R I 1T o7 FR N NN R 5,530 [..ooovvnnnnns LIY5) I PO RN (1,251) |oeeevieniiiiinn ovvennnn {08175 ) ) O A R R 58 |. 04/10/2048 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA  1.154% 04/10/48 .........ccooes | uunnnns . 02/01/2023 . |Paydonn ...cevuunvvriiinnnn Jevininnneiiiiiinns forieniieiiiiiis e [ 5,851 [ooiiiinnnnns 1,206 [cevveeveeiiiinns fornnnnns (1,256) |+evvvenniiiiinn ovennnnn {08171 N O O O N R AR 116 [. 04/10/2048 . [1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA ~ 1.154% 04/10/48 .........ccooes | uunnnns . 03/01/2023 . |Paydomn ...cevuunviriiiinnnn fevininiieiiiniinns fovieniieiiiiins o [ 6,671 [ceeeinnne 1,809 [oevvviviiiiiiens forninnns (1,509) |oevvvenniiiiinn oveennnn {08110 N Y O O N R AR 210 |. 04/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 [1.224% 02/10/48 .....ovvvviiiiiiiiiiiiiiiiiieeiees | s . 01/01/72023 . |Paydoun ...cevvenvvviiinnnns Joevnninniniiiiiiinns foeeiiiiiiiiis o s 12,664 |.ooevennnnnn P77 3 R RN (25720 ) R RN {228 R O O ) AN 133 |. 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 [1.224% 02/10/48 .....ovvvviiiiiiiiiiiiiiiiiineeees | s . 02/01/2023 . |Paydomn ...ccvvuveeiiiinins Joevvniinneiiiiiiinns foeeeeeiiiiiins e s 12,712 | 2,533 [ e (25X ) ) R IR {22853 R O ) AN 266 |. 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 [1.224% 02/10/48 .....ovvvvviiiiiiiiiiiiiiiinieeees | s . 03/01/2023 . |Paydomn ...ccvveveriiiinnns Joevnniininiiiiiinns foeeineiiiis e s 15,089 |ovvveennnnns 3,007 |ovvveiiiiiiiiinn ferninns (3,007) feervviinenenns foreeeens [T 0L070 N PR IR RN RN RN R, 474 1. 02/10/2048 . |1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 [0.316% 10/15/51 ..eevviiiiiiiiiiiiiiiiiieecciii | s . 0170172023 . |Paydomn ..ccvvvenvviiiinnins Joevinininiiiiiinns foreiniiiiiiiiins o [ TE T R [ PO (770 F (72 8 O R R 5 |. 10/15/2051 . |1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 [0.316% 10/15/51 ..eevviiiiiiiiiiiiiiiiieiecciiii | s . 02/01/2023 . |Paydomn ...cevuunveiiiiinins Jeviniininiiiiiinns fereeniiiiiis o [ (T 72 F [ 1) FRRR E {6724 ) 8 O O ) A 11 . 10/15/2051 . |[1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 [0.316% 10/15/51 ..eevviiiiiiiiiiiiiiiiiiecccciiii | s . 03/01/2023 . |Paydomn ...cevuunverriiinins Joevrnininiiiiiinns foreeneiiiiii e [ T46 |.oovviiinnns .72 A (7)) F (7 O O O N A 21 |. 10/15/2061 . |[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 .........ccoovvvvvvnnn | unnnns L 01/01/2023 . | eeveeieiieiieeeeeieieeeees i e 5,964 [ 5,964 [.....oeeenn 6,308 |...counnnnnns 6,144 | e (11 D) PO [QE-H D) PO N LR R N R RN 14 . 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion 100.0000
..23312V-AD-8 |[Class ASB  2.756% 08/10/49 .........ccovvvvvvrnnn | unnnns L 02/01/2023 . | eeeeieiiiiieeeeeieieeees i e 5,986 [.cooeeenne 5,986 |..oeinnnn 6,331 |oeeieins [ Y O AN [ E-1 D) PO [QE-H D) PO N FSC L R K R RN 28 | 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redemption 100.0000
..23312V-AD-8 |[Class ASB  2.756% 08/10/49 .........ccoovvvvvvnnn | unnnns L 03/01/2023 . | .eennieiiiiieeeeeeieieeeees i e Y VI R TA27 e 7,538 |oeeeeeinns 7 T R RN (72157 1 PR (72157 1 PR N % /2 P R RO AR 49 |[. 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 [Class XA  1.564% 08/10/49 .......ccooevvvvvnnns | unnnns VR VAVR VP[0 72 R I 1T 17 FO R N NN R 3,883 |iviriinnnns 1,364 [ovvveviiiiiinns forninnns (1,364) |eevvennniiiinn ovennnnn (081N ) O A R R 39 |[. 08/10/2049 . |1.A FE ....
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 [Class XA  1.564% 08/10/49 ........cooevvvvvnnnns | unnnns . 02/01/2023 . |Paydomn ...cevuuneriiinnnn Jevinininiiiiniinns forienieeiiiiis o [ 3,898 |eevennnnns 1,369 [oevvvvviiiiiiens forninnns (1,369) |+eevvenniiiinnn ovvnnnnn {510 N ) P R N R 79 |. 08/10/2049 . |1.A FE ....
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 [Class XA  1.564% 08/10/49 ........cooevvvvvnnnns | unnnns . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 4,640 |oeovennnnnns LU PP N [QCKI ) A AR [ (0 R IR R RN R R, 141 |. 08/10/2049 . |1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 29420E-AF-8 XA 2.050% 07/10/49 .....ccevvvveiiiiiiiiiineeees | s . 0170172023 . |Paydoun ...cevvenveviiiinnns Joevnninniniiiiiiinns foeeineiiiiiiis o s 11,546 |ooovvnennnnns 4,508 [ e (4,598) |.eevvnnniiiiinnn Jovnnnnnns {38101 N O O O N S AR 126 |. 07/10/2049 . |[1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 29420E-AF-8 [ XA 2.050% 07/10/49 .....ceevvvveiiiiiiiiinenees | s . 02/01/2023 . |Paydomn ...ccvvuveeiiiinins Joevvniinneiiiiiiinns foeeeeeiiiiiins e s 11,594 s 4,617 | o (G170 T R [ 0 N R N R R R R, 253 (. 07/10/2049 . [1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 29420E-AF-8 | XA 2.050% 07/10/49 . |- 03/01/2023 . |Paydown ......ocevvvvunnnnns O N RN 14,612 |.............5,818 |.... ... (5,818) . . (5,818) [... e P . 07/10/2049 . |1.A FE ....
..316773-DF-4 |Fifth Third Bancorp  4.337% 04/25/33 . 03/27/2023 . | Goldman Sachs & Co. .... 11,155,005 |....... 12,945,000 |....... 12,985,117 |.......12,982,868 |.... veen (795) |... 12,982,073 |.. ... (1,826,978) . 04/25/2033 . |2.A FE ...
Ford Credit Auto Owner Trust 2019-A A4
.. 34533F-AE-1 [2.850% 08/15/24 ..ooveeeeeeeieieeeeeieeeeeen | s . 01/15/2023 . | Paydown ... ... 43,850 ...43,850 ...46,178 |............44,103 |.... veen (258) ... ..43,850 |.. . 08/15/2024 . |1.A FE ....
Ford Credit Auto Ouner Trust 2019-A A4 Redenption .
.. 34533F-AE-1 [2.850% 08/15/24 . oevveeiiiiiiiiiieieiiiiineaeeee | nnnens L 02/15/2028 . | euiiiiiiiiiniiiniiiiiinnes errnnneeeenenies s 172,178 |.oooeneees 172,178 |.......... 181,318 |....eeeneet 173,172 |veeeiiiiiiies e (994) | evvmmmnnnrnenne oerennnnnns (994) | evvvmnnneeennn eennnnnns 172,178 [ oo s s 818 |. 08/15/2024 . |1.A FE ....
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Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 [Class XA~ 1.066% 11/10/47 ....coovvvvnvnirnnnnn | unnnns . 01/01/72023 . |Paydoun ...cevvenvvviiinnnns Joevrninniniiiiiiinns foeeiieiiiiiiis o s 13,696 |oevveennnnns 2,726 |oeeeineiiiiiinn oeeennnn (7)) P RN {228 (- O O O N S AR 145 |. 11/10/2047 . |[1.A FE ...
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 [Class XA  1.066% 11/10/47 .. P T . 02/01/2023 . | Paydown ... ..59,722 |.... .. (59,722) |... . 11/10/2047 . |1.A FE ....
Gs Mortgage Securities Trust
..36250H-AG-8 [Class XA 1.066% 11/10/47 ...coovvvvvnnnvinnnns | unnnns . 03/01/2023 . |Paydomn ...ccvvunvviiiiinnns Joevnnininiiiiiinns foeeiiiiiiis e s 15,974 |ooeeenenns R V£ PR AR (T ) ) FORRRUU RPN (T DN R R N N R AR 607 |. 11/10/2047 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.885% 05/10/49 .......ocvvvvvvvnnnnns | unnnns VR VAVR VP[0 72 R I 1T 17 F R N N R 1,994 | LA P R (VZ£0 ) R RN (Z£0 ) PO AU R R R R 24 |. 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.885% 05/10/49 .......oovvvvvvvvnnnns | uunnnns . 02/01/2023 . |Paydomn ...ccvuvnviriiinnnn Jeviniinnieiiiniinns forieneiiiiiiis o [ 2,003 |oiieeiiniinens £ U PO R (£-(0) ) PO R [(7£-(0) ) Y A R R R 49 |[. 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.885% 05/10/49 .......vvvvvvvnnnnns | uunnnns . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 2 feic I R F [Cei°R D) R F O O O N A 94 |. 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 [Class XA 1.171% 04/10/47 ..ooevvvvvnnnnnnnees | nnnnns VR VAVR VP[0 72 R I 1T o7 FR N NN R 5,269 [....ccovvnnnnnns A LT PO (WA L) ) PO R (7 1) 1 Y R R R R 70 |. 04/10/2047 . |1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 [Class XA 1.171% 04/10/47 ..ooevvvvvvnnnnnenees | ennnns . 02/01/2023 . |Paydomn ...ccvvunieiiinnnn fevinininniiiiiinns fovieneieiiiiis o [ 5,36 [..cccovvnnnnnns 2 R R, (27057 1 PO {72757 N Y R R R R R, 142 |. 04/10/2047 . |1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 [Class XA 1.171% 04/10/47 ..ooevvvvvvnnnnnnees | nnnns . 03/01/2023 . |Paydonn ...cevvvnviriiiinnn fevvninnneiiiniinns fovieniieiiiiis o [ 6,440 |.ooviiniininne -1 T PO [K-7£:) 1 O R [K-7£<) ) PO AU RN R RN R, 258 |. 04/10/2047 . |1.A FE ....
Honda Auto Receivables Owner 19-3  1.850% Redenption 100.0000
L A3815N-AD-6 [ 08/15/25 ...evvvriiiiiiiiiiiiiiineeecciieeeen | s L 01/15/2023 . | eeeeeieiiiieeeeeieieeeees i [eeenn.... 999,381 [LL.....999,381 |........ 1,030,885 |........1,015,539 [.....ccoeeeeens [oeeens (16,158) |. .. (16,158) |... . 08/15/2025 . |[1.A FE ....
JP Morgan Chase Comm Mtg Series
.. 46590M-AT-7 [Class XA 1.917% 08/15/49 .......covvvrvvnnnnns | unnnns . 01/01/2023 . |Paydonn ...eevvenveviiinnnn fevvnininiiiiiiinns fovieniieiiiiiins foreiiii [ 4120 |oeveeiee 1458 | s (1,458) |eevvenniiiiinn ovennnnn [ TI52- )N R O (R (R R 43 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
.. 46590M-AT-7 [Class XA 1.917% 08/15/49 .......covvvvvvnnnnns | unnnns . 02/01/2023 . | Paydown ... T KT ... (1,464) |. . (1,464) |... . 08/15/2049 . |[1.A FE ....
JP Morgan Chase Comm Mtg Series
.. 46590M-AT-7 [Class XA 1.917% 08/15/49 .......covvvvvvnnnns | unnnns . 03/01/2023 . |Paydonn ...cevuunveiiiiinnns Joevinininiiiiiinns foreeneniiiiiiins e [ 810 |oveeiiiiinnnnns 2. U ER (270 1 O (270 1 PO AU R R R 25 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.466% 08/15/49 .......ccooevvvvvnnnns | uunnnns VR VAVR VP[0 72 R I 1T o7 FR N NN R 1,631 | (X R R [(cicic) ) R F 0521 O O O N A 23 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.466% 08/15/49 .......ccooevvvvvnnnns | uunnnns . 02/01/2023 . |Paydomn ...ccevunviriiiinnnn fevnninineiiiiiinns forieniieiiiiis o [ 1,637 | [T R R [(CZX) TN R R (ST O O O ) A 46 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.466% 08/15/49 .......ccooevvvvvnnnns | uunnnns . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 1,91 | LI LT PO (1,146) [oreiiiineens s {1 ) N S O O O RN 84 |. 08/15/2049 . |1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 XA 0.876% 12/15/49 .....ccevvviiiiiiiiiiininees | s . 01/01/2023 . |Paydonn ...eevvenveviiinnnn fevvnininiiiiiiinns fovieniieiiiiiins foreiiii [ 4,684 |.oooeennnnnn 1,785 |oeeeiiiiiiiis s (1,785) [eeiiiiiiieens o [ 4157 N S S O O RN 46 | 12/15/2049 . |[1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 [ XA 0.876% 12/15/49 .....coevvvniiiiiiiiiiiieees | s . 02/01/2023 . |Paydomn ...cevuunvvriiinnnn fevininineiiininns fovienieeiiiiins o [, 4,701 | LA PO [ PYA A0 R R [ £ 2 D R R KR R R RN 92 |. 12/15/2049 . |[1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 [ XA 0.876% 12/15/49 .....ceevvviiiiiiiiiiiinieees | s . 03/01/2023 . |Paydonn ...ccvuunviviiiinnnn fevvninineiiiniinns foviennieiiiiis o [ 5,637 |oeeevinnnns 2,148 | e (2,148) |eevvennniiiinn oveennnn (7280 T O O O N S AR 165 |. 12/15/2049 . |[1.A FE ....
KeyBanc Capital Markets
..49326E-EH-2 [Keycorp  4.150% 10/29/25 ....oovvvnnvviiinnnnns | annnnns L 03/23/2023 . | .eeeeieiiiiiieeeeeiiieeees e [100.22.9,449,600 ... 10,000,000 |........ 9,993,400 |........9,997,108 |.....ccevvvvveee Joovreennnnn 226 [oovviiiiiiiiien Joeveeeennnn 226 Jovviiiiiiiiiinn Joveennns 9,997,334 |ooiiiiiiiiiins feennns (547,734) |...... (547,734) . 10/29/2025 . |2.A FE
.. 49326E-EJ-8 [Keycorp  2.550% 10/01/29 ...oevvvnvvviinnnnnnnns | unnnnns L 03/24/2023 . | .eeeneeiiiiiiieeeeeiiiieeeees i [ 2,636,825 |........ 3,280,000 |........ 3,277,376 |........ 3,278,189 |..covvvineiinns foreriiiiins [51: 0 R R 1. FORR RN 3,218,247 |.ccovvvvnneees o (641,423) |...... (641,423) . 10/01/2029 . |2.A FE ....
..59156R-BB-3 [Metlife Inc ~ 4.368% 09/15/23 .... . 02/10/2023 . |Call ~ 100.0000 ..... |eeeerureeeeemmnnns Jounnnn 5,000,000 |........ 5,000,000 |........ 5,184,600 |........5,028,115 [.... e (4,408) [ e (4,408) [ s 5,023,712 |.. . (23,712) |....... (23,712) . 09/15/2023 . |1.G FE ....
..61744Y-AN-8 |Morgan Stanley  3.125% 01/23/23 . 01/23/2023 . |Maturity . . 2,568,000 ..2,568,000 ..2,644,680 |. .2,569,389 |. (1,389) | .2,568,000 . 01/23/2023 . |1.G FE ....
..61746B-DJ-2 |Morgan Stanley  3.750% 02/25/23 . 02/25/2023 . |Maturity . .. 504,000 ..504,372 |. ... (372) | . 02/25/2023 . |1.G FE ....
..61746B-DJ-2 |Morgan Stanley  3.750% 02/25/23 . . 02/25/2023 . |Maturity .... . 3,496,000 .3,498,580 |.... .. (2,580) |. . 02/25/2023 . |1.G FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.670% 05/15/49 ......ooevvvvrvvnnnnns | unnnns . 01/01/2023 . | Paydown ... 3,056 ... .. (3,056) |. . (8,086) [... . 05/15/2049 . |[1.A FE ....
Morgan Stanley BAML Trust Series
. 61766E-BF-1 [Class XA 1.670% 05/15/49 .......oevvvvrvvnnnnns | unnnns . 02/01/2023 . |Paydomn ...ccvuunviviiiinnn fevnninineiiininns forieneieiiiiis o [ 7,452 |ooeiiiinnnnns T V[CIc I FO RN [ETVLCIeD ) P TN [ 0[c1e N Y O N N R AR 192 |. 05/15/2049 . |[1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.670% 05/15/49 ......ccoovvvvvvnnnns | unnnnns . 03/01/2023 . | Paydown ... ... 3,838 [... ...(3,832) . ..(3,832) ... . 05/15/2049 . |1.A FE .
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Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.576% 08/15/49 ......oevveees [eenenne . 0170172023 . [Paydonn .....oocevveerniiins feeeiiiiiiiiniiiin [ e 14,603 |..ocvvvennnns (74 I IR R ({1721 SR R [(-3 72 ) SRR RN R (U R 155 |. 08/15/2049 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.576% 08/15/49 . R [ . 02/01/2023 . | Paydown ... ...6,144 | ... (6,144) . . (6,144) ... . 08/15/2049 . [1.A FE ....
Morgan Stanley Capital | Trust Ser
. 61767F-BB-6 [UB11 Class XA  1.576% 08/15/49 ......oovveees [evnenne . 03/0172023 . [Paydonn ......ccvveerreiins feerriiiiiiiiininin [ e 17,203 oovveeenns 7,210 [ o (7,21) oo s (W42 V) ISR RN RO (U R 549 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B1771M-AX-8 [Class XA 1.444% 07/15/52 ...ccevvvvuvevrnnnns [veene . 01/01/2023 . [Paydonn .....coouvveeereeins feorneiiiiiiiiiniins e e 2,397 |, 1,550 [oreeeiiiiiiiins s (1,580) |- [ (1,880) |+ eeevvveineees oo foiiiis s s i 26 |. 07/15/2052 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B1771M-AX-8 [Class XA 1.444% 07/15/52 ....cevvvvuveernnnns [eueene . 02/01/72023 . [Paydoun ......ccvveerieenns fenneiiiiiiininiin e e 2,406 [....ceennnne IR O R (1,586) |.ooovveeeeenes foveeens (1,586) |.eeevvnenneees [ foiiiies oo s i 51 |. 07/15/2052 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B1771M-AX-8 [Class XA 1.444% 07/15/52 ...ccevvvvvveernnnes [veene . 03/01/2023 . [Paydonn ......ccvvveeineins ferneiiiiiiiiinii e e 3,087 [oeiiiinnnne 1,997 [oeiiiiiiiiins s (1,997) |oeoeiiiieeeees [ (1,997) |oeeeiiiieenes o Jois s s i 99 . 07/15/2052 . |1.A FE ....
Navient Student Loan Trust Series 17-4A Class Redemption 100.0000
..63940A-AB-4 A2  5.345% 09/27/66 .......ccevvrerveeiiunersinnes [reeene L 01/25/2023 . | e i [ 8,758 |eeeiennnn. 8,758 |oicveeenns 8,737 [oveviinne L7 PO [ FOP FT (-3 PO R LI VU RN AU RN 34 [.09/27/2066 . |1.A FE ....
SLC Student Loan Trust Series 07-1 Class A4
.. T84424-AD-5 [4.937% 05/15/29 .....evvvvvvieiiiieiiieiiieeiins [ . 02/15/2023 . | Paydown ... ...30,427 |.... . 05/15/2029 . |1.C FE ....
SIm Student Loan Trus
.. 784426-P0-3 |4.958% 10/25/28 .......eevveiiiiiiiiiiiiiiiiiiieees [ eeeees . 01/25/2023 . |Paydomn ....ocovvvevneeins Joiiiiiiiniiieen [ 82,203 |..ccieenn 82,203 |......ceee. 81,534 |............ 81,807 |ooeveiviiinenns forieeeinns 486 | feieeeis 486 | feieeeis 82,203 [vvviiiiiiii foeriiiiiieeeens o e 946 |. 10/25/2028 . |1.A FE ...
Redemption 100.0000
..88240T-AA-9 [Texas Electric Mkt Stabl — 4.265% 08/01/34 . |....... L 02/01/2023 . | et e [ 165,841 [....oo.ne 165,841 |........... 165,838 |........... 165,841 |oovveiiciinies i e e o e 165,841 | [ e e 4,440 |. 08/01/2034 . [1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..8923BE-AC-0 [0.390% 04/22/24 ......ovvveviiiiiieiiiiciieeeis [ . 0172072023 . [Paydoun ......ccevvveeeeiiis foereiiiiiiiiiniiis [ 31,620 [........... 31,620 |............ 31,616 |............ 31,619 | [ 1 [ s 1o s 31,620 |ooeieiieiienns [ e e 10 | 04/22/2024 . |1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..8923BE-AC-0 [0.390% 04/22/24 ......ovvviviiiiiiiiiiniiiieeins [ . 02/20/2023 . [Paydoun ......ccceveeeriiiin feerieiiiiiiineiiin [ 31,761 oo 31,761 | 31,757 |ooreeennne 31,760 [ooeeeiciiiiines o 1 [ s 1o s 1761 | o e e 21 | 04/22/2024 . (1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..8923BE-AC-0 [0.390% 04/22/24 ......ovvviviiiiiieiiieiiieeeis [ . 03/20/2023 . [Paydoun ......ccceveeiriiiin feeriiiiiiiiiieeiis [ 32,09 |l 32,094 |........... 32,090 |.oveeennnne 32,003 [oeeiiiiiiiiins i 1 [ s 1o s 32,094 [oeviiiiiiiiiies oo o e 31 | 04/22/2024 . [1.A FE .
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 [0.420% 10/21/24 ...ooovviviiiiiiiiieiieeciieee [ . 03/20/2023 . [Paydoun .......cccuveerrein feeeniiiiiiiin e 7,795 |oieiinnns 7795 | 7795 oo A4S PR RPPUURSRROP FOUURRUUUU RO R RN 7,795 |ooviiiiiieinis o i e 8 |. 10/21/2024 . |1.A FE .
UBS Barclays Comm Mtg Trust Series 2013-C5 Redemption 100.0000
..90270Y-BF-5 [Class A4~ 3.185% 03/10/46 .....ceevvcvvevvnnes [eveene L 01/01/2023 . | e e [ 4,646 |o.ooonennnnn 4,646 |.oocveeennnnn 4712 [oeiiiine L7 U AU ROTPROPRRPI RTOPROTI RURTPROTRR TR 4846 | [ e e . 03/10/2046 . [1.A ........
..91324P-BZ-4 |Unitedheal th Group Inc ~ 2.750% 02/15/23 .... |....... . 02/15/2023 . [Maturity ......ooooocoins Jooeeiiiiiiiieiis e 315,000 |.ceeeenns 315,000 |........... 314,502 |........... 314,993 | [ T oo e T oo o 315,000 [oeeveeereiiiiin Jerieiiiiieeees o e 4,331 |. 02/15/2023 . 1.F FE .
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-All-5 |C19 Class XA  1.122% 03/15/47 ....ccevvveeerecs | ueennn . 01/01/2023 . [Paydomn ..ocooeeeeeereeeii fooreeiiiiiieiiin oo e 4120 | 572 feeeeeiiiiiii e (572) [eveeeeeiiiiins oo (572) [eeeeeiiiiiins oo e o e e 52 |. 03/15/2047 . |1.A FE .
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-All-5 |C19 Class XA  1.122% 03/15/47 ....ccevvveeerecs | ueennn . 02/01/2023 . [Paydomn .....ooeeeeeeieeiis fooneeiiiiiiieein oo e 4,138 | 574 oo | (574) [eeeeeeiiiiins e (574) [eeeeeiieiiins oo e o e e 105 |. 03/15/2047 . [1.A FE .
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-All-5 |C19 Class XA  1.122% 03/15/47 ....ccevvvveerees | veennn . 03/01/2023 . [Paydomn .....ooeeveereeinis feoeeeiiiiiiieeii [ e 67,147 | 9,314 i e (9,314) oo [ (9,314) |oeeeiiieiies o o e e s 3,084 |. 03/15/2047 . |1.A FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..92939K-AH-1 |Class XA  0.984% 11/15/47 ....oooovivniiiiiiics | vneens . 01/01/2023 . [Paydomn ..ocooeeeeeereeeii fooreeiiiiiieiiin oo e 2,124 | 390 [oeeeeeiiiiiins oo (390) [eeeeeeiiiiins oo (390) fereeeeieiiiins oo e o e e 23 |. 11/15/2047 . |1.C FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..92939K-AH-1 |Class XA  0.984% 11/15/47 ....coooiurniiiiiiics | neeens . 02/01/2023 . [Paydomn .....ooeeeeeeeeeii fooneeeiiiieiieins o e 2,133 | 32 foeeiiiiiiiieees o (392) [oeeeeeeiiiins oo (892) [eeeeeeiiiiiins oo e o e e 47 |. 11/15/2047 . [1.C FE .
WF RBS Commercial Mtg Trust Series 2014 C24
..92939K-AH-1 |Class XA  0.984% 11/15/47 ....ooooiivniiiiiiics | veeens . 03/01/2023 . [Paydomn .....ooeeeeieeeeiis fooreeiiiiieeeein o e 2,639 | 485 oo e (485) [eeeeeeieiins oo (485) [.eeeeeieiiins oo e o e e 87 |. 11/15/2047 . [1.C FE .
Morgan Stanley & Co
..931427-AU-2 |Walgreens Boots Alliance 0.950% 11/17/23 . |....... . 03/02/2023 . [ INC. weeeeeiiiiiiiieieiis [eee e [ 315,058 |....eeeens 325,000 [ooecoeeeen 324,948 |........... 324,977 |oveeeiiiiiiies i [ FOPUOTRRUOUUU ROTO L3 FOURTRURUUUR RTOOOI 324,982 |oeeeiiiiiiiiees [ (9,923) | (9,923) [ 935 |. 11/17/2023 . |2.B FE ....
Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 |NXST Class XA  1.210% 05/15/48 ......cceeees | eueennn . 01/01/2023 . [Paydomn ..ocooeeeeeereeeii fooreeiiiiiieiiin oo e 5,985 |...cceueennnne 1,559 | et (1,589) |.eoeiieieeees [ (1,589) |+eoeiieieeees oo Joiis e o e 67 |. 05/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 |NXS1 Class XA  1.210% 05/15/48 ......cccceeees | eueennn . 02/01/2023 . [Paydomn .....ooeeeeeeieeiis fooneeiiiiiiieein oo e 6,006 |............. 1,565 [ooeeeiiiiiiines o (1,565) |.cooieeeeeenes [ (1,565) |+ eeeeeneenes [ o s s 134 |. 05/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 |NXS1 Class XA  1.210% 05/15/48 .......ccccee. |eeeeees . 03/01/2023 . [Paydoun ... ....7,109 |............. 1,852 |.... ... (1,852)]. . (1,882) ... . 05/15/2048 . [1.A FE ....
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STATEMENT AS OF MARCH 31, 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
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.037% 07/15/48 ........covvevees | unnnns . 0170172023 . |Paydoun ......ooovveiiiiiins |oeveiniiiiiiiiins o e e 13,515 |l 5,008 |.oeeviiiiiiiiins fevninns (5,008) [ovvvvvvvnnnnnnnn foreeenn LT O e O P 147 (. 07/15/2048 . |1.A FE ...
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.037% 07/15/48 ........covvvvees | unnnns . 02/01/2023 . |Paydoun .......ooovviiiiiins |oeeeniiiiiiiiinins o e e 42,458 |............ 16,733 |ovvviviiiiiiiies o [REIRK ) R RO LT P Y R N 924 1. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016~
..95000F-All-6 [C35 Class XA  2.037% 07/15/48 ........ccvvvees | unnnns . 03/01/2023 . |Paydoun .......coovvveiiiins |oeveniiiiiiiiiinnnns o e e 236,574 |....oeeeee. 87,663 |..ooevvviiiiinnn fornnnns (87,663) |evvvevrrrrinnns fornnnns (87,663) |.vevvveeeiiiiins fevvvvvvnininiiiinnns foviiiiiiiiiin [ e 7,731 |. 07/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.856% 08/15/49 .....evvvivviiniiiiiiiiiiiniiiiinn | s . 0170172023 . |Paydoun ......ooovvviiiinins |oeeiiniiiiiiins o e e 12,491 oo 4,468 |oooeiiiiiiiiiinn e (4,468) |.oevvveviieiiies fevninns [t ) R PR (RN R R R 131 [. 08/15/2049 . |1.A FE ...
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.856% 08/15/49 .....evvviviiiiniiiiiiiiiiniiiiinn | s . 02/01/2023 . |Paydoun .......ooovvviinines |oeeieiiiiiiiiiiins o e e 12,540 |ooveeennnnnns L O (4,486) |.oevvvveeieiinns fevninns [ ) R PP (RN R R R 262 |. 08/15/2049 . [1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.856% 08/15/49 .....evviiviiiniiiiiiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydoun .......coovvviiiiins |oeveiiiiiiiiiiis o e e TR VAT F 5,428 [ooooiiiiiiiiiins e (5,428) |.evvveeiiiiiiens fevrinnns [T R PP (RN R R R 476 |. 08/15/2049 . [1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.407% 03/15/47 .......coeeees | uunnnns . 0170172023 . |Paydoun ......ooovvviiniiins |oeviniiiiiiiiins e e e 9,609 |.eevunnnnnns LT PO N (1,054) |eeveeeiiiiiiies i [T R AP RN R R R 128 |. 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.407% 03/15/47 .......coevees | uunnnns . 02/01/2023 . |Paydoun .......ooovveeniiins |oeviniiiiiiiiiiins o e e 9,652 |[....ccevnnnnn 1,089 [oeveviiiiiiiiens [ (1,099) |.evveeiiiiiiiins fevninns [ 1 AU AP RN R R R 258 |. 03/15/2047 . [1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.407% 03/15/47 .......ceeeees | unnnns . 03/01/2023 . |Paydoun ......oooovviiiinins |oeveiiiiiiiiiiis o e e 775 [, 1,202 | s (1,292) |oeveveeiiiiiiens v (272 1 O PR (SRR S R R 471 |. 03/15/2047 . [1.A FE ....
Babson CLO Ltd Series 15-2A Class AR
..06759F-AB-2 | 10/20/30 ...cevvvviiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeee (D, . 01/20/2023 . | Paydoun ... R 132,487 |.oeeeeeee 132,487 |........... 132,772 | PO 7 O R /4 ) ) S R (') ..132,487 .. 1,839 |. 10/20/2030 . [1.A FE ....
..553206-AC-9 | 10/20/30 D..... . 01/20/2023 . |Paydoun .......cooevviiiiins |oeneiiiiinies e 237,397 | 237,392 |........... 237,566 |........... PAYIIC T O R (£ PO AR (73) [ervevvnnniniinns oo 237,392 [ovvvvviniinininn foriis e e 3,332 |. 10/20/2030 . |1.A FE ....
Madison Park Funding Ltd Series 15-17A Class
..56818Y-BN-0 |AR2  5.815% 07/21/30 ...evvvvvvvvvvvvvvnnnnnnnnnns D . 0172172023 . |Paydown ....oovveieieieeiees e e, 257,858 |.......... 257,858 |........... 257,868 |........... 257,868 [...cooviiiiiiins e e e eeviiiiiiiiiies foviiinnnn, 257,858 | o e eviiiiiiies 3,553 |. 07/21/2030 . |1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 48,144,637 51,138,054 52,850,859 51,580,751 (388,946) (388,946) 51,191,808 (3,047,176) |  (3,047,176) 804,065 XXX XXX
2509999997. Total - Bonds - Part 4 53,528, 147 56,521,564 59,081,721 57,586,747 (1,011,429) (1,011,429) 56,575,318 (3,047,176) | (3,047,176) 920,669 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 53,528, 147 56,521,564 59,081,721 57,586,747 (1,011,429) (1,011,429) 56,575,318 (3,047,176) | (3,047,176) 920,669 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
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 53,528, 147 XXX 59,081,721 57,586,747 (1,011,429) (1,011,429) 56,575,318 (3,047,176) | (3,047,176) 920,669 XXX XXX




STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 fooes s e o T e 500 |.ooiiiie 504 | 500
US Bank ..o Milwaukee, Wl o.ooovveveveee o 0.400 |....cooevnnee. 12,361 | 3,181 [ 4,047,780 |.......... 59,443,470 |............... 146,046
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 12,368 3,181 4,048,280 59,443,974 146,546
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 12,368 3,181 4,048,280 59,443,974 146,546
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

4,048,280

59,443,974

146,546

E13




I4E

STATEMENT AS OF MARCH 31, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired 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
...................... Federal Home Loan Bank MATURES 06/21/23 ........eeueiiieiiieeaeeeeeeet e e e e e e e e e e ee e e e e eeeee e e e e eennn e e eeennnneeeeennnnneeeennnnnnsseennnnnnseeeennnnnaeeeennnnnnnns | oevennnnnns [eeeennnnnns 08/21/2028 Loiiiiiiis Jvviiiiiiiieiiiiee e 4730 e reeernne e 8,991,012 | F PPN 1.1
...................... Federal Home Loan Bank MATURES 06/23/23 ........ceuuuiiiiiiuuuniiiiiiuusiiiiiiuuusiesiiususeessessusseesesssasssessesnnnsssssessnnssesseesnnnssesesssnnnsesseennnnsesseesnnnns | eevennnnnes [oeeeennnss 08/28/2023 ovviviiis |ovvivniniiiiiinnnnnee.. 0.000 e 3,798,353 i e 3,966
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 7,724,365 9,210
0909999999. Total - U.S. Special Revenues Bonds 7,724,365 9,210

Amazon.Com INC SR GLBL NT 23 ... ..eeeeeeeti e e e e eeet e e e ee e e e e e e e e e e e eeea e e e e eeeaa e e e e eesaa e e e e eesaa e e e eensaa e e eeensna e e eeeennnaeeeeennnaneeeennnnnnaeeeennnnns | eeeeeenians 03/07/2023 ..

American Honda Finance FR 1.95%051023 ........cceuuuuiiiiiiiiiiiiiiiii et s e e s e e e s e e e e e e s e e s e e e e s e e e e e e e aaaa s e e e e ranannes | eeeennninns 03/28/2023 ..

Yo U I PP PPRRPRRPRRPPRPPRRI IPPPUPRIPR I 03/29/2023 ..

Chevron Phillips Chem Co .. 02/10/2023

Chevron Corp SR GLBL NT 23 ....eeeieeeeeiti e e e eeete e e e e eee e e e e e e e e e e e eeaaa e e e e eeaaa e e e e eeaaa e e e eensaa e e e eeesna e e eeeennaa e eeeennnaaeeeennnnnseeeennnnnneeeennnnnneees | sernnnienes [oe 02/15/2028 ..oeeeeen Jeeeenneeeeeeenneeeeeeeens 11 0 06/11/2023 e | 1,216,977

L0 2 PPN (FUUUURRIY 01/19/2023 ....ccovvn |ovvennnnniiiiniinienennnnn 0,000 |oeeennn 0471972023 i | 1,496,450

Daimler Finance Na Llc .. 03/29/2023

FeLe TP L Lo Ko T Tol Y PP OPPO PP PPPRTPPT TN 02/13/2023 ..

EStEE LAUAET COMPANTES ....eeuueeseeitseeueeet e e eu e e eueeea e e eaeeeaa e e eaa e e eaa e e eaa e eaa e eaa e eaa e eaa e eaa e ean e esa e esnsassnsassnassnsassnsessnnessnsessnsesnnsennnsennnnens | ernerennane [onn 03/28/2023 ..

Philip Morris Intl Inc SR GLBL NT 23 .. 03/09/2023

THermo FiShEr SCTEMtIfiC ieerrenieiieiiie e et et et e e e e et e e e et e e e e e e e ena e e e eeeena e e e e enenn e e eennnna e eeeennnnaseeennnnnseeeennnnnneeeennnnnnnees | sernnnnnes [oe 03/08/2023 ....cevvvn |eeeenneeeeeeennieeeeeennnn5.220 | 0471872023 i | 1,000,051

UNITED HEALTHCARE CORP ... .veeeeietiii e e sttt ettt e e e e e e e e et s e e e e e s s e e e e e s e e e e e e s s e e e e e s s e e e s e e aa e e s e e e aaa s e e s e e anansseseennnnnsensnnnnn | oeeennnnnnn 03/28/2023 .....ccevv |ovvennnniiniinnininnennnnn 0,000 |oeiennnnn 0671272023 ocvviii fovnniieiie e 1,966,092

B T I PP PP PPPPPPTPPPIN ETTrRN 03/08/2028 ....cevvvn |oernennnnreernnnnnnneeennnnn4.940 | 05/24/2023 Lo | 1,729,000

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 20,730,649 151,135 (90,529)
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 20,730,649 151,135 (90,529)
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 28,455,014 151,135 (81,319)
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 28,455,014 151,135 (81,319)
38142B-50-0 ....... |Go|dman Sachs Financial SQUare Treasury INSTIUMENT . ......ieeeuieisesitie ettt e et e e et e eeeeeeaeeeaaeeeaaaeeeaeeeeaseeanaeeenaeeesaeeeneeeneeeneeenneeenneeennaeennnns Covereeeeee feeeeannnn 03/02/2023 .. fereiieeiea 559 | e e 3,133,344
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,133,344
381410-23-2 ....... Goldman Sachs Financial Square Financial Square MMKt FUNG ........eeeeieirnieieie it e e e et e e e e e et e e e e e ea e e e e eea e eeaaeeeanseennseesnseesnsesnnsensnsennnnens | erneeennaee [onn 03/31/2023 .. 14,946,461
38141W-27-3 ....... |Goldman Sachs Financial Square FS Govt Inst Fund ... .. 0373172023 ..89,829,009 |..
665278-40-4 ....... Nor thern Trust US GOVErnment POrtfol 0 oeeuuuusseiissee e i e ittt e e et ittt s e e e eensesseeersnsassseeeensaseeeenensasesennnssaseeensnnneseennnnnassennnnnnnseenennnnnseennnnns | sesesnnses [oee 03/30/2023 .. 102, 169, 141 ...349,907 |.... .
8309999999. Subtotal - All Other Money Market Mutual Funds 206,944,611 349,907 509,222
8609999999 - Total Cash Equivalents 238,532,969 513,079 459,209
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