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STATEMENT AS OF JUNE 30, 2024 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 . [ereren e 5,702,413,764 |....cvviriiiirrices oo 5,702,413,764 |............ 5,734,253,459
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2.ComMMON STOCKS .....coviiiiiiiiiiiiiiccic s [ 454,181,116 |[.ococvreee 3,334,238 | 450,846,878 |............... 390,929,536
3. Mortgage loans on real estate:
B FISEIENS ..o s o [ o
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 10,863,455 | o 10,863,455 |.....cocovv.e. 11,119,349
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 1,903,720 |.voeeeeeeeeeeeeeeeeeeeeeees e 1,903,720 |oooovoeeeiies 394,934
5. Cash ($ ... (1,535,478) ), cash equivalents
[T 79,102,527 ) and short-term
investments (§ ... 33,727,130 ) oo
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 6,280,731,487 |..coccreene 3,409,491 |.......... 6,277,321,99 |............ 6,286,090,759
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 50,698,988 |......covviereiriirieriene oo 50,698,988 |........con.. 49,943,291
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 55,303,696 |[......coeviereiieriirreienees oo 55,303,696 |................. 57,298,543
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......cccociiiiiiiiiiiiins i s
18.2 Net deferred tax asset 88,961,221 |.
19. Guaranty funds receivable Or 0N dePOSit ...........ccoiiiiiiiiiiieieiieeerieieries [ [ [
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 1,376,352 |.ooovie 35,097 |oovvrrene 1,341,255
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 30,791,911 [ 30,791,911 [ o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 1,725,380 [oveviieiiiieeeieriices oo 1,725,380 |.oooeevirevienee 452,728
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 122,884,253 |............... 119,136,263 |.oovovvvnene. 3,747,990 |....cocvveee 5,014,743
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 6,757,572,416 |................ 277,588,243 |............ 6,479,984,173 |.......... 6,495,137,852
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 6,757,572,416 277,588,243 6,479,984,173 6,495, 137,852

DETAILS OF WRITE-INS

1101.

1102.

1103.

1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. oo i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)

2501. Prepaid post retirement assets ........ccoooieiiiiiiccccee s e 107,135,472 |................ 107,135,472 .o oo
2502. Prepaid eXPENSES .....ccccvcviiiieieieiete ettt [oereeen e 12,000,791 |ooeeee 12,000,797 oo e
2503. LN €XPENSE PremMilM oottt [eserenenseeeneaes 3,463,664 |.....cooeieieeeeeeeeees e 3,463,664 |.......c.......... 4,402,248
2598. Summary of remaining write-ins for Line 25 from overflow page 284,326 |... 284,326 |... 612,495

2599.

Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

122,884,253

119,136,263

3,747,990

5,014,743

NOTE

: We elected to use rounding in reporting amounts in this statement.




STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ..cccoooveeennne 95,494,985 ) ..o en o 406,089,129 |............... 440,861,484
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES ............c.cueveueuiiiieierereteiceeeee e sesessese e sssnens |eese et (4,317 [ 48,136
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 29,033,103 |...cccvevnenee 31,025,024
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiuiueuiiiiiriiiririeieteteieee et sesesese s e ssens oo 39,039,181 [ 48,538,513
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 3,104,334 | 5,442,635
7.1 Current federal and foreign income taxes (including $ ....c.oovovorreeieecnn on realized capital gains (10SSes)) .............. [-rerereeernins 2,340,576 |...coveeeceieeeae
A (= e o) =T =Yoo= D =T o1 OO RSO NP
8. Borrowed money $ ... and interest thereoN $ ..ot 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 1 o= T4 =T 431U o TSP OSROPRON
11. Dividends declared and unpaid:

T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 23,732,243 | 28,323,459
13.  Funds held by company under reiNSUraNCe trEALIES ..........coiiiuiiiiiiiiiiiiii ettt sb et e st e beebeenbesnnesnnesneesi|enbe st e et e e st se e e e sreeane [reesteesresntesre s e ares
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiiriiiririiiciciecce et 7,089,621 |....cocveenee 6,499,955
15.  Remittances and itemMs NOt AIIOCAED ................c.cueuiuiieiiiiecietetetce ettt ettt et st sss st e b et ese e s et esesesesesessssesssaseseseseses [renererebeiee e 613,334 [ 186,680
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns Lo 1= SO PR AESU SR RN
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccocviiiiiiiiii e [
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliatES ..............cocriiieeeiiiieee et e [rese e 2,859,802
2O B LY 11 =T OOl S PP RSN
A T 1= oL Lo (o T YT U 11T UV PPN RSOOSR WSS
R o\ o] (o (o Yo ot g1 (=3 U=T o o [T o OO S PP RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt
24. Capital notes $  .......... and interest thereon $
25. Aggregate write-ing for liabilities .................ccccceevieieiereiiiieeerceeee 5,402,372,938 5,178,228,733
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 6,015,288,818 5,859,357,699
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28. Total liabilities (Lines 26 and 27) ............... 6,015,288,818 ...5,859,357,699
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 5,000,000 |................... 5,000,000
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........ccoiiiiiiii e e [
B TS TW o (0TS 4 To (=Y SO ST UU S P T RSN
34.  Gross paid in and CONHDULEA SUPIUS .........c.ooeiiieeeeeeeeeeecee et te e e e s te e s s s seseseseseasassasesesesssessasasasessssssssssanasssseo|ereseseseeea 540,500,188 |................ 737,735,668
35.  UN@SSIGNEd fFUNAS (SUMPIUS) ........vevivieieieieeietetetet ettt ettt st e e st bebesess s s st et e s e b et et esess s ssesesesesesessss s st ssesesesesesssnasssssesesesesedseresennererenis 106,777,108 |...cocvvvnnee 80,626,426
36. Less treasury stock, at cost:
36.1 e 58,915 shares common (value included inLine 30 $  ..cccvvvvennnnee 2,945,750 ) oo e 187,581,941 |.....c.cco.c 187,581,941
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 464,695,355 635,780,153
38. Totals (Page 2, Line 28, Col. 3) 6,479,984,173 6,495,137,852
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) ....ococovooiiiiiiiiiiiiceeeeceeee e [ 5,384,610,320 |............ 5,131,178,458
2502.  Liability for pension DENETITS ...ttt ettt ettt sttt 1,134,966 |................. 24,930,074
2503.  Accrual for premium FETUNAS .........oiiieiiiii ettt bbbt b s se e s ss s b sesesese s ssssea|eseseteterenene 15,400,000 |....cocveeeenee 21,100,000
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAGE .........ccoviiirieieieiiiiiisieieieieieeee e |eo s 1,227,652 |...ooveeeenee 1,020,201
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,402,372,938 5,178,228,733
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T T T PTY O T TP P ST PRPTU RSP PPUP PP PURPOPRPPIN
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........cooiiiiiiiiiiee ettt ae s [ e [
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ...cccoce 548,126,600 ) ..o 563,591,181 |[....cccvvne 567,723,930 |........... 1,136,664, 171
1.2 Assumed (written $ ..o 22,845 ) o s 22,874 .o 48,009 oo, 72,354
1.3 Ceded (written $ 288,031,490 ) i ...88,031,490 |.. ...91,677,814 |... . 202,820,550
1.4 Net (written $ 460,117,964 ) oo 475,582,565 476,094,125 933,915,975
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 95,539,589 ):
2.1 DIFECE ..ttt e (5,206, 143)|..vveenvee (6,131,700)|.....cccvveene (8,297,117)
2.2 ASSUIMEA ...ttt ettt te e es b8 s b8 8 b8 e8 st s bt st s bt sttt 8,081 |.. ... (108,263)|......oeerenee (255,030)
2.3 COABM ...ttt o ... 10,208,404 |............c...... 6,464,210 |... ... 15,228,035
..(15,406,466)|.. ..(12,704,173)|... ..(23,780,182)
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 1,764,892 |.ooceiee 1,649,256 |........co......... 3,259,809
4. Other Underwriting @XPENSES INCUITEA ..........c.cvviririuereieiiesesesesisessesese s sessssesesesssssssesesesssssssssesssssans|eessecesssesenes 111,547,481 ..o 123,718,781 |............... 228,565,041
5. Aggregate write-ins for underwriting dedUCHONS ............cccueveiiieeeeeieiieeeie e ..253,431,863 |.. ..268,832,553 |... ..534,067,185
6. Total underwriting deductions (Lines 2 through 5) 351,337,770 381,496,417 742,111,853
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 124,244,795 |................. 94,597,708 |............... 191,804,122
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 104,274,518 |..covveenn 93,800,537 |...coovvnnene. 183,018,891
10. Net realized capital gains (losses) less capital gains tax of $ ................. (2,173,534) ...ocoove (8,176,627) (6,411,819) (14,262,269)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 96,097,891 |..ccvreenne 87,388,718 |....ccoconc.. 168,756,622
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J amount charged off § oo (873,017) ) oo e 373,017 | 141,323 | 174,880
13. Finance and service charges not included in PremilumS ...........ccoovieiieiieiieiieienee e e foe
14. Aggregate write-ins for miscellan@ous INCOME ..........ccuiiiiiiiiiiiiiiiiee s
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 373,017 141,323 174,880
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......cccuiuiiiiiiieieieteeeeceee et et 220,715,703 |...cvveenee 182,127,749 |....coovvenee. 360,735,624
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiieeee ettt s sa e e e e aeene e e e e eneea
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 220,715,703 |..cocveeneee 182,127,749 | 360,735,624
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 49,984,028 44,938,884 91,580,403
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 170,731,675 137,188,865 269,155,221
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 635,780,153 921,117,625 921,117,625
22, Netincome (from LiNE 20) ........ccceueueiririririsieieteresetsesesss et eseseesesessssesesesesesesssessssesesesesesssssssssseseseseses [orsereseseneneas 170,731,675 |..cvenee. 137,188,865 |.......coc..... 269, 155,221
23. Net transfers (to) from Protected Cell aCCOUNLS ...........cccciiiiiiiiiiiii i e
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .........cccoceeeeene (6,247)
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccoviririniniininieninenenesesesese e
26. Change in net deferred income tax ...........ccoovvniinincncicnenn.
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (10) HOME OffiCe ..........cuiiiiiiiiiiiii e s s
35. Dividends to stockholders ..................... (152,764,520) .. (159,692,673))... (326,933,472)
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiit ettt ettt e e et e e eseen [sereereste st e s testestestestestestes [eteeseesessestessestestestesteetes [oeeseeseesesseeseete et e e
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 1,335,120 7,904,393 30,018,993
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns (171,084,798) (146,363,837) (285,337,472)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 464,695,355 774,753,788 635,780,153
DETAILS OF WRITE-INS
0501. Contingency reserve contribution per Wisconsin Administrative Code Section Insurance
KT T OO U USRS TTUSPRRRPTTS NPT 269,254,362 |........coc..... 268,832,553 |......ccvvene 534,067,185
0502. 120 month release of statutory contingency reserve .........cooooooiiocccceieeeeceeeeeeeeeee e o (15,822,499) ..o e
(05101 T T O ) RO F T TSSO P ST PRPTN) RSP RR O PP PP PP OPRPOPRPPIN
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiciicieeeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 253,431,863 268,832,553 534,067,185
0 TP OO TP AR PR PRRY FEPT PRSP RPPRRPTNY
10 7T IS T TP AR TP RO PRRY ISP U PO PR PSP PRRPNY
B0 T T IS T TP FET TP PR PRTY ISP OP TP PR PSP PRRPNY
1498. Summary of remaining write-ins for Line 14 from overflow page ............ccceveiiieiiiiiieieceeeeese e [ L
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above)
3701. SSAP 92 & SSAP 102 net funded status adjustments ... e 1,335,120 |.covoverneee 7,904,393 |................ 30,018,993
407 o) RO T T PP FT T TSP P ST PRPTN RSP OT PP PP PO OPRP PSPPI
Y401 T TS RO TP T TR FT O TSP EPTSPRPTN RSP PP PP PP OTRPOPRPPI
3798. Summary of remaining write-ins for Line 37 from overflow page ............cccooeiiriiiiiiiicniiiieeeees e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 1,335,120 7,904,393 30,018,993




STATEMENT AS OF JUNE 30, 2024 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 ..........ccuriiirieiirieiricieeeieie ettt [eosesinesiinens 451,821,594 |..........c..... 453,775,621 |...ovcunennn 903,548,252
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 112,993,477 | 107,596,022 |................ 208,901,035
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 373,017 141,323 174,880
4. TOtal (LINES 110 B) ..ottt 565, 188,088 561,512,966 1,112,624, 167
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 10,632,962 |....cocoveeenee 1,449,622 |..coovoee. 22,254,750
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 125,075,625 |................ 142,129,508 |................ 234,536,862
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ... (1,019,077) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 40,409,389 73,370,390 132,356,996
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 176,117,976 216,949,515 389, 148,608
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 389,070,112 344 563,451 723,475,559
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 314,817,564 321,289,509 565,584,572
12.2 Stocks ..............
12.3 Mortgage loans ....
T2.4 REAI ESTALE ... e[
12.5 Other iNVESIEA @SSELS ........cuiiiiiiii i [ ereetestestese st se e se e [oereete e e
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments ..............cccoeees |oeeeeeerennnnneeeenes 902 [oviieeeeieiriene (7,115) | 1,266
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas (40,000)
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveueeceiieeeeeee ettt [oeveveseennas 315,213,400 |................ 322,329,109 |......o...... 569,011,399
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninien [oneeeennnaeaeaas 454,451,760 |................ 405,527,939 |............... 915,124,040
1312 STOCKS ..ottt oot 677,552 ... [
BB RC 1 (T4 (o= o =N (o= o T O P AP KOO
13.4 REAI ESLALE ...ttt ninaen [eeenna et 1,903,720 |covecvcinnee 111,652 | 506,586
13.5 Other iNVESLEA @SSELS .......cc.iiiiiiiiiii e [sereereeteseee e e se e se e [oere e [ere e
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees (360,598)
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 457,033,032 405,278,993 915,630,626
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (141,819,632) (82,949,884) (346,619,227)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveueueieieieieiereeeeeeeeeeeeeeiese e |reveseeeeeees (104,724,913)|.....c.coc.. (82,235,588).......ccnc... (19,870,568)
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 SLOCKNOITETS ..........oucuiueiiiiiieiiieie ittt naeseniens | [rneesineeinens 152,764,520 |............... 159,692,673 |.......ocecc... 326,933,472
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (27,860,349) 9,268,446 9,652,043
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (285,349,782) (232,659,815) (337,151,997)
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.cccevee. (38,099,302)....ccccuevenne 28,953,752 |..ocvevrienne 39,704,335
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 149,393,481 |............... 109,689,146 |.............. 109,689, 146
19.2 End of period (Line 18 plus Line 19.1) 111,294,179 138,642,898 149,393,481
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Line 2 Net investment income - Dividend received/Dividend to Parent, net ........ccccooviis |, 4,223,880 |.....ccovvnnne. 7,051,232 | 8,547,364
20.0002. Line 12.1 Bonds - Return of capital 1o Parent ... e 91,392,143 |.......o....... 57,479,369 |............... 251,107,458
20.0003. Line 12.1 Bonds - Capital contributed to subsidiary .. ..59,581,448 |....coooeeeeeeeeee .
20.0004. Llne 13.1 Bonds - Dividend from Subsidiary ................... e 3,105,456 |.. ..6,458,862 |..
20.0005. Line 13.2 Stocks - Capital contributed to sUDSIAIiary ....ccoovoiooeiiieeeceeees e 59,581,448 |..oovvveeeeeeeeeen
20.0006. Line 16.2 Capital and paid in surplus - Return of capital to Parent ........cccooovoiiiiiiecies oo 92,510,567 |..ceveveeenne 58,071,739
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STATEMENT AS OF JUNE 30, 2024 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 OCI. 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 prescribed by the OCI is
shown below:

SSAP # F/S Page F/S Line # 2024 2023

NET INCOME
(1) MGIC state basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 170,731,675 $ 269,155,221

(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP

Change in contingency reserve 00 4 5 (253,431,863) (534,067,185)

(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP — _

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 424,163,538 § 803,222,406
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 464,695,355 $ 635,780,153

(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 $ 464,695,355 $ 635,780,153

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

Accounting Policy

(1) No significant changes

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

(3) - (5) No significant changes

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

(7) - (10) No significant changes

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

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

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

Loss reserves are ceded to reinsurers under our reinsurance agreements.

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

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

(12) - (13) No significant changes

Going Concern

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 — not applicable
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.
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(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 $ 532,896
2. 12 months or longer $ 20,960,890
b.  The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 34,831,182
2. 12 months or longer $ 371,462,166
(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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions — not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable
H. Repurchase Agreements Transactions Accounted for as a Sale — not applicable
I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale — not applicable
J. Real Estate — no significant changes
K. Low-Income Housing Tax Credits (“LIHTC”) — not applicable
L. Restricted Assets — no significant changes
M. Working Capital Finance Investments — not applicable
N. Offsetting and Netting of Assets and Liabilities — not applicable
O. 5GI Securities — not applicable
P.  Short Sales — not applicable
Q. Prepayment Penalty and Acceleration Fees — no significant changes
R.  Reporting Entity’s Share of Cash Pool by Asset Type — not applicable
6.  Joint Ventures, Partnerships and Limited Liability Companies — no significant changes
7. Investment Income — not applicable
8. Derivative Instruments — not applicable
9.  Income Taxes — no significant changes
10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
B.  For the six months ended June 30, 2024, we have had the following significant transactions with related parties:
(1) On February 28, 2024, we contributed $60 million of capital to our subsidiary, MGIC Assurance Corporation.
(2) On March 25, 2024, MGIC Indemnity Corporation, a subsidiary of ours, paid us an $11.5 million ordinary dividend. The dividend received consisted of
cash and investment securities.
(3) On April 26, 2024, we paid a $350 million dividend to our Parent, MGIC Investment Corporation ("Investment") consisting of cash and securities. The
dividend paid has been reported in our financial statement as returns of capital of $197.2 million and dividends of $152.8 million.
C. Transactions with a related party who is not reported on Schedule Y — not applicable
D. No significant changes
E. No significant changes
F.  Guarantees and Undertakings — not applicable
G. No significant changes
H. Upstream Intermediate Company — not applicable
I.  Investments in SCA Exceeding 10% of Admitted Assets — not applicable
J. Investment in Impaired SCA — not applicable
K. Investment in Foreign Insurance Subsidiary — not applicable
L. Investment in Downstream Non-insurance Holding Company — not applicable
M. All SCA Investments — no significant changes
N. Investment in Insurance SCAs — no significant changes
0. SCA and SSAP No. 48 Entity Loss Tracking — not applicable
11. Debt

A. Not applicable
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 June 30, 2024, we have determined our estimated maximum borrowing capacity to be $2,135,835,210 which represents the value of eligible
collateral. We had no borrowings outstanding with the FHLB as of June 30, 2024 or December 31, 2023.
(2) FHLB Capital Stock
a.  Aggregate Totals

1 2 3
Total General Protected Cell
243 Account Accounts
1 Current Year
(a) Membership Stock - Class A $ — S — S —
(b) Membership Stock - Class B — — —
(c) Activity Stock 1,109,000 1,109,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 1,109,000 $ 1,109,000 $ —
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer $  2,135,835,210 XXX XXX
2 Prior Year-end
(a) Membership Stock - Class A $ — S — S —
(b) Membership Stock - Class B — — —
(c) Activity Stock 850,000 850,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 850,000 $ 850,000 $ —
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer $  2,253,318,177 XXX XXX

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption — not applicable
(3) Collateral Pledged to FHLB — not applicable
(4) Borrowing from FHLB — not applicable

6.1
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12.  Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

13.

14.

15.
16.
17.
18.
19.

A.

Defined Benefit Plan
(1) - (3) In March 2024, we contributed $23 million to the defined benefit pension plan.
(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
6/30/2024 12/31/2023 6/30/2024 12/31/2023
a. Service cost $ — 3 — 3 834,192 $ 1,496,553
b. Interest cost 6,494,156 13,787,129 750,303 1,632,963
c. Expected return on plan assets (7,288,231) (13,517,091) (4,987,140) (8,234,545)
d. Transition asset or obligation — — — —
e. Gains and losses 1,062,743 2,220,196 (806,845) (249,237)
f. Prior service cost or credit 172,650 345,300 906,578 1,861,117
g. Gain or loss recognized due to a settlement or curtailment — 9,853,227 — —
h. Total net periodic benefit cost $ 441318 $ 12,688,761  § (3,302,912) $ (3,493,149)

(5) - (18) No significant changes

B.- I. No significant changes
Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.
B.
C.

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.

During the six months ended June 30, 2024, we paid an extraordinary dividend of $350 million to Investment. See Note 10 above for additional information on
this dividend payment.

No significant changes

The substantial majority of our new insurance written (“NIW”) has been for loans purchased by the GSEs. The current private mortgage insurer eligibility
requirements (“PMIERs”) of the GSEs include financial requirements, as well as business, quality control and certain transactional approval requirements. The
financial requirements of the PMIERSs require a mortgage insurer’s "Available Assets" (generally only the most liquid assets of an insurer) to equal or exceed its
"Minimum Required Assets" (which are based on an insurer's book of risk in force, calculated from tables of factors with several risk dimensions). Based on our
application of the PMIERSs, as of June 30, 2024, 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 June 30, 2024, our risk-to-capital ratio was 10.0 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements, and our policyholder
position was $3.6 billion above the required MPP of $2.2 billion. The calculation of our risk-to-capital ratio and MPP reflect credit for the risk ceded under our
reinsurance transactions. If we are not allowed an agreed level of credit under either the State Capital Requirements or the financial requirements of the PMIERs,
we may terminate the reinsurance transactions without penalty.

G.- M. No significant changes
Liabilities, Contingencies and Assessments
A.- F. Not applicable

G.

All Other Contingencies

We operate in a highly regulated industry that is subject to the risk of litigation and regulatory proceedings, including related to our claims paying practices.
From time to time, we are involved in 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.

Under SSAP 5R, until a loss associated with settlement discussions or legal proceedings becomes probable and can be reasonably estimated we do not accrue an
estimated loss. When we determine that a loss is probable and can be reasonably estimated, we record our best estimate of our probable loss. In those cases, until
settlement negotiations or legal proceedings are concluded (including the receipt of any necessary GSE approvals), it is possible that we will record an additional
loss.

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

6.2
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20. Fair Value Measurement
A. Assets and Liabilities Measured and Reported at Fair Value

(1) Fair Value Measurements at Reporting Date
We applied the following fair value hierarchy in order to measure fair value for assets and liabilities:
Level 1 — Quoted prices for identical instruments in active markets that we can access.
Level 2 — Quoted prices for similar instruments in active markets that we can access; quoted prices for identical or similar instruments in markets that are
not active; and inputs, other than quoted prices, that are observable in the marketplace for the instrument. The observable inputs are used in valuation
models to calculate the fair value of the instruments.
Level 3 — Valuations derived from valuation techniques in which one or more significant inputs or value drivers are unobservable. The inputs used to derive
the fair value of Level 3 securities reflect our own assumptions about the assumptions a market participant would use in pricing an asset or liability.
Fair value measurements at reporting date:
Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds - US Special Revenues Issuer
Obligations — 3 1,142,011 $ $ — 3 1,142,011
Cash equivalents - Money market
mutual funds 71,347,856 — — 71,347,856
Real estate acquired through claim
settlement — — 1,903,720 — 1,903,720
Total assets at fair value $ 71,347,856  $ 1,142,011  § 1,903,720 $ — 3 74,393,587
b. Liabilities at fair value $ — 3 — 8 $ — 8 —
Total liabilities at fair value $ — 8 — 8 $ — 8 —
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains  Total gains
Beginning Transfers and (losses) and (losses) Ending
Balance at ~ Transfers out of included in included in Balance at
Description 01/01/2024 into Level 3 Level3  NetIncome  Surplus Purchases Issuances Sales Settlements  06/30/2024
a. Assets
Real estate acquired
through claim
settlement $ 394934 § — $ — $ (340,967) $ — $ 2,305,653 $ — $§ (455,900) $ — § 1,903,720
Total Assets $ 394934 § — $ — $ (340,967) $ — $ 2,305,653 $ — $§ (455,900) $ — § 1,903,720
b. Liabilities $ — — 3 — $ — 8 — — — 8 — 8 — —
Total Liabilities $ — 8 — 3 — — 8 — 3 — $ — — — —

3)

4

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 June 30, 2024, there were no transfers into or out of Level 3.

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, bids, offers, and reference data including market research publications. Market
indicators, industry and economic events are also considered. This information is evaluated using a multidimensional pricing model. This model combines
all inputs to arrive at a value assigned to each security. Quality controls are performed by the independent pricing sources throughout this process, which
include reviewing tolerance reports, trading information, data changes, and directional moves compared to market moves.

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

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

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

Other Fair Value Disclosures — not applicable
Aggregate Fair Value for All Financial Instruments

The following tables set forth the aggregate fair values, admitted asset values and level of fair value amounts for financial instruments held as of June 30, 2024
and December 31, 2023:

Not Practicable
Aggregate Fair  Admitted Asset Net Asset (Carrying
June 30, 2024 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,386,324,814 $5,702,413,764 $ 899,862,361 § 4,486,462,453 $ — 3 — 3 —
Common stocks 1,109,000 1,109,000 — 1,109,000 — — —
Short-term investments 33,723,328 33,727,130 11,117,863 22,605,465 — — —
Cash equivalents 79,100,249 79,102,527 71,347,856 7,752,393 — — —
Not Practicable
Aggregate Fair  Admitted Asset Net Asset (Carrying
December 31, 2023 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,435,312,848 §5,734,253,459 § 844,036,630 $4,591,276,218 $ — — 3 —
Common stocks 850,000 850,000 — 850,000 — — —
Short-term investments 19,413,834 19,403,994 1,860,009 17,553,825 — — —
Cash equivalents 130,501,337 130,501,277 130,285,474 215,863 — — —
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STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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.
D. Not Practicable to Estimate Fair Value — not applicable
Other 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

In January 2024, we exercised our optional call feature to terminate the reinsurance agreement with Home Re 2020-1, Ltd. In connection with the termination,

the insurance linked notes issued by Home Re 2020-1, Ltd. were redeemed in full. As of June 30, 2024, we have six ILS contracts outstanding as a Ceding

Issuer, with aggregate maximum proceeds of $1,038.6 million.

H. 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 August 8, 2024.

Reinsurance

We utilize quota share reinsurance ("QSR") transactions and excess of loss reinsurance ("XOL") transactions to manage our exposure to losses resulting from our

mortgage guaranty insurance policies and to provide reinsurance capital credit under the PMIERSs. A description of the transactions executed covering NIW for 2024

follows:

ammoawy

2024 QSR Transaction

We executed a 30% QSR Transaction with a group of unaffiliated reinsurers for a reinsurance transaction with an effective date of January 1, 2024 with similar
structures to our existing QSR transactions that will cover most of our NIW in 2024. Under this transaction, we will cede losses and premiums through December 31,
2035 for eligible 2024 NIW, at which time the agreement expires. Early termination of the agreement can be elected by us effective December 31, 2027, and semi-
annually thereafter, for a fee. Generally, we will receive an annual profit commission provided the annual loss ratio on the loans covered under the transaction remains
below 56%. Under this transaction, we have the option, for a fee, to reduce the quota share percentage from the original quota share percentage to 23% or 15%. We
can elect to reduce the quota share percentage beginning on December 31, 2027, and semi-annually thereafter.

2024 Traditional XOL Transaction

We have entered into a Traditional XOL Transaction with a panel of unaffiliated reinsurers, with an effective date of April 1, 2024, to provide up to $187 million of
reinsurance coverage on eligible NIW in 2024. The Traditional XOL Transaction has a contractual termination date after approximately ten years, with an optional
termination date after five years and quarterly thereafter. For the covered policies, we retain the first layer of the aggregate losses paid, and the reinsurers will then
provide second layer coverage up to the outstanding reinsurance coverage amount. We retain losses paid in excess of the outstanding reinsurance coverage amount.
The reinsurance coverage is subject to adjustment based on the risk characteristics of the covered loans. The reinsurance premiums ceded are based off the remaining
reinsurance coverage levels.

A.- K. No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination — not applicable

Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2023 were $472 million. As of June 30, 2024, $23 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 $333 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $116 million of favorable prior year development from December 31, 2023 to June 30, 2024 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 JUNE 30, 2024 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 requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt 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= (=N el i =Ty To L USSP PSRRI
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 @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s 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? ............ccocoviiiii 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? .......covoviiiiiieueieriiiiri ettt benenis 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. ..........cccceveiiiiiiiiniiciceee 0000876437
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics 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] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 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). eueetatrieei ettt s s e h sttt 03/06/2023
By what department or departments?
Office of the Commissioner of Insurance of the State of WISCONSIN ... s
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T 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? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas 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? .............cooi i 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 JUNE 30, 2024 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? ................coceeverierereresiieceeieeeenns 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: ... S 1,010,077
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 agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e 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: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Ves [ X1 No[ 1

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGAS ...ttt ettt ettt ettt ettt et et ettt et a st et a et et a s as st ettt e s s s e ae s et et a e b e st eaeae et et ettt e s e s ean sttt etetesesnan e S$..
Preferred Stock ... $.
Common Stock .... .393,450,015 3. .453,072,116
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.ooiuiiiiiiiiiieeee e $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. 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. .........cociiiiiiiiie s $
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21.

STATEMENT AS OF JUNE 30, 2024 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 .......ccorririiiruririnereceeee e 50 South Lasalle St, Chicago, IL 60603 .........occcoooiiiiirerninccireeee

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? .............ccccccceeeenee. 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, LLP
Goldman Sachs Asset Management, LP
Nathan Abramowski

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVEsted @SSEtS?..........ccoviirirrriieeieiirrrsee 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?..........c.ovvereecieninennseceene 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, LLP .... 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.iiiiiiiiie ettt ettt ettt et et et e e e ennas 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? ............ccoouiiiiiiiiiiiiiiii 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? .............ccccoeiiienine Yes[ 1 No[X]

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns 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 GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns 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 ......oeivvvtetceeeee ettt ettt e et et et ete s s e e e es et et ete s et eseas s eses e s et esesesess s es et et e s eseseseases a2 s et et e s eseas s eses e s et et eseseae s s es st et eseseas s s £E Rk eEee et ee e b bbbttt n bbb %
A oto TS ot g = 1T 4 T=T gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... .
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... 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? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF JUNE 30, 2024 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
............ 12936 ......ccoeeet |oveeennn...20-8249009 .............[Houston Specialty Insurance Company Unauthorized...

19275 . 39-0273710 ... ...|American Family Mutual Insurance Company, S.I. LW | Authorized...
20338 . 95-2379438 ... ...|Palomar Specialty Insurance Company ...... . .|Unauthor ized
AA-3191428 ... ...|Allied World Assuance Company, Ltd. .| Unauthorized
AA-3191190 Hami Iton Re, Ltd. ............ . BWU. .|Unauthor ized




STATEMENT AS OF JUNE 30, 2024 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 ..o AL [ Lo e 5,908,278 |............... 6,144,311 | 218,323 | 164,227 |............... 3,997,109 |..cocveveee 5,210,045
2. Alaska .....cccocoveeveeeee . AK e Lo e 1,754,933 | 1,829,605 | 25,115 | [ 554,664 |......ccceveenve 602,978
3. Arizona .....ccoeeeecii. AZ | [ I 12,525,069 |.............. 12,129,714 | 104,075 [ 46,449 |............... 4,703,693 |.............. 4,080,126
4. Arkansas ........c....... AR [ Lo e 2,312,372 | 2,316,706 |...ccoovenenene 123,610 [ 83,910 |covevnene 1,177,395 | 2,153,293
5. California ........cccccccec.. . CA | Lo forriis 43,536,103 |.............. 42,112,778 | 1,304,845 | 223,919 [............. 28,842,993 |............ 11,958,511
6. Colorado ....... L. ..9,569,693 |.. ..9,885,432 |.. .. 145,013 |.. ... (6,914)].. .. 3,486,824 |.. .. 2,895,021
7. Connecticut ........ccc..... CT e Lo e 7,300,062 |............... 7,588,155 |.oooiee 325,447 | 864,965 |......co.c... 5,955,569 |...cccoeenne 6,182,346
8. Delaware ................... DE [ Lo e 2,748,334 |..cocoeenn. 2,730,654 |.....coooeee 59,371 | 28,897 | 4,172,449 |............... 4,147,724
9. District of Columbia .....DC |.......... Lo e 1,907,656 |...cccveenvee 1,805,484 |..oooiee 74,850 | 56,926 |...coocueenne 2,902,348 ..o 3,001,470
10.  Florida .....cccoceuviennnne. FL | [ I 40,299,145 |............. 41,234,725 | 614,394 |.............. 1,451,207 |.cooeneeeee. 35,162,355 |............ 46,444,499
11.  Georgia . .. GA L. ... 18,811,551 |. .20,033,251 |.. ..103,983 |.. 184711 ). 12,959,181 |. .16,769,888
12.  Hawaii ... LHE Lo e 2,408,105 |..occeeenee 1,999,014 | 286,716 [.oooeeenee (6,604) ..o 2,553,583 |.ccveiin 3,517,750
13. Idaho..... LD [ Lo e 3,312,666 |............... 3,414,714 | 213,180 [ (2. | I— 2,794,924 |.............. 1,704,357
14, lliNOIS .....cocvvviiiiine. L Lo forriis 24,379,830 |.............. 24,638,871 |.coeeeene 1,853,674 |.ooeeene 2,203,103 |.............. 35,385,131 |.............. 34,967,305
15. Indiana ........ccccccoeeene IN o Lo e 9,751,776 |.coeeenee 9,754,260 |......coovnveeee. 215,982 .o 136,289 |.............. 9,231,576 |..ocou... 10,681,008
16. lowa ...... A L. ..6,962,667 |.. ..6,904,282 |.. , 422,554 |.. ..4,487,215 |.. ..4,007,025
17. Kansas .. .KS | Lo e 4,139,585 |............... 4,310,643 |...coooiee 89,003 | 122,056 |..coeeenene 2,071,774 |............... 2,562,280
18.  Kentucky ... CKY e Lo e 4,644,712 ... 4,866,928 |....ooveeenne 99,059 |.ooiiierine 70,687 | 3,559,667 |....cocveen 4,471,325
19. Louisiana .........cccccenee. LA | Lo e 5,373,143 ..o 5,570,350 |..coiiinne 541,551 [ 439,010 |..cocoeeeee. 5,293,245 |............... 4,190,024
20. Maine .....cccoeeviennn. ME |.cooeee Lo e 2,528,497 |............... 2,609,508 |....cocvrieenne 149,589 | 80,720 |.cocveveeee 1,937,359 | 1,760,966
21. Maryland ....... ... MD L. .15,560,993 |.. .15,235,019 |.. ..1,299,913 |.. .812, . .18,824,038 |.. 24,064,672
22. Massachusetts . L MA Lo e 9,556,647 |.............. 9,389,738 oo 59,354 | 136,051 [ 7,690,096 |............... 5,522,428
23.  Michigan ....... M [ I 19,441,425 |........... 19,135,404 |.............. 1,232,762 | 764,527 |.............. 14,363,120 |.............. 16,138,797
24. Minnesota ..o MN | [ I 15,241,512 .o 15,460,007 |....cccoeveeneee T78,782 | 341,011 [ 10,938,536 |............. 10,640, 155
25.  MissisSippi ......cccooeuenne MS |.oees Lo e 4,212,752 |............... 4,344,392 ... 296,298 |...ooceine 143,722 | 2,329,158 |....cocoee 4,080,534
26. Missouri .... ...MO | L. 10,918,964 |.. 11,321,686 |.. , , . .. 7,867,496 |.. ..6,903,002
27. Montana ... W MT s Lo e 1,929,414 | 2,033,433 [ 5,841 | 38,540 | 2,087,446 |............... 1,415,221
28. Nebraska .. ..NE [ Lo e 4,568,990 |..occeuenene 4,585,396 |...ccoovnrienne 40,624 | 47,967 | 2,810,344 |............... 2,196,417
29. Nevada ......ccoveunnne NV | Lo e 5,482,653 |............... 5,495,993 | 348,570 | 220,653 |.............. 3,490,788 |............... 2,081,327
30. New Hampshire .......... NH | Lo e 2,867,396 |....coocn... 2,779,745 | (4,141 [ 28,348 | 1,654,141 (... 1,279,025
31. New Jersey ...... L. 16,550,194 |.. .15,704,102 |.. , . . .20,231,706 |.. .30,670,785
32. New Mexico ................NM [.......... Lo e 3,440,357 |.ccooenee. 3,478,685 |...ccoeeee 23,232 | 229,669 |....ccconve 1,313,468 |............... 1,576,397
33. New YorK ....cccoeeveeee. NY [ Lo forriis 23,351,472 |...ccoe. 19,986,215 |.............. 2,454,163 |............... 3,674,666 |............. 54,975,306 |............. 84,668,652
34. North Carolina ............NC [.......... Lo forriis 18,413,784 |.............. 19,278,223 | 203,385 | 413,767 | 7,840,436 |............... 9,079,591
35. North Dakota ..............ND  [.......... Lo e 3,107,798 |..ccooeenee 3,139,449 | 182,154 | 152,819 | 1,881,413 | 1,454,136
36. Ohio.............. L. 21,030,160 |.. .21,530,938 |.. , ..631,688 |.. 16,713,347 |.. .20,167,742
37. Oklahoma.................... OK [.......... Lo e 2,676,748 |............... 2,604,354 |....coooiee 43,397 | 100,496 |....cccvenve 1,411,628 |..ococeeeee 1,546,487
38. Oregon ........ccceceeeeeeen. OR [ Lo forriis 10,182,718 |............. 10,100,867 |....cccceveneee 215,868 |...ooeeeeee [S10]:3 ] eu— 3,214,008 |............... 1,502,989
39. Pennsylvania ............PA |[........ Lo forriis 27,741,528 |.............. 27,203,336 |...coveenenne 874,581 | 567,934 |.............. 23,970,406 |.............. 31,163,743
40. Rhode lsland ............ Rl |oecene Lo e 1,402,680 |...cocvenene 1,366,804 | (243 Ao (6,080) ... 1,544,119 | 979,975
41. South Carolina . ...SC L. ..8,299,815 |.. ..8,979,105 |.. ..6,000,732 |.. .. 7,051,326
42. South Dakota ... o SD |t Lo e 1,689,462 |.....cc...c 1,718,634 , TAT AT | 771,180
43. Tennessee ... TN e Lo e 7,192,437 |.cooeee 7,639,501 | 49,461 | 115,816 |ooeene 2,944,520 |.cooennnne. 4,737,347
44, TeXaSs ..occoveeeerereearnns TX s Lo frre 43,124,262 |.............. 42,962,170 |.ooieeenne 1,058,147 | 278,044 |............. 23,671,875 |...ccoeenee 18,558,748
45, Utah ..ccoooevveeeeeeee. UT s Lo e 5,341,388 |............... 4,982,601 | 66,066 |....coocceeeeieenne (1,333) e 1,969,590 |.oooeeenee 1,835,788
46. L. .. 1,392,320 |.. 1,421,133 |.. ..29,152 |.. ...66,823 |.. 650,736 |.. 581,626
47. Virginia ......ccoeveceeveeee . VA s Lo forriis 17,441,048 |.............. 17,600,043 |....coooreeenne 329,839 | 238,762 | 11,031,407 |.............. 12,856,834
48. Washington ............... WA |..c..... [ I 15,468,658 |............. 14,848,050 |....ccccveeeneee 153,463 ..o 89,879 | 6,129,226 |............... 2,269,254
49. West Virginia ............. WV |occceeee Lo e 3,070,659 |.............. 3,102,730 [ 136,780 [ 43,426 | 1,730,623 |.oeienee 1,803,680
50. Wisconsin ........ccccceceee. Wl [ [ I 12,521,261 |.cceeee 13,023,548 |...ooooiiene 115,401 | 83,602 | 9,350,473 |..cccovenee 9,795,407
51. Wyoming L. 1,275,791 |.. 1,352,856 |..coiiiie 2,316 |.. ..1,083,176 |..
52.  American Samoa . e e [ [ [ [
53. Guam .....ccceecevveenenn. GU - e [N ISR 463,372 | 453,167 [ 15 [ e 26,825
54. Puerto Rico ................. PR [......... Lo e 2,993,774 |.coeee 2,983,305 |...cccoeene 1,182,195 | 1,725,284 | 4,971,844
55. U.S. Virgin Islands ...... VI e N s [ o [ [ [
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, oo e XXX | foeec e f o
58002, ..ooiiiiiie e XXX | foe e f o
58003. ..o e XXX | foe e f o
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccoeeevee o XXX v | eereeeireeereeseeeiiees [ oo 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
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .........

6. N - None of the above - Not allowed to write business in the state... .......

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 JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

MGIC Investment Corporation
39-1486475

100% 100%
° Mortgage Guarant o o
MGIC Credit Assurance Insura?]cg Corporati)c/)n 100% 100%
Corporation 39-1324718
39-1888488 20858
10682 Wi
Wi

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

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

STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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..... o 1 Ownership .100.000 ... vl N0
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
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
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
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
..|MGIC Group 37-1614523 .. MGIC Mortgage Services LLC . . [MGIC Investor Services Corporation .... Ownership.. .100.000 ... Investment Corporation . ... No..

Asterisk |

Explanation




STATEMENT AS OF JUNE 30, 2024 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

9.1

9.2
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
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop
Federal flood
Private crop

Private flood
Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion) ............cccceeeviieiiiciciennd
Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine
Inland marine
Pet insurance
Financial guaranty

Medical professional liability - 0OCCUITENCE ........c.coceiiiiiiiiiiiieiececeee
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual ..

Comprehensive (hospital and medical) group
Credit accident and health

Vision only

Dental only

Disability INCOME .......coiuiiiiiiii e
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII .

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation ...

Products liability - occurrence ..

Products liability - claims-made
Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability ............ccooiiiiiii e,

Private passenger auto physical damage

Commercial auto physical damage .

International
Warranty ....
Reinsurance - Nonproportional Assumed Property

..563,591, 181

(5,206, 143)|...

.(0.9)

-(1.1)

Reinsurance - Nonproportional Assumed Liability ............ccccocceiiiiinins
Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
Totals 563,591, 181 (5,206, 143) (0.9) (1.1)

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 JUNE 30, 2024 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

9.1

9.2
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.

Allied Lines ....
Multiple peril crop

Federal flood

Private crop

Private flood ..o
Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion) ..
Commercial multiple peril (liability portion)

[V lo g (e E= T TN o U E=T =T o YOS USRURORR
Ocean marine

Inland marine

Pet insurance

FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
Medical professional liability - occurrence
Medical professional liability - claims-made .
Earthquake
Comprehensive (hospital and medical) individual ..............ccooiiiiiiiiiii e

Comprehensive (hospital and medical) group
Credit accident and health

Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence .
Other liability - claims-made
EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability .............cocooiiiiiiiii e
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

............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX

273,155,184 548,126,609 547,120,008

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 JUNE 30, 2024 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
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 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 2024 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. 179,550 [ 15,314 | 207 [ 15,527 | 113,404 [ 18D | 113,589 [ (50,832) .. 392 o (50,440)
2. ..99,407 ....50,004 |. ... (45,532)].... .(45,364)
3. 278,957 163,593 |.ooieee (96,364) ..o 560 o (95,804)
4. 192,930 169,081 | (15,648)|.......ccocceeren (4,690) ..o (20,338)
5. ....448,927 |.... ....471,887 |.... ...314,002 |.... ..332,674 |. . (112,012)f.... (116,142)
6. XXX XXX [t XXX s [ 02 i 92 [ XXX , 102,448 |............ XXX XXX
7. 448,927 471,887 314,092 96,378 24,652 435,122 (112,012) (116,142)
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 635,780 Line 7 Line 7 Line 7
1. (25.0) 2. (18.0) 3. (24.6)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (18.3)




STATEMENT AS OF JUNE 30, 2024 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? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn 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. ............ccciiiiiiiiiie e YES

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen tertier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
2 9 8 5 8 2 0 2 4 4 9 0 0
oppement e Sehecue TRosmen ferier 2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
2 9 8 5 8 2 0 2 4 4 5 5 0
e e S Swppement besument Gerfier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
2 9 8 5 8 2 0 2 4 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 || I|I I| I|| || II| I| I|| II| I
2 9 8 5 8 2 0 2 4 5 0 5 0

0 0

o
—

0 2
0 2
0 2
0 2

o o
— T E—
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STATEMENT AS OF JUNE 30, 2024 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 ... Joovenieniee 284,326 |.....coieeieiieienieee [ 284,326 |..oooiriene 284,326
2505. State income tax receivable ... oo | e | 328,169
2597. Summary of remaining write-ins for Line 25 from overflow page 284,326 284,326 612,495
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504.  Checks pending €SChEAtMENT ..ottt s e s s s esenenennnns [eaesesennsesesenas 1,227,652 | 1,020,201
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,227,652 1,020,201
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STATEMENT AS OF JUNE 30, 2024 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, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 11,514,283 |...coooeee 12,775,407
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals 60,966 2,501,295
5. Deduct amounts received on disposals 455,900 3,757,217
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 401,933 140,349
8. Deduct current year's depreciation 255,894 511,789
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 12,767,175 |... 11,514,283
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 12,767,175 11,514,283
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 ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei 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) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest 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 ...........ccccuiiiiiiiiiii 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 NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
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 PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 6,128,553,474 |............ 6,068,789,215
2. Cost of bonds and stocks acquired 538,984,024 ...941,056,287
3. Accrual of discount 2,719,789 2,813,349
4. Unrealized valuation increase/(decrease) (402,628) ... 10,383,199
5. Total gain (loss) on disposals ..(10,356,084)]... ...(20,219,388)
6. Deduct consideration for bonds and stocks disposed of 486,211,538 833,500,329
7. Deduct amortization of premium 15,944,732 .... 38,103,768
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (747,425) .... (2,665,091)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 6,156,594,880 |............ 6,128,553,474
12.  Deduct total nonadmitted amounts 3,334,238 | 3,370,479
13. Statement value at end of current period (Line 11 minus Line 12) 6,153,260,642 6,125,182,995
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STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

............ 4,706,280,422
............ 1,019,601,678

................... 1,151,262

................ 240,953, 167
................. 59,658,648

................ 217,866,304
................. 59,867,800

................. 12,503,858
................ (18,510, 114)

............ 4,706,280,422
............ 1,019,601,678

................... 1,151,262

............ 4,741,871,143
............ 1,000,882,412

................... 1,142,011

............ 4,728,499,334
............ 1,024,204,918

................... 1,169,006

5,727,033, 362

300,611,815

277,734,104

(6,015,507)

5,727,033, 362

5,743,895,566

5,753,873,258

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

5,727,033,362

300,611,815

277,734,104

(6,015,507)

5,743,895,566

5,753,873,258

(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:

NAIC 1 §

29,851,249 ; NAIC2 $

11,630,553 ; NAIC3 $

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF JUNE 30, 2024 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 33,727,130 XXX 33,548,979 51,014 97,638
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 19,403,994 |....cccccenee. 16,584,613
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 40,661,895 |.........c.... 100,391,465
3. ACCTURN OF GISCOUNL .....eeeieceeteteeei et eeeseseseeeeee e eseseeeee e eseseseeeee e eseseseeee e e sesesee e o2 eseseseeee2aeseseeeees s e sesesesessansesesesessanansnseen [emsnacicesessannacaas 348,726 | 968,754
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes (6,042) .. (2,866)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 26,666,353 |..ooceeeenne 98,536,987
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieeeie et etceee ettt ettt s eae e st e s et b esese s s es et e sesesesesess s st st esesesesessssasesssssasesesesssnas |oeseesesssssenenenenaes 15,090 [ 985
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........ccccerriieierererereeeeeeeieeieieseeeesns [erereeeeeeeeeenens 33,727,130 [ooeiiee 19,403,994
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 33,727,130 19,403,994
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STATEMENT AS OF JUNE 30, 2024 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 JUNE 30, 2024 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 PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 130,501,277 |ooeeeeeneee 92,994,899

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ceiuiiiieieieeeeeeee ettt et s ettt et et e s s s st esesesessssasssssesesesssssnasnnas |eeesenenesannes 969,012,791 |............ 1,702,714 ,476

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 99,950 |.oeieeieieiiene 282,671

4. Unrealized valuation iNCrE@SE/(ECIEASE) .........cccvcveviviueueterieeieeseeetetetesesee e et e sete e sesesess s st ssssesesesesssssasssesesesesessnsesssssssesesesesns [erenesnensssnsesesenens (5,021) [+ 5,022

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes 11,965 [ (890)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,020,518,292 |........... 1,665,494,080

7. Deduct amortization OF PrEMIUM .............c.cueuiuiuiieee ettt ettt ettt e et et e st te s et essas s e s esesesesesessss st ssssesesesesessss s ssssasesesesesnanas |oessesesesensneneeneasanaeas 143 [ 821

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 79,102,527 |.coovenenee 130,501,277
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 79,102,527 130,501,277
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STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

SCHEDULE A - PART 2

4 5 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
886 Charlotte Drive ....

8140 Leaf Cv ......
23916 Cresta Dr ..
12423 Sheep Creek Rd
8319 Delta Down Drive

06/19/2024 .......... Freddie Mac ...

. |Freddie Mac

. . |Famnie Mae .....

... 12/15/2023 .. . [Wells Fargo Bank, N.A.
06/28/2024 .......... Freddie Mac

265,854

254,895

0199999. Acquired by Purchase

1,320,174

1,091,575

0399999 - Totals

1,320,174

1,091,575

SCHEDULE A - PART 3

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

4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 17 18 19 20
2 Expended 9 10 11 12
for Book/ Book/ Gross
Additions, | Adjusted Total Adjusted Income
Permanent | Carrying Current Change in Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Change in | Carrying brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value During on on on Encum- | Expenses
Description of Property City Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Disposal Year Disposal [ Disposal | Disposal brances Incurred
12423 Sheep Creek Rd ................. Phelan .....cccccevnnnnnnnnnnes ...06/20/2024 .. [Carlo Soto ....cooovveiiiiiiiiiiiiiiiennn e, 541,669 |...ovvveeiiiiiiins Joveeenns 394,934 | | 6,386 [.ooooiiiiiiiiiin [, (6,386) 304,934 |......... 455,900 |...oooviiiiiiiinns |oeeeeenns 60,966 |.......... 60,966 |.............. 281 |..........
0199999. Property Disposed 541,669 394,934 6,386 (6,386) 394,934 455,900 60,966 60,966 231

0399999 - Totals

541,669 394,934

394,934 455,900




STATEMENT AS OF JUNE 30, 2024 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 JUNE 30, 2024 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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
..|U.S. Tax And Loss Bond ~ 0.000% 04/15/34 ....ccovmmniiieiiiiiaeeeeeeneeeeeeennee e e eeennneeeeeennens | eeeeeennnnis [oeeees 04/15/2024 ..... Bureau of Public Debt ....37,500,000 |. .... 37,500,000 |... 1.A ...
..|U.S. Tax And Loss Bond ~ 0.000% 0B/17/34 .....euviiiiiminniiiiiiiiiiiniiiiiiin e eeennnnnees | eeeeeeennnnes foeeens 06/17/2024 ..... Bureau of Public Debt - ...20,000,000 {. ....20,000,000 ...
91282C-JE-2 ......... U.S. Treasury Note 5%10/31/25  5.000% 10/31/25 .....ceeevuuieieeemnnnanreernnnaaraernnnnaaneeenenns | seeerennnnnnes Joennn 04/03/2024 ..... Barnett Bank ......c....iiiiiiiiiiiiieiiiiiieeeriineeeerennaeeeenennaeaeennnnnaeeennnnnaeeennnnnnaaaee [reernrnnaseeernnnnaseeernnnnaaereee Jerrnnaaereernnnaaaaaes 1,918,996 |...iiiiiiiiiiineenes 1,915, 100
0109999999. Subtotal - Bonds - U.S. Governments 59,418,996 59,415, 100
31320M-2J-3 ......... [Freddie Mac FHLMC ~ 2.500% 11/01/51 .eeeeiieiieiie e eeeeee e eeene e e eennnees | evrrninenninns [eeead 04/12/2024 ..... Wells Fargo ... 5,506,043 |eeveuniieeiniiees 6,721,090 |...
3132DN-AY-9 . ..[Freddie Mac FHLMC ~ 2.500% 01/01/52 ...cevvunniiiiiiiiiiiiiiiiiiecccciiececcvii e cceviieeeeennn | eeeeeeniieeees fonnd 04/12/2024 ..... Barclays .. 11,792,570 |. .. 14,412,078 |...
31320S-QD-7 ......... |Freddie Mac FHLMC not including strips # S  2.500% 03/01/52 .....uiiieeemrnniiieeeineieeeeeenne [ eevveiiiiniiinn feend 04/12/2024 ..... Morgan Stanley & Co., Inc. .
3133ER-HB-0 . .. |FEDERAL FARM CREDIT BANK  5.460% 06/12/26 .....coovvivvnnniiiiiiiiiniiiiiniienneccnnineeevnnninees | eeeveeniieeees fonndd 06/10/2024 ..... Bank of America
3140XC-$8-2 ......... Fannie Mae FNMA # FM8642F  2.500% 09/01/51 ..covvveeieeiiiiiieeeeeeee e eeeeenieeeeeennn | cevvviniinnnns Jeennid 06/03/2024 ..... CIT Group N
3140XL-G9-3 ......... Fannie Mae FNMA # FS4723F  2.500% 11/01/51 .ooiiiviiiiiiiiiiiiiiiiiiiiiinncieninvcinnneeees | eeeeeennieeens ol 06/03/2024 ..... Morgan Stanley & Co., Inc. .. 10,431,542 |. ... 12,716,546 |...
3140XL-G9-3 ......... Fannie Mae FNMA # FS4723F  2.500% 11/01/51 ..ieiimmniieieeiieee e eeeeenneeeeeene | cevvviniinnnes [eennid 06/03/2024 ..... Barclays .... 8,545,760 |. ....10,401,838 |...
3140XM-J7-2 ......... Fannie Mae FNMA # FS5685F  2.500% 04/01/52 ......ccovvuniiiiiiiniiiiiiiiiiiinincciiinceecvinineeees | eeeevenniineens fonnid 06/04/2024 ..... CIT Group ... 4,737,424 .o 5,748,864 |...
57563R-TI-9 ......... Massachusetts Edl Fing Auth TAXABLE ISSUE N SR BDS ~ 2024A  6.069% 07/01/33 ...ccevvveveeeee | vevvvinnnnnnnns oennd 05/31/2024 ..... RBC Capital MArkets ......eeeenieieeemieieeieeiiiee e e e e e e e ren e e e e eennne e e eernnnnaeeeees eeeennnnaneeeennnnnaeeeennnnaeeees Joernnniaereernnaa s 2,365,000 |.eevruniiieennnins 2,365,000 |...
64990F-7E-8 . ..[New York St Dorm Auth Unrefunded Ser B Grp B 5.000% 02/15/30 ......ccevureennnes 06/21/2024 Tax Free Exchange . . 13,956,875 |. .13,800,000 |.
914119-5A-6 . .| UNIV OF CINCINNATI OH RECPTS TAXABLE BDS 2024 5.414% 06/01/37 05/30/2024 RBC Capital Markets 4,000,000 |. 4,000,000 |.
914119-58-4 . ..[UNIV OF CINCINNATI OH RECPTS TAXABLE BDS 2024 5.444% 06/01/38 05/30/2024 RBC Capital Markets 2,910,000 |. 2,910,000 |.
914119-5C-2 ......... UNIV OF CINCINNATI OH RECPTS TAXABLE BDS 2024 5.484% 06/01/39 ... 05/30/2024 ..... RBC Capital Markets ......eeeeiiiieeeesnsseiermessaeieernnnsaareernnnnnasaennnnnnsseennnnnssseernnnnsseene |reeennnnnseeernnnnnsssernnnnnsereee Joerrnnnssseernnnnnseees 3,000,000 f.eiiieiiininaeaeenes 3,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 72,325,075 82,131,015 275,599
03522A-AH-3 . .. | Anheuser-Busch Co Inbev 4.7%36  4.700% 02/01/36 .. .06/21/2024 TD Securities . . 13,486,060 |. . 14,000,000 |. 261,372
049560-AZ-8 . ..| Atmos Energy Corp SR GLBL NT5.9%33  5.900% 11/15/33 ... 06/18/2024 J.P. Morgan . 8,227,344 |. 7,820,000 |.
12189L-AS-0 ......... Bur lington Northern Santa Fe SR DEB 4.9%44  4.900% 04/01/44 . 06/21/2024 ..... Barnett Bank ..........uiieiiieiiie i e e e e e e e e e e eennn e e e ennnnnees [ereernnnnneeeernnnnnneeeennnnnneeee [oeernnnnneeeeennnneeees 8,702,450 | 5,000,000 |...
1404IN-GA-3 ......... Capital One Multi-Asset Execut Credit card receivables  3.490% 05/15/27 ....ccvvevuvvivnnvenn | cevvviniiinns o 04/08/2024 ..... J.P. Morgan
20602D-AA-9 ......... CONCENTRIX CORP  6.650% 08/02/26 ......ceeeeemeeeeeeeenneeeeeeenneeeeeennnneeeeeenneeeeennnnneeees | cevevnnninnnns Jonnnd 04/19/2024 ..... Bank of America .
22550L-26G-5 ......... UBS AG STAMFORD CT FR 1.25%080726  1.250% 08/07/26 .......covvevvvunniieiiininineiiininneeecinins | eeeevenniieeens foannid 04/04/2024 ..... Lloyds Securities Inc ..
26445C-AA-9 ......... DUKE ENERGY PRO SC ST FDG LLC ~ 5.404% 03/01/44 ......orieiieii e eeeeee | cevvviniinnnns [eennd 04/16/2024 ..... Goldman Sachs & Co. ..... . . .
20273V-BA-T7 ......... ENERGY TRANSFER LP  5.600% 09/01/34 ....cevvvnniiiiiiiiiiiiiiiiiin i eeernnninneeees | eeeeeenninneens fonnndd 06/06/2024 ..... TD Securities . .... 13,863,999 |[. .... 13,900,000 |...
20374L-AC4 ......... ENTERPRISE FLT FING 2023-3 Auto leases  6.410% 06/20/30 ..eeeuneeeeemnnneeeeemniieeeeeennneeeee | cevvvvnniinnnns Jeennid 06/05/2024 ..... WETTS FAIQO eeeeeeeeeeeeieie e e e e e it e e e e e e e e e e e eee e e e e e ennn e e e eennnna e e eeennnnnaseeennnnnaeeennnn  |oeeennnnaaeeeennnnaneeeennnnnnerees Joernnnannreennnniaaaees 2,741,508 |.eoveeiieeiiiies 2,648,000 |...
20449-AA-5 . ..|Equitable Financial Life FR 1.4%070725 1.400% 07/07/25 06/07/2024 ..... Morgan Stanley & Co., Inc. .
345350-AA-3 .........|FORD CR AUTO OWNER TR 2023-REV Auto receivables  4.850% 08/15/35 . 06/04/2024 J.P. Morgan ...
350930-AD-5 . .. | FOUNDRY JV HOLDCO LLC ~ 6.250% 01/25/35 05/02/2024 BNP Paribas .
350930-AD-5 . .| FOUNDRY JV HOLDCO LLC  6.250% 01/25/35 ... 05/02/2024 BNP Paribas .

37045X-BQ-8 .
37045X-DK-9 . .
37045X-DK-9 .........
422188-AL-2 .........
437930-AD-2 .........
44891A-BZ-9 ...
452327-AN-9 ........
548661-EL-7 .........
59156R-CN-6 .
61747Y-FR-1 .
6495211-DQ-3 ..
65473P-A0-8 .
65473P-AQ-8 . .
66815L-2J-7 .........
89231J-AA-0 ...
91324P-08-8 ........
95000U-2K-8 .........

..|General Motors Finl Co SR GLBL
.| General Motors Finl Co SR GLBL

General Motors Finl Co SR GLBL

HEALTH CARE SERVICE CORP SR GLBL 144A 34  5.450% 06/15/34

HONDA AUTO REC OWNER TR 2024-2

..|Hyundai Capital America SR 144A NT 26  1.650% 09/17/26 ..
.[11lumina Inc GLBL NT 5.8%25

Lowe's Companies Inc SR GLBL N

..|Metlife Inc SR NT 5.3%34  5.300% 12/15/34 .
..| MORGAN STANLEY ~ 5.831% 04/19/
.|New York Life Global Fdg SR SE

Nisource Inc SR GLBL NT 34 5

.|Nisource Inc SR GLBL NT 34 5

Nor thwestern Mutual GIbl FR 4%

..| Toyota Auto Loan Extended Note
.| Unitedheal th Group Inc SR GLBL

Wells Fargo & Company  2.164%

NT 4%26  4.000% 10/06/26
NT1.5%26  1.500% 06/10/26 ..
NT1.5%26  1.500% 06/10/26 ..

Auto receivables  5.210% 07/18/30

5.800% 12/12/25
T 5433  5.000% 04/15/33 ...

35 ...
C GLBL 25  0.950% 06/24/25
.350% 04/01/34 ..
.350% 04/01/34 ..
070125 4.000% 07/01/25 ...

5.160% 11/25/36
NT 29 2.875% 08/15/29 ...
02/11/26 .vvieeeeiiiiiiie e

04/05/2024
06/05/2024
06/05/2024
...... 04/05/2024
04/04/2024
06/21/2024
06/03/2024
04/17/2024
06/18/2024
06/04/2024
06/04/2024
06/20/2024
...... 06/11/2024
...... 06/04/2024
...... 04/16/2024

Bank of America .
Bank of America .
Market Axess Corp ....
J.P. Morgan ...
Wells Fargo ...
J.P. Morgan .
Citibank ....
Bank of America
Goldman Sachs & Co. ..

Morgan Stanley & Co., Inc. .
Morgan Stanley & Co., Inc. .

Deutsche Bank Sec .
Deutsche Bank Sec
Bank of America ....
CIT Group ...
Citibank ....
Wells Fargo

3,956,400 |.
917,192 |.
9,432,079 |.
.. 13,614,150 |.

.......................... 319,928

7,922,400 |.
9,958,400 |.
1,205,000 |.

.......................... 330,000

..... 8,000,000 |...
.10,000,000 |.
1,205,000 |.

4,000,000 |.
929,000 |...
9,435,000 ...
..15,000,000 |...




STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 3

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

L'¥03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
83368R-AZ-5 Societe Generale 1.488% 12/14/26 D.. 04/04/2024 SG Cowen FX ... ..200,000 |... 2.BFE
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street .. 635,000 |. 2.AFE ..
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 Jefferies & Co Inc. 555,000 |. 2.AFE ..
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street .. 140,000 |. 2.AFE ..
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street .. ,040,000 |. 2.AFE ..
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street .. ..280,000 |. 2.AFE ..
892938-AB-7 . .| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street ..415,000 |. 2.AFE ..
892938-AB-7 TRANE TECH FIN LTD  5.100% 06/13/34 ... D.. 06/04/2024 Citibank .. 1,830,000 |... 2.AFE
892938-AB-7 TRANE TECH FIN LTD  5.100% 06/13/34 ... D.. 06/04/2024 State Street ..835,000 |... 2.AFE
892938-AB-7 . .| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street .. 555,000 |. 2.AFE ..
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/04/2024 State Street .. 555,000 |. 2.AFE ..
892938-AB-7 ......... TRANE TECH FIN LTD  5.100% 06/13/34 ... D.. 06/04/2024 State Street .. 140,000 |... 2.AFE
892938-AB-7 ......... TRANE TECH FIN LTD  5.100% 06/13/34 ... D.. 06/05/2024 State Street ..555,000 |... 2.AFE
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/05/2024 Cantor Fitzgerald & Co. Inc. 835,000 |. 2.AFE ..
892938-AB-7 . ..| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/05/2024 State Street ..... 280,000 |. 2.AFE ..
892938-AB-7 . .| TRANE TECH FIN LTD  5.100% 06/13/34 D.. 06/05/2024 State Street .. 345,000 |. 2.AFE ..
892938-AB-7 .........[TRANE TECH FIN LTD  5.100% 06/13/34 ... D.eeevvvnnne |-r....06/05/2024 ..... N R (T PP PPPPPPRN .. .. 140,000 |... ... |2.AFE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ,812,639 137,247,000 778,578
0727MC-3U-9 ......... |BAYERISCHE LANDESBANK NY  5.790% 04/14/25 ....iiiruuieieiinnnaaeeernnnnaseeennnnassernnnnassannnes | sreennnsnssenes [onnens 04/11/2024 ..... P OGN e iiei et it e ettt e e e een s e eeennn e eeeernnaeeennnnnaeeeennnnnaeeerennnnnaaes reernnnnnseeernnnnaserernnnnaaerere |oerennatereernnnaaererenes 636,000 ...uiiiiiinnaiiaenennnns 636,000 |..uuuiieeiinniereeenenaeeeeees TA s
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 636,000 636,000 XXX
2509999997. Total - Bonds - Part 3 267,192,710 279,429,115 1,005,478 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 267,192,710 279,429,115 1,005,478 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
31338*-11-6 ......... |Federa| Home Loan Bank Federal Home Loan Bank CL B-1 ..........cccceeuiiuiiuiiunieneinieniennennnnns | ..................... 04/03/2024 ..... Federal Home LOan Bank ............ce.eeueuneeneiueeueiesneeteeneesesesneeneenesneeneeneenaeseeneeneenns Joneeneennesnesneennenns 2,590.000 |oeveuerniiniineiiaannnnns 259,000 [.eenirniineiieiieeiieiieiieeeeiee feeeeeeeieei e eeeeeeeiieeee | e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 259,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 259,000 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 259,000 XXX XXX
5999999999. Total - Preferred and Common Stocks 259,000 XXX XXX
6009999999 - Totals 267,451,710 XXX 1,095,478 XXX
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Government National Mortgage A G2 MA0392
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnnviiiiiiiiniiiiiiiieees | s . 04/01/2024 . | Paydoun . 09/20/2042 . |1.A ........
Government National Mortgage A G2 MA0392
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnnviiiiiiiiiiiiiiiiiinees | s . 05/01/2024 . | Paydown ... . 09/20/2042 . |1.A ........
Government Nationa
..36179M-NH-9 [3.500% 09/20/42 .....eevvvnviiiiiiiiniiiiiniinees | s . 06/01/2024 . | Paydown . 09/20/2042 . |1.A ........
Government National
..36179M-QN-3 3.000% 10/20/42 ....evvviviiiniiiiiiiiiiinnieiinn | s . 04/01/2024 . | Paydown . 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvviviiininiiiiiniinieiiinn | s . 05/01/2024 . | Paydown . 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvriviiininiiiiiiiniiniiiiinn | s . 06/01/2024 . | Paydown . 10/20/2042 . |1.A ........
Government National
..36179U-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiinneeees | s . 04/01/2024 . |Paydonn .....oeevvvviiinnnns Jovvnninineiiiiiinnes foeeieneens 67,245 |oooennninn. 67,245 |............ 73,360 |....coennnns 72025 T PO [C35: 73 D) PR RN (3573 D PO A 67,245 [.oovviviniiines oo e e 785 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiinneeees | s . 05/01/2024 . |Paydonn .....oevvvvviiinnnns Jovvnninieiiiiiinees foeeeeneens 59,196 |..eeeennnnns 59,196 |[............ 64,579 |....oovnnnns [T A R R (4,262) |ovevennnniiiinnn Jovnnnnnns (30757 P R 59,196 [oooveivveinenes oo e e 863 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvviiiiiiiiiiieiiiiiiieeeees | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 63,598 |...cceeenn 63,598 |............ 69,382 |......eennnn (6170 VA O R (4,579) |ovvvennniiiinn Jovninnnns [T PO A 63,598 [..ooovvvniinnns oo [ s 1,113 |. 10/20/2042 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvivrnniiiiiiniiniiiiinn | s . 04/01/2024 . |Paydomn .....oevvvviiiinnnns Jovvnninineiiiiiinees foenieeeens 23,920 |oeeennnnnns 23,920 [oeereenne 25,012 [.oooiinennns 28,874 | s [(CEST) T R F (ST R ER 23,920 [oooviiiiiiinnns [ e e 239 . 09/20/2046 . [1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvivnnniiiiiiiniiniiniinn | s . 05/01/2024 . |Paydonn .....oeuvivviiinnnns Jovvniiniiiiiiiiinees foeineneens 25,740 |oeeeunnnnnnn 25,740 |..ooeennnnns 26,916 |......ceenn. 26,767 |oeeeeeriiiinnns ornnnnns (1,027) [eeiiiiiiienns o (1,027) feeniiiiiiiiens o PV U R R R 322 (. 09/20/2046 . [1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvirnnniiiiiiiniinniniinn | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 28,517 oo 28,517 |ooveinnnnns 29,820 |.....ceennnn 29,655 [ooeiiviiiiinns forninens (1,137) oo o [P K70 ) T AR <71 A RN RO R RN 428 |. 09/20/2046 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....vvvvvvniiiiiiiiiiieneciiiin | s . 04/01/2024 . |Paydoun .....oeuvvverevnnnns Joevvnninnneeinnninns foveeneeen 1,316 [0 1,315 [ 1435 | 130 [ [ [RE5) 1 PO R [RAE) ) (O TN LR R FOP R RN 22 [.07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 ....ovvvvviiiiiiiiiiiinieciiinn | s . 05/01/2024 . |Paydonn .....euunvvveeinnnnn Joevvnninnneiiiniinns foveennnnn 964 [ 964 [ 1,083 | 1049 [ [ [£-Z) ) PR AR [€-Z) ) PR FRRN LT R R R R, 20 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....oevvvviiiiiiiiiiiineecciinn | s . 06/01/2024 . |Paydoun .....ouvnvvvrivnnnns Joevvnninnneeiinninns foveeneena 1,830 [ 1,830 [t 1,997 | 1,990 [eiiiiiiiiiins e (R [CI0) ) PO R (R [CIOD ) PO N LR U R AR R 46 |. 07/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvniiiiiiiiiiinieiiiinnn | s . 04/01/2024 . |Paydoun ....cvvunvvvriinnnnn Joevvninineiiiiinns foveenennn 2,234 i 2,234 [ 2,488 | 2,427 s e [QISZT) FO R [QESZYT FUR R 2,284 oo e e [ 37 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvniiiiiiiiiiinieiciinn | s . 05/01/2024 . |Paydoun .....ouunvvvreiinnnn Joevvnninnneiiiniinns foveennnnn 2,188 i 2,188 [ 2,388 | 2,378 [ e (R0 PO [QECI0) ) PO N 0 - O N N A 46 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiiiinieciiiin | s . 06/01/2024 . |Paydoun ....cvvvnvvvvivnnnns Joevvnninineiiinninns foveeneenn 2,744 i 2,744 [ 2,996 |0 2,982 [ e (1. 1) F R (41 F R 2 .23 U KR R RN 69 |. 06/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....vvviviinnnniiiiiiiniiniiiiinn | s . 04/01/2024 . |Paydoun .....oeevvvvvevnnnns Joevvninnneiinnninns foveennnnn 1,696 [0 1,696 [ 1,848 | 184 [ [ QL) F R [RLS) T A R, 1T O R R 28 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvvivirininiiiiiiiniiniiniinn | s . 05/01/2024 . |Paydoun .....oeuvvvvivnnnns Joevvnninnneeiinninns foveennnn 1,918 01,918 [ 2,089 | 2,081 [ [ (164) [cevenriiiiiins o [QLCE ) PO N 1918 [ o o [ 40 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvvivviinnniiiiiiiniiinniiiinn | s . 06/01/2024 . | Paydown ... (162) . 09/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvniiiiiiiiiiiinieiiiii | s . 04/01/2024 . |Paydoun .....ouevvvevinnnnn fovvvnninnneniinninns foveeen 1,016 i 1,016 [t 1,109 | 1,105 [ e (211 PR AR (K1) ) AR AR L R Y R 14 . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvviiiiiiiiiiinieiiiiinn | s . 04/01/2024 . | Paydown ... . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....oevvvvniiiiiiiiiiiiieiiiiinn | s . 05/01/2024 . |Paydoun .....ouenveveiinnnns Joevvnineneeivninnns foveeneeenn 1,130 [ 1,130 o 1,234 | 1,229 [ e (99) [ e (99) e [ 10130 e e i [ 21 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvviiiiiiiiiiiiiieciiii | s . 05/01/2024 . | Paydown ... . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....oeovvvvvnniiiiiiiniiiiiiiiiiinn | nnnnns . 06/01/2024 . |Paydown ...eevuvviiiiinnnns Jovvvnnnniiiiininnns fovininiiiinnns 910 [oooiiiiiiinnnnns 910 [ooiiiiiiinnns 994 |t 990 [iiiiiiiiiiiinn foereiiinnnns (80) foueniiivinnnnns forriiiiinnnn (80) foueniiivinnnnns fooriiiiiiinnnnns 910 |ovveiiiiiiiiins Joviiiniiiiinns Jovviiniiniiiiins Joiiniiiiinnnnns 20 |. 10/20/2048 . |1.A ........
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Government National Mortgage A G2 MA5530
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvniiiiiiiiiiiiieiiiiin | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 1,633 [ooiiiiennnns 1,633 e 1,782 | LIV AL T U RN QLX) F (LX) F R, LIYCCT AR FO R RN 41 |. 10/20/2048 . |1.A ........
Government National Mortgage A G2 MA5596
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiiiiniiniinn | s . 04/01/2024 . | Paydown ... .. 4,343 L. 4,648 ... .4,343 .. . 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiviiiniiiiiiiiniiinieniinn | s . 05/01/2024 . |Paydoun ......evviviiiinnnn Jevvniinniiiiiiinns foineneens 3,750 [oeeiiiinne 3,750 |eieiinns 4,027 |oveeiiinns CRVAEC T FO R [T F R (X)) U R, [ P1V N U KPP ERRR R RN 70 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 3,928 [eeiiiiine 3,928 [....ooeennns 4,219 [oooiiiinnnnns L3\ R RN (2 ) A RN (27 ) (A TN R 2 U K R AN 88 | 11/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiinieiiinn | s . 04/01/2024 . |Paydoun .....ouvnvvvieinnnnn Jovvnninineiiiiinns foineneens 3,981 [eeiiiinns 3,981 | 4,327 |ooeeiiinnnnns L3 A R RN (R 2 DT FO R (K11 U R, [P  RU KR R RN 56 | 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiiiiiiiiiiniiinieiiinn | s . 04/01/2024 . |Paydoun .....oevvevieiinnnn Joevvnninniniiiiinns fonneneens 7,140 |[oooooiinnnnns 7,40 |oeeenns 7,761 | AT PO T, (SIS FOR R [(SESZ) T U R, O I O O RN NN 119 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiiiiiiiiiiniiinieiiinn | s . 05/01/2024 . |Paydonn .....oevveviiiinnnn Joevvnnnniiiiiiinns foineneens 4,753 oo 4,753 |oooiiiiinnnns 5,166 |..eevuennnnns 5,148 |ovviiiiiiiiin Joevininns [ReicE5) ) AU E (1552 R R, 3£ T R R R RN 86 | 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiiiiieiiinn | s . 05/01/2024 . |Paydonn .....oeuvvvriinnnnn fevenninnieiiiiinns foineneens 8,524 |eeiiiiine 8,524 |............. 9,266 |..cevvunnnnnn [ R RN (025 PR R (025 O RN 8,524 |oviiiiiiiiiie [ s e 178 . 12/20/2048 . [1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiinieiiinn | s . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Joevvnnnnieiiniinns foiineneens 5,817 [ooiiiinnnnns 5,817 |enns 6,323 [....cconnnnnn 6,301 |oevriiiiiiiiis e (1. FU R (1 FUU R LR A O O R AR 130 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiiiniiiiinn | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 10,433 [oeeinnnee 10,433 |oeeeennnnns 11,340 |oeeeennnnns L O R [£-LCT0 1 PO R (£-LCT0 1 PO L5 T O R ) RN 261 |. 12/20/2048 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...oovvvniiiiiiiiiiiiiiiiiiiieeees | s . 04/01/2024 . |Paydoun .....ouvvviiinnnnns Joevnniinieiiiiiiines foeeeeeeiiinnns 130 [ LI N FO 139 | LI R F [(5) ) PO RN [£5) ) P FR N L O N 2 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiinieeees | s . 04/01/2024 . |Paydoun .....ouvvvviiinnnnns Joevnninieiiiiiines foeeneeeeiiinns 7/ F P72 P 20 | P2 R RN (1) SRR RN (1) ) O 27/ R R N RN 3 [. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiieeees | s . 05/01/2024 . |Paydomn .....ouvvvviiiinnnns Joevnninieiiiiiines foeinieeieiinns L T PO 128 | L7 F L7 R F [(5) ) PO RN [£5) ) P FR N 72 O N 2 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvnniiiiiiiiiiiiiiiiiineeeees | s . 05/01/2024 . |Paydoun .....euevviriinnnns Joevnniininiiiiiines feeeeeeeiiinans 22 I F, 21 | 287 | T U E (1) SRR RN (1) ) O 228 I R O O RN 4 1. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ..covvvvniiiiiiiiiiiiiiiiinieeees | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 163 [ KT F [T [T P A [ AT RN (R R L O O N 3 [. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiinieeees | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns L P 274 oo 205 [ooeiiiiiiiiinnns AT O RN ([ 1) FR AR (1)) PP FRN P U R R RN 6 |. 01/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiniiniiiiiiiieees | s . 04/01/2024 . |Paydoun ....ceevnvvvriinnnnn Joevvniinnieiiiiins fonneneens 1,732 foeeiiiiinnnns 1,732 | 1,856 |oveniennns LR i< U O (L) ) PO [QE) ) PO N L :728 FOUUUR FOPP R RN 26 | 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnviiiiiniiniiiiiniiieees | s . 05/01/2024 . |Paydonn .....oeuvvvieinnnnn Jevvnninnniiiiiins feineneens 2,489 [oeeiiiin. 2,489 |......ooenens 2,667 |oeeevennnnnns 2,658 i s [ [CIC) ) PO R [QLCIC) N PO N P11 R R R RN 47 | 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiniiiniiiiiniinees | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,195 [ 2,195 [oiiinnnns 2,351 [ 7T 0 U RN QLT F R QLD U R, /2 1S R R R RN 49 |[. 02/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviviiiiiiiiiiiiiniinees | s . 04/01/2024 . |Paydoun .....ovevviiiinnnns Joevnniinieiiiiiiines foreneeeeiinnns 862 [ooiiiiiiiinnnns 862 |....ccovnninns 926 |..ccovvnnnnnnns {72 IR RN ({1 AR RN ({1 S R Y O ) AR 11 . 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiniiiiiiiiinees | s . 04/01/2024 . | Paydown ... . 03/20/2049 . |1.A ........
Government Nationa
..36179U-PB-2 [4.500% 03/20/49 .....covvvvvviiiiinniniiiiiininees | s . 05/01/2024 . |Paydoun .....ouevvvviinnnns Joevvnnnneneiiiiiinns foveeneeennn 596 il 898 [ 840 | B38 [ [ (42) [ e (82) [ B9 [ [ e [ 10 |. 03/20/2049 . |1.A ........
Government National Mortgage A MA5818
..36179U-PB-2 [4.500% 03/20/49 .....covvvnviiiiiiniiniiiiiniienes | s . 05/01/2024 . | Paydown ... . 03/20/2049 . |1.A ........
Government Nationa
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiniiniiiiiiiiinees | s . 06/01/2024 . |Paydoun ....cvvenvvvveinnnns foevvnninnneennnnnnns foveenneen 1,116 [ 10115 [ 1198 | 1194 [ e (T9) [ e (79) e [ 1S L L e [ 22 |. 03/20/2049 . [1.A ........
Government National Mortgage A MA5818
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiniiiiiiniinees | s . 06/01/2024 . | Paydown ... . 03/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....cevvviiiiiinnnnnniiiiiinnninns | nnnens . 04/01/2024 . |Paydoun .....ooeveviiinnnns Joovvnnnnnnnninnnnnns Joveenennn 1,850 oo 1,360 [ 1461 i 1446 | e (96) [ e (98) [ e 1,380 [ i i i 17 |. 04/20/2049 . |1.A ........
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Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiniiniiiiiiiiinens | s . 04/01/2024 . |Paydoun .....oeuvvvieiinnnn Jevvnninnieiiiiinns fonneneens 2,422 | 2,422 |oooiiiiinnnns 2,602 |oeeeeeinnnns PR R RN (VA D P R (VA D (O N P, 725 O R R 36 | 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnviviiinniniiiiiiiiinnns | s . 05/01/2024 . | Paydown ... .. 1,012 ... 1,083 [.... .1,012 .. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiiiinees | s . 05/01/2024 . |Paydonn .....oevveviiiinnnn Joevvnnnniiiiiiinns foineneens 1,815 | 1,815 | 1,949 [...oooeneeens 1,943 | o (125 1 O [125) ) O N LR 2 T R A R R 34 |. 04/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiiiiiiiniiinees | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 1,419 [...eee 149 | 1,625 |ooiiiiinnnns LR I PO [ [0[0) ) PO R [ [U[0) ) PO N L [ R ) R E N 29 |[. 04/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiniiniiiiiiiiinens | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 2,546 [ T I 2,735 [ooeiiiiinnnns 2 (T PO ER [ E-(0) ) PO (L0 PO N /2T ( I R N R RN 57 | 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiiiiiiiiiiiinneeees | s . 04/01/2024 . |Paydoun ....couuveviiinnnnn Joevvnnnnieiiiiinns fonneneens 5,198 [cooiiiiins 5,198 |.ieinns 5,644 |............. 74 U RN (7)) F (7)1 F R [T L R R R AN 87 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiniiiiiiiiiiiiiieees | s . 05/01/2024 . |Paydonn .....oevveviiiinnnn Joevvnnnniiiiiiinns foineneens 5,482 | 5,432 [ooiiiiinnnns 5,898 s 5,875 |ovveiiiiiiiiinn oeeiiinns [T F R [CEZY F R LS 72 O N Y R 113 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiiiiiniiiiiineieees | s . 06/01/2024 . |Paydonn ....covvvvvvvernnnnn Jevvnninniniiiiinns foinnenenns 6,118 |[......oeeeees 6,118 [ceerene 6,643 |.oevennnnnns 6,618 [eeeiiiiiiins o [£SI0[0) ) PO R {100 PO N (- T O O RN NN 153 |. 04/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiniiiiiniiinees | s . 04/01/2024 . |Paydoun .....eevvevieiinnnn Joevvniinnieiiiiinns fonneneens 1,199 [oneens 1,199 | 1,289 |oiiinnns L2 PO AR (21571 PR AR (K157 PR AR L1151 ) A R E N 15 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnvviiiiniiiniiiiiiiinees | s . 04/01/2024 . |Paydonn .....evvvevieninnnn Joevvnninnniiiiiiens foineneens 2,151 [ 2,151 | 2,311 | PR V0 R RN (1573 F R (173 FU R 2% L3 R N R RN 32 . 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvvvviviiiniiiiiiiiniiinees | s . 05/01/2024 . |Paydonn ......evvvvvieinnnnn Jovvniinniiiiiiins foiieneens 1,08 |eeeeeennnns 1,000 |oeeeeeennns I 4 L V3 PO A [7£:) ) S RN [£:) ) (S RN T O Y R 18 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvvviiiiinniniiiiiniiinees | s . 05/01/2024 . |Paydonn .....oeuvvvriinnnnn fevenninnieiiiiinns foineneens 1,966 |oeeeeennnnns 1,966 |ooevvvnnnnnns 2,13 | P (V[T R R [QECi) TN FO [QECE) T FU R, I O Y R 37 | 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiniiiiiniiinees | s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 1,006 [.ooooieenens 1,005 | 1176 [ooeeeennnnnns L V7 PO AR [7£:) ) S RN [£:) ) (S RN L0515 R ) R F N 22 |. 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiniiniiiiiininees | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,964 [...ooooeeens 1,964 |ooeeenns 2,110 | P (0T FOUR R [QECi) TN FO [QECE) T FU R, R O R E N 44 . 05/20/2049 . [1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnrviiiiiniiiiiiiiiiiinieeees | s . 04/01/2024 . |Paydoun .....ouvvviiinnnnns Joevnniinieiiiiiiines foeeeeeeiiinnns 452 o L1372 P 486 |...ooovvnnnnnnns 2 2 R F (<79 PO AR (7 PO FRRN 7 R O RN 6 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeees | s . 04/01/2024 . |Paydoun .....ovevviiiinnnns Joevnniinieiiiiiiines foreneeeeiinnns -2 R O -1 1 N N 872 | FIC1e I R A (G570 P A (G701 PP FR O O O A 12 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 05/01/2024 . |Paydoun .....ouvvviiiinnnns Jovvnninnieiiiiiines feeeneeeiiinnns L. S L7 I PO L7 P L1 0 R RN [0 D) PR AR [0 PR AN 7 R R O RN 7 | 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvvviviiiniiiniiiiiiinieeees | s . 05/01/2024 . |Paydoun .....euevviriinnnns Joevnniininiiiiiines feeeeeeeiiinans V6 P 759 | 815 | L3 /2 R F (<)) PR AR (5T PP FRRN 799 [ oo [ 14 . 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns RV 303 [ 326 |oeiiiiinins [T T RN (221 PO AR (221 PR FRRN L0 R N S RN 6 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeees | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns 544 i, 544 oo 584 | L1 R E (i) AR AR (i) PP FRRN LT R R R R, 12 |. 06/20/2049 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvviiiiiiiiiiiiiiiiiiinieeees | s . 04/01/2024 . | Paydown ... . 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvniiiiiiiiiiiiiiiiiinneeees | s . 05/01/2024 . |Paydonn .....ouvnvvvveinnnnn fevvnninnnniiiiinns foveennnnn 12,746 [l 12,746 [ 13,169 | 13,081 [ e (334) [ e (334) [ [l 12746 [ e [ [ 159 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvviiiiiiiiiiiiiiiiiiieeeees | s . 06/01/2024 . | Paydown ... . 09/20/2034 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 ........cevvvnviriiininniniiininns | ens . 04/01/2024 . |Paydoun .....ouunvvveiinnnns Joevvnineneiiiiiinns foveenennn 1,284 [0 1,284 o 1,249 | 1,267 [ e 16 [ 16 [ [ 1,284 L [ i [ 26 | 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......ccvvvvnviriiinnnniniiinnnns | nnnns . 05/01/2024 . | Paydown ... . 11/20/2028 . |1.A ........
Government National
..362020-6G-3 [6.000% 11/20/28 .......ccevvniiiiiiinnniiiiiinnnnns | nnnens . 06/01/2024 . |Paydown ...eevuvviiiiinnnns Jovvvnnnniiiiininnns fovininiiiinnns 880 [.....eeennns 880 Jiiiiiiiiiinns 856 |....cciiiinins 869 [..cciiiiiiiin fooviiiiiinnnns Mol [, Mo s 880 |.eeeoiiiiiiiins ovveiiiiiiiiinns evveiniiiiiiiins Joiiniiiiiiinnns 26 |. 11/20/2028 . |1.A ........
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Government National Mortgage A GN 723616
..3620A9-32-2 [5.000% 01/15/40 ...evvvviiiiiiiiiiiiiiiiiieiiiinn | s . 04/01/2024 . |Paydoun .....oevvvvierinnnn Joevvnninnieiiiiinns foineneens 6,614 |............ 6,614 |............ 7,368 |oeeevennnnnns A VA B (O [55STS) T A F (£55150 1 U R, (-3 O Y R AR 110 [. 01/15/2040 . [1.A ........
Government National Mortgage A GN 723616
..3620A9-3Z-2 [5.000% 01/15/40 ...evvvviiviniiiiiiiiiiinieciiinn | s . 05/01/2024 . | Paydown ... ... 2,138 2,318 . .2,138 |.. . 01/15/2040 . |1.A ........
Government National g
..3620A9-32-2 [5.000% 01/15/40 ...evvviviiiniiiiiiiiiiiinieiiiinn | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,223 | 2,223 ooiiiiiinnnns 2,476 |veevennnnnns 2,410 | s [ 1-70 1 PO R [QE-T0 1 PO N 2,223 fooeeiiiiiiiiinns oo o [ 56 |. 01/15/2040 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....evvvviiiiiiiiiiiiiiiiiiiniieees | s . 04/01/2024 . |Paydoun .....oeuvivriinnnnn Jovvnninnniiiiiinns foenneneens 1,007 |ooeeeeins 1,007 [ooeiiiinnnnns 1,121 | 1,000 |oveeiiiiiiiiis o (51 PO AR (- ) AR AR, L O R R 17 . 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....evvvvriiiiiiniiiiiiiiiiinieeees | s . 05/01/2024 . |Paydomn .....ouevveiiinnnns Joevnniinieiiiiiiines foeeeieeiiiinns 980 foooiiiiiiiinnnns 980 [....covvnnnns 1,002 | LG I O RN [R:10 XSO RN (R30S L1 O AR 20 |. 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....eevvviiiiiiiiiiiiiiiiiiniieees | s . 06/01/2024 . |Paydonn ....cevvnvvviirnnnnn Joevvnninniiiiiininns foinneneens 4,711 [ 4,711 | 5,248 |......ooennnn £ (V1 I P FRRR (IR D FO (K121 U R, L0 1 O O N AR 118 [. 09/15/2039 . [1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiniiiiiiiiiiiineeeees | s . 04/01/2024 . |Paydoun .....oevvevieiinnnn Jevvnnnniiiiiiinns foenneneens 2,302 [ 2,302 [ooooiiiinnnns 2,525 [ooiiiiiinnnns 2. Y(VI FO ERR (168) [cvveerevrinnnns foneeeeens (LG ) PO RN /20725 R N R RN 35 |[. 12/15/2040 . [1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ..covvvvniiiiiiiiiiiiiiiiinneeees | s . 05/01/2024 . |Paydomn .....ouevvviriinnnns Jovvnninieiiiiiines foeiieeiiiinns L. S L7 I O 464 |..oooovinnns L7 O RN (€11 PR AR (€11 PR FRN 7 R R O RN 8 | 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns L L1 O 497 | 11 I R F (<)) PO AR (<)) PP FRRN LIS R R R R, 10 | 12/15/2040 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiiiiiiiiiiiiinieeees | s . 04/01/2024 . |Paydoun .....ouevviriinnnns Joevnnnniniiiiiiines foeeeeeeiiiinns 106 [oooveeeennnnnns 106 [oeeiiiiinnnnns 106 [ooeeiiiiinnnnns L O (S R S R (0 O N 2 |. 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiiiiiiiiinieeees | s . 05/01/2024 . |Paydoun .....ouvvviiiinnnns Jovvnninnieiiiiiines feeeneeeiiinnns 107 | 107 [oeeiiiiiiiinnns 106 [oooeeiiiiinnnnns L O (S R R R (7 O N R 3 | 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiniiiiiiinieeees | s . 06/01/2024 . |Paydomn ....cvvvnvvviininnns Joevnninieiiiiinnes foeenieeiinnnns (0751 108 [oeeeiiiiiinnnns 7 P L O (S R S R (0 Y O N AR 3 |. 02/15/2029 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvirniiiiiiiiiiiinieiiiiinn | s . 04/01/2024 . |Paydoun .....ouevviriinnnns Joevnnnniniiiiiiines foeeeeeeiiiinns (072 R (070 F [0 O O O R AN 72 O N 3 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvirniiiiiiiiiiiinieiiiiien | s . 05/01/2024 . |Paydonn ....cevunvvriiiinnnn fevvnninniiiiiiins Joeeeinn £ PO [ [ S O R N 7 O O RN 3 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvvrniniiiiiiiiiiinieiiiiinn | s . 06/01/2024 . |Paydonn ...covvvnvriiiinnnn fevvnniniieiiiiins Joneeninnd £ I 96 | [ L O O O R RN L O O RN 4 |. 04/15/2030 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvvvviniiiiiiiiinieicinnies | s . 04/01/2024 . |Paydoun .....ovevviiiinnnns Joevnniinieiiiiiiines foreneeeeiinnns 910 fooeeiiiiiininnns 910 [oiiiiiiiins e I R, [ I U R [ PO RN () PO AN L O O AR 21 | 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...covvvvviniiiiiiiiininiiiniies | s . 05/01/2024 . |Paydoun .....ouvvviiiinnnns Jovvnninnieiiiiiines feeeneeeiiinnns [T R O [T I R 980 |..oovvvnnnnnns (ST R R [ PO RN () PO AN L ) AR 28 | 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...ovvviviniiiiiiiiiieeecinnnans . 06/01/2024 . |Paydown .......eovvveennnnnn . . 07/15/2027 . |1.A ........
U.S. Tax And Loss Bond  0.000% 09/16/29 .... . 04/11/2024 . |Bureau of Public Debt .. |.... ..2,852,299 |........ 2,852,299 |........ 2,852,299 [........2,852,299 |..iccoiiiiiiiinr foreerniiiieies e e e e 2,852,299 |.. . 09/16/2029 . |1.A ........
U.S. Treasury Note 5%10/31/25 5.000% MGIC Investment
L912820-JE-2 [ 10/31/25 e | s . 04/26/2024 . | Corporation .....c.eeeevees Jevemmninneeccnnnns Jounnns 1,911,584 |........ 1,915,100 |........ 1,918,996 |evvvveeeeeeinenins foreieeeeeennes o (€2 PO AT (83) |+evermnereeeenn Jeeennnnn 1,918,913 ,329) |veennns (7,329) |eevennnnns 46,569 |. 10/31/2025 . |1.A ........
MGIC Investment
..91282C-JS-1 [U.S. Treasury Note 4.250% 12/31/25 ......... |.ceens . 04/26/2024 . | Corporation .....c.eeeevees Joevemmninneecennnns Jounens 1,905,150 |........ 1,931,100 |........ 1,916,321 |eveeeiieeiiiiiees o oo 808 [ et 808 e [ 1,917,130 |.. (11,980) . 12/31/2025 . |1.A ........
U.S. Treasury Note 4.125%02/15/27  4.125% MGIC Investmen
..912820-KA-8 [ 02/15/27 .eeeeeeeeeeeeeeeeeeeee e eeeee | s . 04/26/2024 . | Corporation .....c.eeeevees Jevemmninneeccnnnns Jounnns 1,890,780 |........ 1,928,600 |........ 1,909,622 |oeeveveeeeeeenniins fernieeeeeinies e 728 |oeeeeiiieeeeeen Jeeeennns 728 |oeeeeiieeeeeeen Jeeennnnn 1,910,345 |oovvniiiieeenn e (19,565) |....... (19,565) |..eeevnnnnnn 15,518 |. 02/15/2027 . |1.A ........
U.S. Treasury Note 4.625%02/28/26  4.625% MGIC Investment
..912820-KB-6 [02/28/26 .evvueeieeiiiieieeeeeiiee e eenninneeeee | eaees . 04/26/2024 . | Corporation . I 1,900,440 |........ 1,914,500 |........ 1,912,039 |.... e |- ... 151 . 151 ... co Lo 1,912,185 |.. coe foeeee (11,744) | (11,744) . 13,234 |. 02/28/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 11,425,488 11,506,834 11,549,847 3,878,934 (59,806) (59,806) 11,476,107 (50,618) (50,618) 115,873 XXX XXX
|ILLINOIS ST Taxable-Pension  5.100% 06/01/33| | Redenption 100.0000|
LAB2151-LF-8 [ eeeeen s . 06/01/2024 . | .eveeiiiiiiiiieeeiiiiiieeees | et 166,471 |.......... 166,471 |........... 163,989 [........... 164,185 |ooiiiiiiinnans fooeeinnens 2,286 |ieeiiiiiiiinn eveninnnns 2,286 |ieeiiiiiiiinn eeeninnnns 166,471 [ oo L il 4,245 |. 06/01/2033 . [1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 166,471 166,471 163,989 164, 185 2,286 2,286 166,471 4,245 XXX XXX
Los Angeles Calif Uni Sch Dist Build Americaz | ‘ |
..544646-XY-3 [Bonds-Taxable 5.755% 07/01/29 ....covveeeeeee |onnnnns . 04/30/2024 . |Call 100.3340 .ooon [ s 2,006,680 |........ 2,000,000 |........ 2,391,940 |........ 2,154,222 |.cooiiiiiiiaes et (11,445) | eovveeiiiinn oeeeees (11,445) | oo oeeennns 2,2, 777 e oo (142,777) |...... (142,777) |- eeeeeeees 102,277 |. 07/01/2029 . [1.D FE ....
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Los Angeles Calif Uni Sch Dist BABs-Taxable-
..544646-XZ-0 |Kry  5.750% 07/01/34 ...cooeeeeiieiiiiieeeeeenens s . 04/30/2024 . | Call 100.8150 ..oee fonnnniiiiiiiii o 1,754,181 |........ 1,740,000 |........ 2,229,740 |........ 2,024,270 [oovvvviininininn foeeeinnn (9,122) |ovvvveeiiiiiiies v (9,122) |vvveeieiiiiiies v 2,015,147 [oooiiiiiiiinins |oens (275,147) |...... (275,147) |............ 97,278 |. 07/01/2034 . |1.D FE ....

Los Angeles Calif Uni Sch Dist BABs  6.758%

¥'G03

..544646-7R-6 | 07/01/34 ..ot [ eeeees . 04/30/2024 . [Call 107.3220 ..... ..3,498,697 |........ 3,260,000 |........ 4,575,084 |........4,007,997 |.... o (25,182) o e 3,982,856 |...cccvveeiiens founenn (722,856) |...... (722,856) . 07/01/2034 . |1.D FE ....
Oregon State Local Govts Ltd Tax-Pension Redemption 100.0000

..68608D-CF-9 |Oblig-Ser B 6.850% 06/01/28 ........ccceeeees | veeees . 06/01/2024 [ .ueeeieeieiiiiiieeeeciiieees | e 1,700,000 |........ 1,700,000 |........ 1,959,250 |........ 1,817,484 |.ooveeeeiiiinn oo (117.484) [ oo (117.,484) [ovveeeeeiiinne e 1,700,000 |..oovvveeeeiiee foveriiiiiiiiinn Jovviiiiiiiiiiies o, 58,225 . 06/01/2028 . |1.C FE ....

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 8,959,558 8,700,000 11,156,014 10,003,973 (163, 193) (163, 193) 9,840,780 (1,140,780) | (1,140,780) 679,458 XXX XXX
Arizona Brd of Regents COPS Taxable Ser B

..04048P-LM-0 | 0.76%% 06/01/24 .....ccoeiueriiiieiiiiiiiiieeiis [ aveeens . 06/01/2024 . [Maturity .....ooooovviiins fooreeiiiiiiiniiiii [ 25,000 ..o 25,000 |............ 25,000 |.....oc..... 25,000 [-eeeenieeiiiii feereeeiiiiieees o e e e 25,000 |.oooeiiiieiens [ e e 9 |. 06/01/2024 . [1.E FE ....
Chicago Midway Arpt Rev AMT-Ref-2nd Lien-Ser

L. 167562-NS-2 |A 5.000% 01/01/29 ....ovvveiiiiiiiiiieciiiies [ eeeeens . 04/03/2024 . [Call 100.0000 ..ooe oeeiiieeiiiiiiens oo 2,500,000 |........ 2,500,000 |........2,884,825 |........2,500,000 [.....cocccinnns Joorinmnnennne . 01/01/2029 . |1.F FE ...
Commonweal th Fing Auth PA Rev BABs  5.653%

.. 20281P-CS-9 | 06/01/24 ... [ eeeees . 06/01/2024 . [Maturity .....oooooeiiins Jooeiiiiiiiiieiiiis e 435,000 |.cceeeenns 435,000 |...........522,544 |...........439,531 [.....occcooins oiinns (4,531) . 06/01/2024 . |1.E FE .

..3132DM-2J-3 |Freddie Mac FHLMC ~ 2.500% 11/01/51 .......... |..cccs . 05/01/2024 . |Paydoun ... ... 36,957 236,957 | 80,276 [ [ [ 6,681 . 11/01/2051 . [1.A ........

..31320M-2J-3 |Freddie Mac FHMC ~ 2.500% 11/01/51 . |- 06/01/2024 . [Paydoun ... 48,075 [ d8,075 [ 89,384 [ e s 8,691 . 11/01/2051 . [1.A ........

..31320N-AY-9 |Freddie Mac FHLMC ~ 2.500% 01/01/52 . 05/01/2024 . |Paydoun ... .. 124,830 ....22,689 |. . 01/01/2052 . [1.A ........

..3132DN-AY-9 |Freddie Mac FHLMC ~ 2.500% 01/01/52 .. 06/01/2024 . | Paydoun .. 119,690 21,755 | . 01/01/2052 . |1.A .

..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .. 04/01/2024 . | Paydoun 39,579 38,606 |. 974 |. . 03/01/2053 . |1.A .

..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .. 05/01/2024 . | Paydoun .. 176,085 . A71,753 | . 03/01/2053 . |1.A .

..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... |....... . 06/01/2024 . |Paydoun ... .. 45,116 . 03/01/2053 . [1.A ........
Freddie Mac FHLMC not including strips # S

.. 313208-0D-7 |2.500% 03/01/52 ....covvvvvieeeeiiiiiieeeeiiiiiees [ eeeees . 05/01/2024 . [Paydoun ......ccvvvereeiins foerniiiiiiininiiis [ 006 [oveeeenne 006 oo . 03/01/2052 . [1.A ........
Freddie Mac FHLMC not including strips # S

.. 313208-0D-7 |2.500% 03/01/52 ....covvvviieeeiiiiiiieneeiiiiiees | eeeees . 06/01/2024 . | Paydown . 03/01/2052 . [1.A ........

..3132DI-ES-8 |Freddie Mac FHMC ~ 4.500% 09/01/52 ........... | .eeeees . 04/01/2024 . |Paydoun ... . 09/01/2052 . [1.A ........

..3132DI-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 ........... | eeeeen . 05/01/2024 . |Paydoun ... . 09/01/2052 . [1.A ........

..3132DI-ES-8 |Freddie Mac FHMC ~ 4.500% 09/01/52 ........... | .eeeees . 06/01/2024 . |Paydoun ... . 09/01/2052 . [1.A ........

..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... |.eeeeen . 04/01/2024 . |Paydoun ... . 12/01/2035 . [1.A ........

..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... |.eeeeen . 05/01/2024 . |Paydoun ... . 12/01/2035 . [1.A ........

..3133L7-4L-8 |Freddie Mac RC1727 ~ 2.000% 12/01/35 ......... |.eeeeen . 06/01/2024 . |Paydoun ... . 12/01/2035 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%

L B187AU-RC-5 | 07/15/31 s [ s . 04/01/2024 . [Paydoun ......cccevveeeneins foreiiiiiiiinnnin [, A28 o .7 I . 07/15/2031 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%

L B187AU-RC-5 | 07/15/31 s [ eeeees . 05/01/2024 . [Paydoun ......ccvvvereeiins foerniiiiiiininiiis [ IS 853 |t . 07/15/2031 . [1.A ........

Freddie Mac Series 4114 Class EA  1.250%

.. 3137AU-RC-5 | 07/15/31 ... 06/01/2024 . | Paydoun . 07/15/2031 . |1
..31400G-XH-5 |Fannie Mae FNVA # CAB779F  2.000% 02/01/51 04/01/2024 . | Paydoun . 02/01/2051 . |1
..31400G-XH-5 |Fannie Mae FNVA # CA8779F  2.000% 02/01/51 - |- 05/01/2024 . [Paydown . 02/01/2051 . |1
..31400G-XH-5 |Fannie Mae FNVA # CAB779F  2.000% 02/01/51 |....... | 06/01/2024 . |Paydown . 02/01/2051 . |1.A .
..314000-LY-9 |Fannie Mae FNVA # CB4842F  5.500% 10/01/52 |....... . 04/01/2024 . |Paydown ... . 10/01/2082 . [1.A ........
..314000-LY-9 |Fannie Mae FNVA # CB4842F  5.500% 10/01/52 |....... . 05/01/2024 . | Paydoun ... 533,882 508,434 |.... . 10/01/2082 . [1.A ........
..314000-LY-9 |Fannie Mae FNVA # CB4842F  5.500% 10/01/52 |....... . 06/01/2024 . | Paydown ... 331,420 312,519 |.... . 10/01/2082 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 04/01/2024 . | Paydoun ... ...76,849 . 04/01/2051 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 05/01/2024 . | Paydown ... ...75,418 . 04/01/2051 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 06/01/2024 . | Paydoun ... ..104,112 . 04/01/2051 . |1.A ........
..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52 04/01/2024 . | Paydoun E ...82,765 E . . 09/01/2052 . |1.A .
..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52 05/01/2024 . | Paydoun R .. 100,663 . 100,663 100,663 R . , . 09/01/2052 . |1.A .
..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52 . 06/01/2024 . [Paydoun ... ....93,593 ..93,593 |.. .2, . 09/01/2052 . [1.A ........
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FRESNO CALIF REF PENSION 0BLIG BDS 2002 Redenption 100.0000
..358082-HX-6 [6.550% 06/01/29 ....eevvviiiirnnniiiiiiiniinieiiinn | s . 06/01/2024 . | eevenneeeiiiiieeeeiiieeees i e 740,000 |.......... 740,000 |........... 762,200 |oeeeennnnns 757,908 |ovvvveniiiiiinnn ovennnn (17,908) [cuveeeivvennnnns fonnnns (17,908) [cvvenviviinnnns foeeeeeeens IV V0[O R AR RN RN 24,235 |. 06/01/2029 . [1.E FE ....
New York St Dorm Auth Unrefunded Ser B Grp B
..64990F-TN-4 [5.000% 02/15/30 ..evvvvnvivvinnnniniiiiiiiiinieiiinn | s . 06/21/2024 . | Tax Free Exchange ....... |ocevveriiriinnnnns founen 13,956,875 |....... 13,800,000 |....... 14,880,045 |....... 14,068,554 |..ccovvneiiiiinn |oeeen (111,679) [ s (111,679) [ o 13,956,875 |ovvvevviviiiinns Jonnniniiiiiinns o fevnninnnns 586,500 |. 02/15/2030 . |1.B FE ....
Palm Beach Cnty FL Pub Impt TXBL-REF-SER B MGIC Investment
..696543-UA-3 [0.500% 12/01/24 ...ovvvviiiiiiiiiniiiiiniiinieiiinn | s . 04/26/2024 . | Corporation ......cceeveees fovvvvnnnninniinnnns Jovnnnnnns 233,203 |...eeennnns 240,000 |........en. 239,830 |........... 239,956 [oeuiiiiiiiiins foeeneeeiiinnns LT PO AN LIS PR 239,971 [oooiiiiiiiiiinns foeenns (6,768) |........ (6,768) [cenvreevennnnns 483 |. 12/01/2024 . |1.A FE ....
Pennsylvania Economic Dev Fing Txbl State MGIC Investment
..70869P-MP-9 [System Higher Educ  0.739% 06/15/24 ......... |....... . 04/26/2024 . | Corporation ......cceevvees fovvvvnnininniinnnnns Jovunnnnns 288,260 |........... 290,000 |....ceeenns 290,000 |eevuennnns 740000 O O N A RN 290,000 |..oovvuiiiiiiinn foreennns (1,740) |........ (1,740) [ovenniiiiinnnnns 780 |. 06/15/2024 . |1.E FE ....
Pima Cnty AZ Pledged Rev Oblig Taxable
.. 712178J-AC-7 [0.520% 05/01/24 .covvvvniiiiiiiiiieiiiiiineeeeen | s . 05/01/2024 . |Maturity ....ocooviviiiins v foeeneens 35,000 fo....eeeeee 35,000 |........e... 35,000 |.......ceen. [0 R U R FR B[00 N R A 91 |. 05/01/2024 . |1.B FE ....
Port Oakland Calif Taxable Ref Ser R Senior Redenption 100.0000
..735000-TR-2 [Lien 2.049% 05/01/29 ....ccvvvnvvvviiinniniinees | uunnnns L 05/01/2024 . | eeveniiiiiiiieieeeiieeeees i e 55,422 |............ 55,422 | 55,422 | LIS 70 R A S R (RN N F TR 720 Y N R AR 568 |. 05/01/2029 . |1.E FE ....
Port Oakland Calif Taxable Ref Ser R Senior Redenption 100.0000
..735000-TS-0 [Lien  2.099% 05/01/30 ...cvvvunvivviinnnnniininnn | unnnnns . 05/01/2024 . | .. 106,435 106,435 |.... . 05/01/2030 . |1.E FE ....
Tobacco Settlement Fing Auth Taxable Re
. 88880L-AF-0 [Class 1 Sr Bonds  1.497% 06/01/24 ............ | .ceeenn . 04/26/2024 . | Corporation ......cceeevees Jovvvvnnnnnnninnnnns Jovnnnn 3,882,805 |........ 3,900,000 |........ 3,900,000 |........ B (00000 Y O N N NN N 3,900,000 |.eeeveeniiiiiinn foreenne (17,195) |....... (17,195) [ovvenrnnnnee 23,515 |. 06/01/2024 . [1.F FE ....
Tucson Ariz CTFS Participation Taxable COPs MGIC Investment
..898735-UH-6 [Ser A 0.459% 07/01/24 . [ U . 04/26/2024 . | Corporation . .. 173,423 .... 175,000 .... 175,000 |.......... 175,000 |.... ... 175,000 |.. .. (1,577) |........ (1,577) . 07/01/2024 . |1.D FE ....
Univ Of Massachusetts Ma Bldg MGIC Investmen
..914440-1B-6 [Bonds  4.350% 11/01/24 .....cooviivivnnninnniinnn | annnnns . 04/26/2024 . | Corporation .....ccoeevvees |ovvvvnnnninnininnnns Jounnnnns 129,137 |.......... 130,000 |.eeennnnns 146,523 |........... 134,012 |oovvviiiiiiinn foovennnn (1,533) |vveenniiiiinn ovunnnnns (1,583) |oeveveniiiiinnn Jovvvnnnnnns 182,479 [ [ (3,344)]......... (3,344) [..oovvnnnnnn 2,749 |. 11/01/2024 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 26,249,933 26,121,230 27,378,777 25,780,422 193, 112 193, 112 26,280,557 (30,624) (30,624) XXX XXX
MGIC Investment
..00287Y-BV-0 [Abbvie Inc SR GLBL NT 26  2.950% 11/21/26 . |....... . 04/26/2024 . | Corporation .....ceeeeveeee Joevemmennreecennnnns Jouneens 330,447 |oeeeennnnns 350,000 |eeeeennnnn 328,048 |........... 330,725 [oeeeeeiiiiiieeee foeeeeennnn 1,998 | eneens 1,998 |oveeiiiieeinies e 332,718 (2,271) . 11/21/2026 . |1.G FE ....
MGIC Investment
..00287Y-DR-7 [Abbvie Inc SR NT 4.8%27  4.800% 03/15/27 ... |....... . 04/26/2024 . | Corporation .....ceeeeevees Jevemmninneecennnns Jounnes 1,491,826 |........ 1,510,000 |........ 1,507,871 92 i 92 e e 1,507,963 |.. (16,137) . 03/15/2027 . |1.G FE ....
MGIC Investmen
..037833-CU-2 [Apple Inc  2.850% 05/11/24 ..oovveeeeeeeennaes | s . 04/26/2024 . | Corporation ...cceeeveeeee Joemmnnneeeeennnines fenns 6,591,994 |........ 6,600,000 |........ 6,593,730 |........ 6,599,647 |..eeeveiiiieeen foeeeen 313 | e 318 | e 6,599,960 |.. . (7,965) .86,213 |. 05/11/2024 . [1.B FE ....
..04685A-2X-8 |Athene Global Funding 6.010% 05/24/24 . |- 05/24/2024 . [Maturity .. . 17,000,000 17,000,000 17,000,000 |. 17,000,000 .523,167 |. 05/24/2024 . [1.E FE ....
Redemption .
..056091-AA-1 [BX Trust Series 2022-IND  6.812% 04/15/37 . |....... L 04/15/2024 . | eeveneeiiiiiieieiiiieeeeees i e 60,915 [............ 60,915 |............ 60,742 |......oeeen. 60,885 |ouvuuiiiiiiinnns forireieiinnns 2 I R F A O E [CIO TR LT R R R R, 1,409 |. 04/15/2037 . |1.A ........
MGIC Investment
..06051G-GT-0 [Bank of America Corp  3.093% 10/01/25 ....... |....... . 04/26/2024 . | Corporation ......eeevvvvee Jovvnnninniiinnnnes fovenens 1,242,685 |........ 1,258,000 |........ 1,304,693 |........... 812,210 |ovvveiiiiiiinn Jovvinnnn (4,189) |.eevvenniiiiinn oveennnn (4,189) |.evvvvnniiiiinn ovvennnn 1,258,437 |ovvviieiiiienn oveeee (15,752) |....... (15,752) |.oevvvennnns 22,157 |. 10/01/2025 . |1.G FE ....
MGIC Investment
..06405L-AC-5 [BANK OF NEW YORK MELLON  5.224% 11/21/25 ... |....... . 04/26/2024 . | Corporation ......cevevees Jovvnnnnneniiinnnnes foveeens 1,390,350 |........ 1,395,000 |........ 1,393,626 |evvvvenviiiiiinnns foniniiiiiiies o, L] FORT RN 181 [ s 1,393,807 |oeevvviivnnnns fonnns (3,457) |.cvnnnnn (3,457) |vevennnnnns 31,377 |. 11/21/2025 . |1.C FE ....
Bank Of NY Mellon Corp FR 4.947%042627 MGIC Investment
..06406R-BQ-9 [4.947% 04/26/27 .......evvvvvvviinnnniiiiiiinnnnnes | s . 04/26/2024 . | Corporation .......cceevees |ovvvvnnininniinnnnns Jovnennnns 588,818 |........... 595,000 |........... 595,000 |........... £ ] R O R R 595,000 |..eevvuiiiiiinn [orrennns (6,182) |........ (6,182) [ceuvnnnnnnne 29,435 |. 04/26/2027 . [1.E FE ....
Bank Series 19-BN18 Class ASB  3.432% Redenption 100.0000
..065402-BA-6 [ 05/15/62 ....uvvriiiiiiiiiiiiiiiiieeecniieeeeen | s L 05/01/2024 . | .eenneiiiiiiieeeiiiieeeees | [ 3 [ [T [T R O O ) N B O O . 05/15/2062 . |1.A ........
Bank Series 19-BN18 Class ASB  3.432% Redemption 100.0000
..065402-BA-6 [ 05/15/62 ....uvvniiiiiiiiiiiiiiiiieeecniieeeees | s . 06/01/2024 . | .evnnieiiiiiieieiiiiieeeees i feee 14,845 |............ 14,845 |l 16,399 |oveennnnns ST 3 P F [-LCI0) N PO R [-LCI0 ) PO R LRI R EOR R RN 255 . 05/15/2062 . [1.A ........
Bank Series 2018-BN10 Class XA  0.833%
..065404-BF-1 [02/15/61 ..eevvviiiiiiiiiiiiiiiiiienievciiineeeinn | s . 04/01/2024 . | Paydown ... . 02/15/2061 . |1.A FE ....
Bank Series .833Y
..065404-BF-1 [02/15/61 ..eevvviiiiiiiiiiiiiiiiiiiininccinieeeinn | s . 05/01/2024 . |Paydonn ....couunvvvriinnnns Joevvnninnnniiiiiinns fovienniiiiiiiins feeeiniiii [ 2,883 | 1188 s e (1,188) [ e (1188) [ e [ [ [ [ 148 |. 02/15/2061 . |1.A FE ....
Bank Series 2018-BN10 Class XA  0.833%
..065404-BF-1 [02/15/61 ..evvvviiviiiiiiiiiiiiiiiinieicininneeeenn | s . 06/01/2024 . |Paydonn ....cevvnvvvrrinnnns fevvnninnnniiiniinns fovvenniiiiiiiins foveiiiiiiii [0 2,665 | 1,082 [ e (1,082) v e (1,082) [eveiiiiiiiies e [ e e e 169 |. 02/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.072%
..06540W-BH-5 [08/15/61 ....coeivviiiiiiiiiiiiieiccciiieeeecciiien | s . 04/01/2024 . |Paydonn ....covunvvvrrinnnnn Joevvnninnnniiiniinns fovienniniiiiiins oo [ 30651 02,082 [ e (2,082) [ e (2,082) [ e [ e [ [ 158 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.072%
..06540W-BH-5 [08/15/61 ....ovivviiiiiiiiiiiiieeccciiieeeecciiin | s . 05/01/2024 . |Paydonn ....couunvevriinnnnn Joevvnninnniiiiiiinns fovienniiiiiiiins o [0 3,940 | 2,247 s e (2,287 s e (20287 [ e [ [ [ 210 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.072%
..06540W-BH-5 [08/15/61 ....ceevvvvnnniiiiiiiiiiiiiiiiiiiiiiiiiciines | eeees . 06/01/2024 . |Paydown ....ceuevvveiiinnnns Joovenninnnniiiniinns Joviinniniiininnns foveiviriiiniinnnnnee forvneeennnnn 3,680 | 2,099 | e (2,009) s e (2,000) i e s i s o 238 |. 08/15/2061 . |1.A FE ....
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Barclays Dryrock Issuance Trus  6.233% MGIC Investment
..06742L-BB-8 |08/15/28 ....ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeieeiens [ . 04/26/2024 . | Corporation .........eevees |oeveeeeeeninennnnnns Joeeenens 503,388 |[.......... 500,000 |.......... 500,000 |.......... L O R U R R 500,000 |.oeevveriiiiinns fevrrnnnnns 3,388 [ovvvnnnns 3,388 | 13,666 . 08/15/2028 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 XA  0.714% 04/10/51 .... P . 04/01/2024 . | Paydown ... N I T S . 04/10/2051 . [1.A FE ....
Benchmark Mor tgage Trust
..08161B-BD-4 | XA  0.714% 04/10/51 ...coooeerieneiniee [ . 05/01/2024 . |Paydoun .......ooovveviiiins |oevniniiiiiiiins o e e 34,462 . 04/10/2051 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.714% 04/10/51 ..coovvvvinniiiiiiiiiinieiins | s . 06/01/2024 . |Paydoun .......ooovveiiiiins |oevnniiiiiiiinns o e e 2,008 |.ooeviniiiinnns 74T PO (CS74°) 1 PO N (£74°) 1 PO R POPPORRPORON (RN R R R 161 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.160% 08/15/52 .....eevvvvvvinnnnnnes | unnnnns . 04/01/2024 . |Paydoun ......ooooeveiiiiins |oevnniiniiiiins o e e 02T PO 12 I PO [£2:20 ) R AT 5 P Y N 33 |. 08/15/2052 . [1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.160% 08/15/52 ......evvvvvvirnnnnes | unnnnns . 05/01/2024 . |Paydoun ......ooooeveiiiiies |oeveniniiiiiins o e e /I PO L1V O [C0C) N PO N [0S N U PPN (SRR AN RO R 44 |. 08/15/2052 . [1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.160% 08/15/52 .....eevvvvvvirnnnnnes | uunnnns . 06/01/2024 . |Paydoun .......oooeveiiiiins |oeneiiiiiiiiiiis o e e L I R L1V O [C0K) ) PO N (0K ) U PPN (SRR AN R A 53 |. 08/15/2052 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.657% 01/15/51 ..oovvvvviniiiiiiiiiiiieiins | s . 04/01/2024 . |Paydoun ......ooooeviiiiiiis |oennniiiiiiiis o e e 511 | P2 L PO (A1) R RSN 2 P Y N 24 1. 01/15/2061 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.657% 01/15/51 ..oovvvvviniiiiiiiiiiiiiiins | s . 05/01/2024 . |Paydoun ......ooooeveiiiiies |oeveniniiiiiins o e e L5150 I R, P27 U R (275 PO (7 O PPN (SRR AN R R 32 |. 01/15/2061 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.657% 01/15/51 ..oovvvvvrniiiiiiiiiiiiiiins | s . 06/01/2024 . |Paydoun .......ooovvviiiiins |oeviiiiiiiiiiniins o e e, 2,857 |veeiinns 1,215 [oveeeiiiiiiiens [ (1,215) |eeeeeiiiieeiies v (1<) R P (RN SR R R 201 |. 01/15/2061 . [1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.450% 10/25/56 .....covvvveeiiieiiiiiieieies [ . 04/25/2024 . |Paydown ........oooeeiiiiins feeniiiiiniin e 7,306 [ocoennnnnnn 7,306 |oooeeeeennns 7,303 |oooeeeeenns Y572 R R [E T T RSN E T T RN A VLI FOORORPRPRP AN R A 158 . 10/25/2056 . |1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.450% 10/25/56 .....covvvvveeiieeiiiieieeis [ . 05/28/2024 . |Paydown ........ooooeiiiiins e e 13,584 |ooeeeenns 13,584 |............ 13,580 |............ LT O N LT A A LT AU A 13,584 | s e o, 375 |. 10/25/2056 . [1.A FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.450% 10/25/56 .....covvvveeiiieeiiiieieies [ . 06/25/2024 . |Paydoun .........ooooeiiiiis Jeeniiniiinnis e 17,602 |............ 17,602 |..ooeeeeees 17,59 |............ 17,425 oo e, LLZ P LA P 17,602 [vvvvevviiiiinns fonnniiiiiiis fo 573 |. 10/25/2056 . [1.A FE ....
Bristol-Myers Squibb Co SR GLBL NT2.9%24 MGIC Investment
. 110122-CM-8 12.900% 07/26/24 ..o [ . 04/26/2024 . | Corporation .........evvees |oeveeeeeeeeninnnnnns Joeeenens 266,116 |.......... 268,000 |........... 261,284 |........... 264,219 [ s 2,11 [ s 2,11 [ o 266,330 [.oooeiiiiiiiiins e (214) [ovvvnnnnnns (214) |oveeeieens 5,829 |. 07/26/2024 . |1.F FE ....
..110122-DB-1 |Bristol-Myers Squibb Co  3.625% 05/15/24 ... |....... . 05/15/2024 . |Maturity .....oevveenennnnn Jooeeiinnniis s 3,700,000 |........ 3,700,000 |........ 3,906,763 |........ 3,707,344 |ooevveriiiiiiinn oo (7,344) |eoeeeieiiiiiies e (AT 1 PO N R[N [4[0 [ U I R RN 67,063 |. 05/15/2024 . [1.F FE ....
MGIC Investment
..110122-ED-6 |Bristol-Myers Squibb Co  4.950% 02/20/26 ... |....... . 04/26/2024 . | Corporation .........eeeees fooverenrninnnnnnnnns Joeeeeis 2,083,5%8 |........ 2,097,000 |........ 2,005,610 [o.evevevevennnnnnnns forniniiiiiiiis oo M3 | s M3 | s 2,095,723 |oeeviiiiiiiinnn fornnne (12,125) |....... (12,125) |...cceenn 18,454 |. 02/20/2026 . 1.F FE .
CD Comm Mor tgage Trust Series 17-CD5 Class Redempt ion 100.0000
.. 12515H-BA-2 | AAB  3.220% 08/15/50 ......eevennnnnnnninniininns [eeeenn . 04/15/2024 . | .evvvviiiinninniniiiiiiinninns e feeee. 65,954 [l 65,064 [ 71,967 68,340 [ [ (25615157 1 PO N (2,386) |.eeveeeeiiiiiins feveivinnnns 65,954 [oocoiiiiiiiiiies e e e 708 |. 08/15/2050 . |1.A ........
CD Comm Mortgage Trust Series 17-CD5 Class
.. 12515H-BA-2 | AAB  3.220% 08/15/50 ......evveennnninninniiinnns [eeeenn . 05/01/2024 . | .. ....(2,540) |. ..(2,540) |... . 08/15/2050 . [1.A ........
CD Comm Mortgage Trust Series 17-CD5 Class
.. 12515H-BA-2 | AAB  3.220% 08/15/50 ......eevemnnnnnnnninininnnn [eeeenn . 06/01/2024 . | .evvvviiinniniiinniniiiiniinns e Joeennn.. 66,482 |l 66,482 |l 72,544 il 68,887 [ e [0S 1 PR N (2,405) . 08/15/2050 . [1.A ........
CFCRE Comm Mortgage Trust Series 16-C7 Class
..12532B-AB-3 |ASB  3.644% 12/10/54 .....oevvviiiiiiiiiiiiiiiiens [ IV Z700 R V(2 O R R - < < I R i) R R 1/ B AU 11 R R (1,138) [euvveeiiiiiiinnn oo (1,138) [oeveeeiiiiiiinn oo 20,350 [ e e e 356 |. 12/10/2054 . [1.A ........
CFCRE Comm Mortgage Trust Series 16-C7 Class
..12532B-AB-3 |ASB  3.644% 12/10/54 .....oevvviiiiiiiiiiiiiiiiens [ . 05/01/2024 . | .evvvviviinininininiiniiiiinns e o 31,006 [ 31,906 [ 34,822 [ 33,143 [ e (U701 P (X701 P RN FCLIRU[CT U F (SU R N 484 | 12/10/2054 . [1.A ........
CFCRE Comm Mortgage Trust Series 16-C7 Class
..12532B-AB-3 |ASB  3.644% 12/10/54 .....oevvviiiiiiiiiiiiiiiiens [ . 06/01/2024 . | .evvvvviiinninninnnnnninininns e e 20,148 20,148 [ 31,818 [l 80,278 [ [ (1,130) fervveeviiiiiiinn oo (1,130) [orveeniiiiiinnnn oo 20,148 [ooiiiiies i e e 531 |. 12/10/2054 . [1.A ........
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 |0.946% 03/10/48 .......covvvvviiiiiiiiiiiiiiiiiiiens [ . 04/01/2024 . |Paydoun ......oooeeveiiiiins |oviiiiiiiiiiiis o e e, 4114 | 495 | e (1) PO N (15127 PO AR (SRR RN R R 183 |. 03/10/2048 . |1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 |0.946% 03/10/48 .......covvvvviiiiiiiiiiiiiiiiiiiens [ . 05/01/2024 . |Paydoun ......cooovviiiiiins |oviiiiiiiiiiiis o e e 4,353 [ [ T A [(575) 1 PO [(57X) 1 PO AR [N RN RN R 238 |. 03/10/2048 . [1.A FE ....
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 | 0.946% 03/10/48 .......covvvvviiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydoun ......ooooeeveviiins |oviiiiiiiiiiniis o e e 4145 [, L1 PO N (415 1 PO N (0215 PO AR [N RN R RO 276 |. 03/10/2048 . [1.A FE .
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.937% 04/15/50 ......ccvvvvvvvvennnne [eerenn . 04/01/2024 . |Paydown ......oooeeeeiiiinns Joeeeeiiiniiiniis e Jeceeeciiiiiiiiiiie: Jeeeeeeeens 22,269 |............. 1,625 |oovveeeiiiiiiins founenns (1,625) |..ooeeeeeiiiinns fovennnns (1,625) |.oooeeeeiieiiees eveeeiiiiiiiiiiiiins foveveneninnnnnne fovviiiiiiiiiiins o o 984 |. 04/15/2050 . [1.A FE .
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Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.937% 04/15/50 ......cevvvvvvvvvvnnns [ereenn . 05/01/2024 . |Paydoun .......oooovviviiins |oeviniiiiiiiiins o e e 2,937 [ AL PO (470 PO N (214) |evvieiiiiiiiiins e foiii s e 159 . 04/15/2050 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.937% 04/15/50 ......cevvvvvvvvvvnnns [eeeenn . 06/01/2024 . | Paydoun ... ...18,205 |.... . 04/15/2050 . [1.A FE ....
Cargill Inc SR 144A NT4.5%26 MGIC Investmen
L A4AT781-CA-0 | 06/24/26 oo [ . 04/26/2024 . | Corporation ........eeevves |oeveeeenieenennnnnns Joeeenens 654,666 |.......... 665,000 |.......... 663,677 . 06/24/2026 . (1.F FE ....
CarMax Auto Owner Trust Series 20-4 Class A4
.. 14316H-AD-4 10.630% 06/15/26 ........evvvvvvvrnrrrnnnnnnnninnnnns [ eeeeenn . 05/15/2024 . |Paydown ........oooeeeiiiiis Joeniininnnin e 2,043 |........... 22,043 |oeerrnnns 2,042 [oeeennnnne L O P P N L O P N 110 |. 06/15/2026 . |1.A FE ....
CarMax Auto Owner Trust Series 20-4 Class A4
.. 14316H-AD-4 1 0.630% 06/15/26 .......evvvvvvvvnrrrnnnnnnininninins [ eeeeenn . 06/15/2024 . |Paydoun .......coooeeiiiiins |oeniniiinnnns e 711,166 |.......... 711,166 |.......... 711,162 |.......... AT (L PO RN T s Tl s A 1 U F R (SRR S, 2,240 |. 06/15/2026 . |1.A FE ....
MGIC Investment
..14912L-6C-0 |Caterpillar Financial Se  3.300% 06/09/24 .. |....... . 04/26/2024 . | Corporation ........eeevees |oeveeeeeeeiiennnnnns |oeeees 6,979,917 |........ 7,000,000 |........ 7,264,965 |........ 7,013,950 [ouvvvvviiiiinnnn foeeenn (10,113) |evveveiiiiiiinnn fovnans (L0 1 K ) PO RN 7,003,836 [.coeeeeiiiiiiins oeeenns (23,919) |....... (23,919) |............ 87,908 |. 06/09/2024 . 1.F FE ....
MGIC Investment
..16144B-AB-4 |Chase Auto Owner Trust  5.480% 04/26/27 .... |....... . 04/26/2024 . | Corporation ........eevvves |oeveeeenenenennnnnns Joeeenens 549,493 |[........... 550,000 |........... 549,954 |oevviiiiiiiiiiiiins e [ P2 R R P R RN 549,955 |...ooooiiiiiiiis eeiiiiinnns (462) [vvvvvnnns (C7 1 P 2,428 |. 04/26/2027 . |1.A FE ....
Chase Issuance Trust Credit card receivables MGIC Investment
L 161571-HS-6 |3.970% 09/15/27 oooveveeeeieeeeee [ . 04/26/2024 . | Corporation .........eevees |oeveveeninenennnnnns Joeeeenens 196,023 |.......... 200,000 |........... 193,844 |........... 194,397 |ooeeeiiiiiiiins e 1,008 [ foeeeeeens 1,008 [ oo B O 617 |ooeeenns 617 [oeninnnnns 2,889 |. 09/15/2027 . [1.A FE ....
MGIC Investment
..172967-HT-1 |Citigroup Inc ~ 3.750% 06/16/24 ................ [ ...t . 04/26/2024 . | Corporation .........eevves Joeveeeeeeeinnnnnnnns |oeeees 2,542,804 |........ 2,560,000 |........ 2,651,567 |........ 2,555,735 |ovvviiiiiiiiinn e (3,984) |.eevveieiiiiiins v (3,984) |oeevvveeiiiiiees i 2,551,751 [ovveviiiiiiinnn fonnnne (8,948) |........ (8,948) |............ 26,828 |. 06/16/2024 . |1.G FE ....
MGIC Investment
.. 172967-HT-1 |Citigroup Inc ~ 3.750% 06/16/24 ................ [...ces . 04/26/2024 . | Corporation .........eevves |oeveeeeeeeiennnnnnns |oeees 1,196,614 |....... 1,200,000 |........ 1,231,961 |........ 1,201,948 [ oo (1,353) |oeveeeeiiiiiiens fevviinns (1,383) |eeveeiiiiiieees fevninns 1,200,595 [o.vvvvvvvvininnn fonnnns (3,981) |........ (3,981) |..cceennnn 12,625 |. 06/16/2024 . [1.G FE ....
.. 172967-HT-1 |Citigroup Inc ~ 3.750% 06/16/24 ................ [ ..cces . 06/16/2024 . |Maturity ....oovvevennnnnnn Jooveiiniiiis s 7,050,000 |........ 7,050,000 |........ 7,330,802 |........ 7,065,856 |...ccooviiiiiins |oeeeens [QESTR:115) 1 PO N [QISTR:115) 1 PO RN 7,050,000 |ooeeeeiiiiiinns foviiiiiiiiiiiees feveiiiiiiiiiies o 132,188 |. 06/16/2024 . 1.G FE ....
MGIC Investment
.. 172967-MT-5 |Citigroup Inc ~ 5.347% 10/30/24 .....ccccceens [orennn . 04/26/2024 . | Corporation ........eeeeees |oevevvininnninnnnnns Joeeennns 275,315 |........... 275,000 |........... 275,000 |........... 275,000 |oooiiiiiiiiiins oo e e fon e 275,000 [ooveviiiiiiiiins Joeeeiiinns 315 [eeeeiinnnns 315 | 7,812 |. 10/30/2024 . [1.G FE ....
MGIC Investment
.. 172067-ND-9 |Citigroup Inc  1.281% 11/08/25 .......cccoeeees [ oennnn . 04/26/2024 . | Corporation .........eeeees |ooveeviiinininnnnnns Joeeennns 316,841 |........... 325,000 |[........... 325,000 |[........... 325,000 [oueeeeneiiiiinn fooreiiiiiiis e e e e 325,000 [ooeeiiiiiiiiiins foeeeens (8,159) [........ (8,159) |..eeeeeenns 2,001 |. 11/03/2025 . [1.G FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA  1.147% 04/10/48 ............... [.oeenn . 04/01/2024 . |Paydoun ......cooeeviiiiiies |oviiiiiiiiiiiins o e e 5,859 [ (S22 1 R R (220 ) S R (681) [cevvnenieninins Jooveeiiiiiiiis s e e o 261 |. 04/10/2048 . [1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA  1.147% 04/10/48 ............... [.oeenn . 05/01/2024 . |Paydoun ......oooeveiiiiiins |oviiiiiiiiiiiis o e e 6,237 |l [T PO (72 1 PO (W72 PO R [N RN R R 342 |. 04/10/2048 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA  1.147% 04/10/48 ............... [.oeens . 06/01/2024 . |Paydoun ......oooeevveiiiins |ooviiiiiiiiiiiiins o e e 5,867 |.oeeiiiiiinnns [31:72 PO [(C1:73 ) S R (682) [cevvvvevinnnnnns Jooveeiiiiiiiiis e i e o, 391 |. 04/10/2048 . [1.A FE ....
MGIC Investment
.. 17325F-BA-5 |Citibank Na SR GLBL NT 25  5.864% 09/29/25 |....... . 04/26/2024 . | Corporation ........ceeeees |oevveeiiiinnnnnnnnns |oeens 1,005,316 |........ 1,000,000 |........ 1,012,170 |ooeeeeeeiiiiis o e [ 1 PO N [R5 1 PO N 1,010,927 |oooeieiiiiiiins |eeiis (5,611) |........ (5,611) [cuvrennnnee 33,718 |. 09/29/2025 . |1.E FE ....
MGIC Investment
.. 17327C-AN-3 | CITIGROUP INC ~ 2.014% 01/25/26 ......cccceenn [erennn . 04/26/2024 . | Corporation ........eeeeees |ooeevvivinnnnnnnnnns Joeeenens 679,307 |...oeeen. 700,000 |........... 675,220 [ceevvviiiiiniiniinnn o s P T PO N P T PO 677,648 |ooovveeiiiiiies e 1,659 |.......... 1,659 [ooveeiienns 3,564 |. 01/25/2026 . |1.G FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.219% 02/10/48 ......covvvvviiiiiiiiiiiiiiiiiiiinns [ . 04/01/2024 . | Paydoun ... .. 18,279 ... ... (1,008) | . (1,008) ... . 02/10/2048 . [1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.219% 02/10/48 ......covvvvviiiiiiiiiiiiiiiiiiiinns [ . 05/01/2024 . |Paydoun .....ooooeeeiiiiiins |oreiiiiiiiiis e e e, 14,072 ...l 1,164 [oveieiiiiiiiins [ (1,164) [oovveeiiiiiiiinn oo (1,164) [eveeeiiiiiiiinn o fo e s e 772 |. 02/10/2048 . [1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.219% 02/10/48 U [ . 06/01/2024 . | Paydoun ... . 117,881 . 02/10/2048 . [1.A FE ....
UBS AG STAMFORD CT F MGIC Investmen
.. 22550L-2G-5 | 08/07/26 .....eevvvvvvuurennnnnniiniiiiininiiininnnens [ eeeeenn . 04/26/2024 . | Corporation ........eeeeees |oevevvininnninnnnnns Joeeennns 206,775 |oveveeenns 250,000 |....eeeennn227,993 | s e L7 T O L2Z3  FO F 228,433 [oeeeviiiiiiiiinn fonnnne (1,658) [........ (1,658) [cevvevininnnnnne 686 |. 08/07/2026 . |1.E FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 0.323% 10/15/51 ..oooeeeeiiiiiiiiii [ . 04/01/2024 . | Paydoun ... . 10/15/2051 . [1.A FE ....
DBGS Mortgage Trust Series
..23307D-BB-8 0.323% 10/15/51 ..oooeeeeeiiiiiiiii [ . 05/01/2024 . |Paydoun .....coooeeeiiiiiins |oviiiiiiiiiiins e e e 860 [...euvunnnnnnnne L7 R (X7 P (X7 PO IR [T AR R R 53 |. 10/15/2051 . [1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 0.323% 10/15/51 ..oooeeeeeiiiiiiii [ . 06/01/2024 . |Paydoun .....ocooeeeviiiiins |oreiiiiiiiiiiins o e e 789 |oeviiiiiiiiiies L N PO N (15 ) PO N (15 ) PO FOPRPRRRPRRPRRORR [SRRRP AR R R 61 [. 10/15/2051 . |1.A FE ....
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion 100.0000
..23312V-AD-8 |Class ASB  2.756% 08/10/49 .........cceevveveene [eerennn . 04/01/2024 .| .evvviiiiiiiiiiiiiiiiiiiiiiins | | 5,570 |oeeeeiennns 5570 |.ooeeenn. 5,802 [.cccunnnees 5,609 [ooooiiiiiiiiins fooeiinnnns (1)) R RN (1)) T R 5570 | o Joeveiieiiiiinne foviiiiiiinnnnn, 51 |. 08/10/2049 . [1.A ........
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Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion 100.0000
..23312V-AD-8 |[Class ASB  2.756% 08/10/49 .........coovvvvvvnnn | unnnns L 05/01/2024 . | eeveneeiiiiiieeeeiiiieeees i e 5,915 [ 5,915 [oiiiiiinnns 6,256 |ieevennnnnns (C0:5) I R FRR [QECIC) ) PO [QECIC) ) PO N LSRR K R AN 68 |. 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 .........coovvvvvvnnn | unnnns L 06/01/2024 . | evenneeiiiiiieeeeeiiiineees i e 5,615 [eeiiiinnne 5,615 |.eens 5,938 [....covnnnnn [TVLT 3 R RN (1)) F R () U R [ T R KPR F R RN 77 | 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 [Class XA  1.546% 08/10/49 ........cooevvvvvnnnns | unnnns . 04/01/2024 . |Paydonn ...ccvvvnveviiiinnns Jevvniinniiiiiiinns foveiniiiiiiiins o [ 3,627 |oveeeiiiiiiins i R F [R-IeZ ) F E 1) N O N R AR 153 |. 08/10/2049 . |1.B FE .
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 [Class XA  1.546% 08/10/49 ........cooevvvvvnnnns | unnnns . 05/01/2024 . |Paydonn ....couunvvvriinnnn Jevvninnniiiiiiinns fovieneiiiiiiins o [ 3,851 | [T R R [(eLXeD T R FR STt N O N R AR 201 |. 08/10/2049 . |1.B FE .
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 [Class XA  1.546% 08/10/49 ........cooevvvvvnnnns | unnnns . 06/01/2024 . |Paydonn ...ccvvvnvvvriinnnns fevvninineiiiniinns fovveniieiiiiinns oo [, 3,656 |ievviniiiinnns 102 I O FR ([0 D) PO R [RC[0 N Y N R R R R, 231 |. 08/10/2049 . |1.B FE .
D.R. HORTON INC SR GLBL NT2.6%25 2.600% MGIC Investment
L 28331A-BN-8 [ 10/15/25 .evvvnniiiiiiiiiiiiiiiieeciieeeen | s . 04/26/2024 . | Corporation .......ceevvees fovvvvnnninniinnnnns Jovnnnnnns 477,867 |ooeevennnn 500,000 |.......... L4 (V[0 R AR RN P07 O FR P07 O F 480,607 |ovveuvviiiinnn Jovnnnnns (2,740) |........ (2,740) |.eevvnnnnnnns 6,897 |. 10/15/2025 . |2.A FE
MGIC Investment
..254010-AD-3 [Dignity Health ~ 3.812% 11/01/24 ...........ce. | unnnns . 04/26/2024 . | Corporation ......cceevvees Jovvvnnnnnneninnnnns founen 11,866,717 |....... 12,030,000 [....... 12,156,612 |....... 12,042,744 |oooovviiiiiiii e (3770 PR RN (3770 P N 12,087,917 |oeereiiiiiiiin e (171,200) |...... (171,200) |........... 222,923 |. 11/01/2024 . [1.G FE .
Dominion Resources Inc SR GLBL -B NT 27 MGIC Investment
.. 25746U-DF-3 [3.600% 03/15/27 ...evvvviiiiiiniiiiiiiiniiiniiiiins | s . 04/26/2024 . | Corporation .......ceeveees foovvvnnnninniinnnnns Jovnennnns 635,216 |[.......... 670,000 |........... 639,689 [.......cevvviiiiinnn foovinniiiiiiiin i o151 I R AR o151 T R FRR 640,670 |oovvvviiinnns fovennns (5,454) |......... (5,454) [..oovvvnnnnns 2,747 |. 03/15/2027 . |2.B FE
MGIC Investment
..278642-AX-1 [Ebay Inc  1.400% 05/10/26 ........ccvvvvvvvennn | uunnnns . 04/26/2024 . | Corporation .......ceeveees foovvvnnnninniinnnnns Jovnennnns 15,113 [........... 125,000 [oeeeennnnns 124,838 |........... L7 R R [ Y R LU R RN V2o v N R (9,819) |........ (9,819) |.eevvenniinnns 807 |. 05/10/2026 . |2.A FE
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 29420E-AF-8 [ XA  2.047% 07/10/49 ....coovvvveiiiiiiiiineeees | s . 04/01/2024 . |Paydonn ....covunveviiiinnn Jevvninnneeiiiiinns fovviniiiiiiiins o [, 2,587 |ovieiieiiiiins 2V U E, [2Z{0) 1 PO R {7270 Y U R R R R 117 [. 07/10/2049 . [1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
. 29420E-AF-8 XA 2.047% 07/10/49 ....coovvvviiiiiiiiiiiinenees | s . 05/01/2024 . |Paydonn ....cevunvvvriiinnnn fevvninininiiiiinns foveeniiiiiiiins o [ 1,732 | .27 R F (1.7 ) F R (0 O O O R A 98 |. 07/10/2049 . |[1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
. 29420E-AF-8 [ XA  2.047% 07/10/49 ....coovvvviiiiiiiiiinenees | s . 06/01/2024 . |Paydoun ....cvuunvvvrinnnnns Joevvnininiiiiiiinns foveiniiiiiiiiins oo [ L[ R LT P R ([ ) PO {001 (C) ) Y N R R R 28 |. 07/10/2049 . |[1.A FE ....
EVERSOURCE ENERGY SR GLBL DD NT 27  5.000% MGIC Investment
..30040W-AY=4 [01/01/27 ..evviiiiiiiiiiiiiiiiiececceiiieeeecceiin | s . 04/26/2024 . | Corporation .......ceevvees Jovvvvnnnninniinnnnns Jovunnnnns 630,285 [.......... 640,000 |........... 636,090 |oeveveiiiiiiniinns foeeiiiiiii i LIS P AR LIS PO F 636,235 [...ooevivinnnns fooeennns (5,960) |......... (5,950) |.evvvnnnnnnns 8,622 |. 01/01/2027 .|2.B FE
Ford Credit Floorplan Master O Series 19-2
..345280-GII-8 [Class A 3.060% 04/15/26 .........coevvvvvnnnnes | uunnnns . 04/15/2024 . |Paydonn .....evvevvvvrinnnnn foevenninniiiiiinns Jovnees 1,750,000 |........ 1,750,000 |........ 1,893,965 |........ 1,761,568 [ooevivviinnnens fonnns (11,568) [cvvneeviiinnnnns fonnnns (11,568) [cvvvneeeiinnnns forennnns 1,750,000 [.ooovevveniinnee fooriiiiiiiis fois s 17,850 |. 04/15/2026 . [1.A FE ....
FORD CR AUTO OWNER TR 2023-REV  5.280% MGIC Investment
.. 34535C-AA-4 [02/15/36 ..evvvnriiiiiiiiieiiii e | s . 04/26/2024 . | Corporation .......ceevvees Jovvvvnnnninniinnnnns Jovunnnnns 248,872 |........... 250,000 |.....eeenns 254,590 [oveiiiiiiiiiinnns oo [ (1573 F R (1573 F R TR R (5,566) |........ (5,566) |..cvvvnnnnnnn 3,703 |. 02/15/2036 . |1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 [Class XA 1.027% 11/10/47 ...oevvvvvvvnnnnnnins | nnnns . 04/01/2024 . |Paydomn .....ovuvvviiinnnns Joevininneiiiiiiinns foeeeneiiiiiiis o s 13,616 [oeeiiiiiinnnnns 15T R R (1S FO R 157 N O N R AR 602 |. 11/10/2047 . |1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 [Class XA 1.027% 11/10/47 ...oeovvvvvvnnnninins | nnnns . 05/01/2024 . |Paydonn .....evvnvvviiinnnnn foovvnniininiiiiiins Jovieniieiiiiiins o fe 236,749 [..ooeeennn 14,857 |oviviiiiiiiin Joeennns (14,857) | e (14,857) | v e e oo oo, 12,879 |. 11/10/2047 . |[1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 |Class XA  1.027% 11/10/47 .. N R, . 06/01/2024 . | Paydown ... ... 13,090 |.... . 11/10/2047 . |1.A FE ....
GS Mortgage Securities Trust
..36252T-AT-2 [Class XA 1.883% 05/10/49 .......ovvvvvvvnnnnns | uunnnns . 04/01/2024 . |Paydonn ....couunveviiiinnnn fevvninnneiiiiiinns fovieniiiiiiiiinns o [ 2,131 | B85 s e (848) [ e (B48) [ e [ [ [ e 109 |. 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.883% 05/10/49 .......evvvvvvvvnnnns | uunnnns . 05/01/2024 . | Paydown ... L 2,314 . 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust
..36252T-AT-2 [Class XA 1.883% 05/10/49 .......vvvvvvvvnnnns | unnnns . 06/01/2024 . |Paydomn ...ccvvvnvvrirnnnns Jevvninineiiiniinns fovieniiiiiiiinnes oo [, 2,201 [ 511 I R F (51157 1 PO R [R51CLC) N Y N R R R R 176 [. 05/10/2049 . [1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 |Class XA  0.847% 04/10/47 .. [T [ . 04/01/2024 . | Paydown ... L. 13,397 ... . 04/10/2047 . |[1.A FE .
GM Financial Automobile Leasin .090¢% MGIC Investmen
..36269F-AD-8 [03/22/27 ...evvvvniiiiiiiiiiiiiiiiiieeiies | s . 04/26/2024 . | Corporation ......cceeevees Jovvvvnnninniinnnnns Jovunnnnns 521,590 |...oeeennns 525,000 |........... 524,934 oeeoiiiiiiiiininns o (CIC T P RN (oL PO R 525,000 |..oovvuiiiiiiinn foreennns (3,410) |........ (3,410) |oeevvnnnnnnnn 5,270 |. 03/22/2027 . |1.A FE .
MGIC Investment
..370334-CX-0 |General Mills Inc. 4.700% 01/30/27 ........|.ceennn . 04/26/2024 . | Corporation ......cceevvees foovvvnnininniinnnnns Jovunnnnns 892,849 |.......... 910,000 |........... 906,317 |ovvvveiiiiiininnns fooeiiiiiiiis i A LT PO R A LT PO R 906,535 [...ocevvvvinens foeenns (13,686) |....... (13,686) [...uueeee 10,217 |. 01/30/2027 . 2.B FE ....
MGIC Investment
..37045V-AV-2 | GENERAL MOTORS CO  6.125% 10/01/25 ......evvvt | uunnnns . 04/26/2024 . | Corporation .......ccevvees fvvvvnnnninniinnnnns Jonnnnnns 106,322 |.......... 106,000 |........... 106,919 [oeveeiiviiiiiiinnns oo s [CSZ0 P AR [CSZ0 ) PP F, 106,822 |ovvvenvveiiinnn Jovnnnnnnns (500) |.evvuennnns (500) [orvenrrnnnne 3,697 |. 10/01/2025 . |2.B FE ....
General Motors Finl Co SR GLBL NT 4%25 MGIC Investment
..37045X-AS-5 [4.000% 01/15/25 . .euvviiiiiinnnnnniiiiiiininiiiiins | nnenns . 04/26/2024 . | Corporation .....coeeveves Jovvvvnnniniiiinnnns Jounnnnns 133,230 |.......nnn. 135,000 J..eeennnnns 132,862 |..evvvvniiiiiiinnns Joviiiiiiiiinins Joviiininnns 637 |oiiiiiiiinins o [T O T 133,499 [.oovviiiniiin oviiinnnns (268) )...ouennnns (268) |evennnens 4,215 |. 01/15/2025 . [2.B FE ....
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General Motors Finl Co SR GLBL NT 27  2.350% MGIC Investment
.. 37045X-DR-4 [02/26/27 .evvvniiiiiiiiiiiiiiiiiiieeecciiineeeees | s . 04/26/2024 . | Corporation .......ceeveees foovvvnnnninniinnnnns Jovnennnns 634,989 |........... 695,000 |.......... 638,066 |....eeviiiiinnnnnns foeeiiiiiiiiiiens feeennins 1,880 [ooviiviieiiinins fooeeinnnnn LR U R RN 639,945 [...evviiiiiiiinn fonnnnnns (4,956) |......... (4,956) |............. 2,722 |. 02/26/2027 . [2.B FE ....
General Motors Finl Co SR GLBL NT5.4%26 MGIC Investment
..37045X-EF-9 [5.400% 04/06/26 ......vvvvvivnnniiiiiiniiinneniinn | s . 04/26/2024 . | Corporation . .. 419,490 422,000 424,123 oo .423,930 | .(4,440) |.... 12,660 |. 04/06/2026 . (2.B FE ....
..3733IN-AM-3 | Georgia-Pacific Llc  0.625% 05/15/24 ........ |....... . 05/15/2024 . |Maturity .... .. 250,000 250,000 249,923 |...........249,992 |.... .250,000 |.. . 05/15/2024 . |1.G FE ....
MGIC Investment
..391399-AA-0 |[Great West Lifeco US FI  0.904% 08/12/25 ... |....... . 04/26/2024 . | Corporation ....cceeeeveeee Joevmmmnnnenecennnnns Jovnneens 446,883 |........... 475,000 |oeeeeennnns 469,533 |........... 472,908 [.ooeeeeiiiiieee o 409 |oeeeiiiiiiieeen feeeenins L:101 I FOUP ISR LYK TR (26,430) . 08/12/2025 . |1.F FE ....
GUARDIAN LIFE GLOB FUND SR SEC GLBL 25 MGIC Investment
.. 40139L-AG-8 [ 1.100% 06/23/25 ......cceeeeemenaeeeeenniieeeeennn | s . 04/26/2024 . | Corporation .....ceeeeveeee Jevemmenneecennnnns Jouneens 190,026 |.......... 200,000 |oeeeeennnns 185,202 |.eeevennnn 186,751 [oeeeeeieeiniies [ 2,763 |eeeeieeiieenn eenns 2,763 |eeeeeiiiieeenn Joeeenns 189,514 |eeveiieiiiiis e 513 vt XK A 752 |. 06/23/2025 . |1.B FE ....
GUARDIAN LIFE GLOB FUND SR SEC 144A NT26 MGIC Investment
.. 40139L-BD-4 [ 1.250% 05/13/26 .eevveeneeeeeeeeeeeeeenieeeeeen | s . 04/26/2024 . | Corporation ....cceeeeveeee Joevmmnnnnreecennnnns Jouneens 230,229 |eeeeennnns 251,000 |oeeeeennnns 281,226 [ooeeeeeniieieeeenn e s 1,995 | s 1,995 |oeeeiiiieiiies e 233,221 . 05/13/2026 . |1.B FE ....
Honda Auto Receivables Owner  5.360% MGIC Investment
L A37918-AB-1 [09/15/26 .eeeeeeeeeeeee e eeeee | s . 04/26/2024 . | Corporation .....ceeeeeeeee foevmmnennenecennnnns Jouneens 524,194 |....oo.enn. 525,000 |........... 524,952 |.eeeeeiiiiiiieeeee foreeeeeiiie et L2 IO IO, -2 PO IRPRTRE 525,000 . 09/15/2026 . |1.A FE ....
Honda Auto Rec Owner Trust  5.870% 06/22/26 MGIC Investment
LA38123-AB-7 [ ciiiiiiiiii s | . 04/26/2024 . | Corporation . .. 350,690 350,000 349,973 |.... .349,985 |.. . 06/22/2026 . |1.A FE .
yunda i MGIC Investmen
.. 44891A-CT-2 [5.250% 01/08/27 eevvreeeeeeenniaeeeeenniieeeeeenn | s . 04/26/2024 . | Corporation .....c.eeeeees Joevemmeinneecennnns Jouneen 1,161,715 |........ 1,175,000 |........ 1,171,083 [ e Joeeeens LIS PO ISR 195 |vieiieiieeeen eeeennnn 171,258 | e (9,543) |......... (9,543) [-.eevvnnnnnn 18,506 |. 01/08/2027 . [2.A FE
HYUNDAI AUTO REC TR 2023-C Auto receivables MGIC Investment
..44918C-AB-8 |5.800% 01/15/27 ..... . 04/26/2024 . | Corporation . .. 375,524 ..374,985 |.... .374,989 |. .. 534 . 01/15/2027 . |1.A FE ....
..465685-AJ-4 [ Itc Holdings Corp  3.650% 06/15/24 .. . 06/15/2024 . |Maturity .... . 6,920,000 .6,928,007 |.... . 06/15/2024 . |2.B FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA  1.936% 08/15/49 .........covvvvvvnnnn | unnnns . 04/01/2024 . |Paydonn ....couunvvvriinnnns Jevvniininiiiiiiinns fovienieiiiiiins o [ 4,189 |ieiennnnnns 1,017 [ oo (L017) [ [ (L017) [ [ s i v v, 185 |. 08/15/2049 . |1.A FE .
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA 1.936% 08/15/49 .........oovvvvvvnnnn | unnnns . 05/01/2024 . |Paydomn ....ceuunverriiinnnn fevvninnneiiiiiinns fovienieeiiiiins o [, 4,401 [ooooiiinnnnns 1,00 [oeevevviiiiiinns forninnns (1,000) [orvvvvvvnnnninnn foreennn [ 10 ) N Y R R R R, 245 . 08/15/2049 . [1.A FE .
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA  1.936% 08/15/49 ..........covvvvvvnnnn | unnnns . 06/01/2024 . |Paydomn ....cvvvnvrvieiinnns Joevvnnnieiiiiiiinns foeeinniiiiiiins oo s 97,670 |oveeeennnnns 23,706 |oeeeeieiieeeens s (23,708) |ovvvvvvevrrnnnnn fornnnns (23,706) [cvvvneenrnnnnns foveereereevniinnnees foovvviiiniis [ s [l 6,714 |. 08/15/2049 . |[1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.463% 08/15/49 .........covvvvvvnnnn | unnnns . 04/01/2024 . |Paydonn ....couunveviiiinnnn fevvninnneiiiiiinns fovieniiiiiiiiinns o [ 1,296 |oveeniiinnnns L1 U [(52 1o ) R F (5521 O O O N A 76 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.463% 08/15/49 .........covvvvvvnnnn | unnnns . 05/01/2024 . |Paydonn ....couunvveriiinnn Jevvninnniiiiiiinns fovieieiiiiiiins o [ 1,396 | (G PO [(CZT FO R {62 O O N R AR 102 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.463% 08/15/49 .........oovvvvvvnnnn | unnnns . 06/01/2024 . |Paydonn ...ccvvvnvvvriinnnns fevvninineiiiniinns fovveniieiiiiinns oo [, 1,307 |oeeeieniiiinns 59 s s (SIS FOR R 5 O O N R AR 116 . 08/15/2049 . [1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 [ XA 0.828% 12/15/49 .....viiiiiiiiiiiiiiiiiiinns | s . 04/01/2024 . |Paydonn ....couunvvvriinnnns Jevvniininiiiiiiinns fovienieiiiiiins o [ 4,384 |....ccoennnns LI ST RPN N (1,150) [euvvvvvvinininns foeeens [ <10 S S R R R R, 175 | 12/15/2049 . |[1.A FE ...
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 [XA  0.828% 12/15/49 .....viiiiiiiiiiiiiiiiiiiines | s . 05/01/2024 . |Paydonn ....ceuunvvviiiinnn fevvninineiiiiiinns foveeniiiiiiiins o [ 4,683 |oeevuinnnnns Y22 ) PO RN (1,228) |evvveeiiiiiiies fevnnnes (08172 O R N N R AR 229 . 12/15/2049 . [1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 [ XA  0.828% 12/15/49 .....viiiiiiiiiiiiiiiiiiines | s . 06/01/2024 . |Paydomn ...ccvvvnvvrirnnnns Jevvninineiiiniinns fovieniiiiiiiinnes oo [, 4,418 | 1,159 [ [ (1,189) |veviiiiiiiiiies v {081 518 O O N S AR 264 |. 12/15/2049 . |1.A FE ....
MGIC Investment
..46647P-BW-5 | JPMorgan Chase & Co  1.040% 02/04/27 ........ |....... . 04/26/2024 . | Corporation ......cceevvees fovvvvnnninniinnnnns Jovnnnnnns 386,980 |........... 420,000 |......eeens L PR RPN AR P T FO FRR P2 T PO R 389,808 |..oooeeiiiiiiins e (2,828) |........ (2,828) |..cceeennnnn 3,179 |. 02/04/2027 . |1.E FE ....
MGIC Investment
..46647P-CK-0 | JPMorgan Chase & Co  0.969% 06/23/25 ........ |....... . 04/26/2024 . | Corporation .......ceevvves fovvvvnnnninniinnnnns Jovunnnnns 212,790 |........... 275,000 |....eevenns 275,256 |........... PN L7 R R (271 P AR (2. 1) PR FR 275,014 oo e (2,224)......... (2,228) [ovvnnnnnnnnnnns 910 |. 06/23/2025 . |1.E FE .
MGIC Investment
..46647P-DM-5 | JPMorgan Chase & Co  5.546% 12/15/25 ........ |....... . 04/26/2024 . | Corporation ......cevevees Jovvnnnnneniiinnnnes foveeens 1,855,393 |[........ 1,860,000 |........ 1,857,975 |ovvveeiiiiiiinnines [ oo 285 [ [ 285 [ [ 1,858,260 |.. (2,867) |.... . 12/15/2025 . |[1.E FE ....
..476556-DB-8 |Jersey Central Pwr & Lt  4.700% 04/01/24 ... |....... . 04/01/2024 . |Maturity ....ocoovviiiieee Joevmniineeeeeniees e 10,550,000 |....... 10,550,000 |....... 11,488,706 |.......10,550,000 |.eeeveuuiereennn Jemmmnieeeeennn Joevmmnieeeeeene Joemviiieeeeeenns Joevnnieeieeeeee Joeenens 10,550,000 |.. . 04/01/2024 . |2.A FE ...
MGIC Investment
..502431-AK-5 [L3 Harris Tech Inc  3.950% 05/28/24 ......... |....... . 04/26/2024 . | Corporation ....c..eceveeee Jevvneineeecennnnnns [ennnn4,992,310 [oooiiie 5,000,000 |........ 5,235,810 |........5,010,306 |oeevvuiereernnn oennnnn (10,306) | . (10,306) [-eeeeeeeiieee foeeeees 5,000,000 |.. . 05/28/2024 . |2.B FE ....
..502431-AK-5 [L3 Harris Tech Inc  3.950% 05/28/24 ......... | ... . 05/28/2024 . |Maturity .....ccoveenieees Jovvnninnniiiininns [0ee.. 9,920,000 f........ 9,920,000 |....... 10,387,847 |........9,940,446 |................ |....... (20,446) |. . (20,448) |eeeeeiiiieeens s 9,920,000 |.. . 05/28/2024 . |2.B FE ....
MGIC Investment
..55336V-AK-6 [MPLX LP SR GLBL NT 27  4.125% 03/01/27 ..... |..e.... . 04/26/2024 . | Corporation . 655,000 635,140 |.... .(4,233) |.... . 03/01/2027 .|2.B FE ....
Marathon Petroleum Corp SR GLBL NT 26 MGIC Investmen
..56585A-BC-5 [5.125% 12/15/26 .....cevvvnniiiiiiiiiiiiiiiiiieees | s . 04/26/2024 . | Corporation . .... 640,000 639,206 |.... (5,764) |.... . 12/15/2026 . |2.B FE ....
..571748-AV-4 [Marsh & Mclennan Cos Inc  3.500% 06/03/24 . 06/03/2024 . |Maturity .. ..430,000 ..472,157 |. ..432,026 (2,026) ). . (2,026) . 06/03/2024 . |1.G FE ....
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..571748-AV-4 [Marsh & Mclennan Cos Inc ~ 3.500% 06/03/24 . |....... . 06/03/2024 . |Maturity .... ..770,000 .... 170,000 ..773,628 |.... ... (3,628) |. . (8,628) |... ... 770,000 |.. . 06/03/2024 . |1.G FE ....
..5762011-BV-1 [MassMutual Global Funding 3.600% 04/09/24 |....... . 04/09/2024 . |Maturity .... v |ee... 2,100,000 2,104,358 |.... ....(4,358) |. . 04/09/2024 . |1.B FE ....
..58989V-2C-7 [Met Tower Global Funding 0.700% 04/05/24 .. |....... . 04/05/2024 . IMaturity .....coovviiiniee Jommmniieeecenies Joenns 325,000 |...........325,000 |...........325,842 |........... 325,085 [..oceeeveniiinee foreeeeennnns (85) |+eveenaeaeenns . 04/05/2024 . |1.D FE ....
Met Tower Global Funding GLBL 144A NT 25 MGIC Investment
..58989V-2E-3 [3.700% 06/13/25 ..eeeeieeeeieneeeeeeeniieeeeeeen | s . 04/26/2024 . | Corporation ....cceeeeveeee Joevmmmnnnenecennnnns Jovnneens 489,708 |.......... 500,000 |..eeeennnnn 489,685 |[.....oovvnieiieinnnn Joerneiieieeiens s 1,272 | s 1,272 |eeieeieeeiies o 490,957 . 06/13/2025 . |1.D FE ....
MGIC Investment
..59217G-EN-5 [Met Life Glob Funding |  0.550% 06/07/24 ... |....... . 04/26/2024 . | Corporation ....cceeeeveeee Jevmmmennneecennnnns Jounnens 273,509 |.ceeennnns 275,000 |oeeeeennnns 274,714 |........... 274,959 |oeeiiieeiiiiies e KV IO ISP, LV PO PR 274,989 . 06/07/2024 . |1.D FE ....
MORGAN STANLEY BANK NA SR NT 5.479%25 MGIC Investment
..61690U-7U-8 [5.479% 07/16/25 .oovveeeeeeeeieeeeeeeeeeeeeen | s . 04/26/2024 . | Corporation ....cceeeeveeee Joevmmnnnnreecennnnns Jouneens 335,086 |........... 335,000 |........... 335,000 |........... 835,000 [-.eeeveennieiene foreemmmiieeeees oreerriiienees e e s 335,000 |oeeeernniieeeenn [eeeenenaees 86 |oeeveneaeens 86 [oeeieeeen 14,021 |. 07/16/2025 . |1.D FE ....
MGIC Investment
..61690U-8A-1 [MORGAN STANLEY BANK NA  4.952% 01/14/28 .... |....... . 04/26/2024 . | Corporation .....ceeeeveeee Joevmmmenneeecennnnns Jovnnens 526,625 |........... 535,000 |........... 532,191 [oeeieeiiiiieieeennn e eeeenis 127 [ e 127 [ o 532,318 [cooeeeeeiiiiies feees (5,693) |......... (5,693) |+evvvnnnnnnnn 7,212 |. 01/14/2028 . |[1.D FE ....
MGIC Investment
..617446-8R-3 [Morgan Stanley  0.864% 10/21/25 ........occees | unnnns . 04/26/2024 . | Corporation ....cceeeeveeee Joevmmmnnnenecennnnns Jovnneens 170,671 |eeeeenens 175,000 [oeeennnen. 175,000 [oveennnees 175,000 [veeeeeeemnnnns foveeeeeeeemnies fereeeeeeeenniees oo e e 175,000 [oooeeeeeeniiees feeees (4,329) |......... (4,329) [.coeeeeniinns 777 |. 10/21/2025 . |[1.E FE ....
MGIC Investment
..61747Y-EA-9 [ MORGAN STANLEY ~ 0.790% 05/30/25 ......eoeeeeee | uunnnns . 04/26/2024 . | Corporation ....cceeeeveeee Jevmmmennneecennnnns Jounnens 593,902 |.....e..nnn 597,000 |eeeeennnns 592,487 |........... 399,473 |oeiieieeeiinis oreeeeees LIS T IR 555 |ieeeeiiieeeeenn eeeenins 593,955 |eeveiiiieinins e [Z) ] FET— (54) |eeennnnns 1,913 |. 05/30/2025 . |1.E FE ....
MGIC Investment
..61747Y-EG-6 |MORGAN STANLEY  1.164% 10/21/25 .....ccevvvenn | unnnns . 04/26/2024 . | Corporation .....ceeeeveeee Jevemmenneecennnnns Jouneens 752,834 |.......... 771,000 |........... 749,778 |eeeeennnnnn 751,527 [oeeeeiiiiiieeeee foeeeennnns 3,328 e s 3,328 |oeeeeiiieieeenn Jeeeenns 754,855 |.ooeeeeeeiiieee feeens (2,021) |oueenns (2,021) |oeeeennes 4,612 |. 10/21/2025 . |1.E FE .
NSBAM Stanley BAML Trust Series 2014-C17 Redenption 100.0000
..61763U-AZ-5 [Class A5 ~ 3.741% 08/15/47 ....ccevvereeeeeennn | nnnns L 04/01/2024 . | .eeveniiiiiiiiiiniiiiiiieeees e e 3,411,730 |........ 3,411,730 |........ 3,722,251 |........ 3,425,331 [ooeeiiieiiiiies s (13,600) [cvvmeeeeemnnnas fennnnns (13,600) [ovvueeeeeemmnns fernnnnns 3,411,730 |oeeeeiiieeeeins Jeeeneiieeeeeeee oo e 42,908 |. 08/15/2047 . |1.A ........
MSBAM Stanley BAML Trust Series 2014-C17 Redemption 100.0000
..61763U-AZ-5 [Class A5 ~ 3.741% 08/15/47 ....ccevvvrueveeeennnn | s L 05/01/2024 . | .eveniiiiiiiiiiieiiiiiineees e e 3,913,205 |........ 3,913,205 |........ 4,269,368 |........ 3,928,805 |..ccevvvniiiaer foeeeen (15,599) |+eveveneeieeenn eeennnn (15,599) |+eevveeeieeenn Joeeennnn 3,913,205 [ooeeeeeiiiiiiee oo e s 61,415 |. 08/15/2047 . |1.A ........
NSBAM Stanley BAML Trust Series 2014-C17 Redenption 100.0000
..61763U-AZ-5 [Class A5  3.741% 08/15/47 ....ccevvvuueveeeennn | s . 06/01/2024 . | .evveiiiiiiiiiniiiiiiiinees Jeeeniieeeeeeenes s 544,181 |........... 544,181 |........... 593,710 |...cevnnnnn 546,350 [....ccovvnieenee foreeees (2,169) |+eevveneeeeeenn oeennnnn (2,169) |+eevvnneeeeeenn Joeennns 544,181 |eveeiiiiiieens e eemriieeeeeenes e 10,237 |. 08/15/2047 . |1.A ........
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.660% 05/15/49 .....oovvveevennnnns | ennnns . 04/01/2024 . |Paydomn .ceeveeneeeeeennis Joeemneeeeeeeniees foreeeeeeeeeiieees e e 8,058 |eeevnnnnnnns 2,150 |eeeiiiieieeeen eeeenens (2,150) |+eevvnmeeeeeenn Joeennnnn (2,150) |+eevnneeeeenne emmmeeeeemmiees foreeeeeeeeniies e e e 434 . 05/15/2049 . [1.A FE .
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.660% 05/15/49 ......ovvveeeennnns | ennnns . 05/01/2024 . |Paydomn .ceeveeneeeeennnis Jeenneeeeeeeniiees foeeeeeeeenieees e e 8,089 |eeerninnnnns 2,158 oo eeeenenn (2,158) |+eeeeeeeeeeeenn Joeeennnn (2,158) |+eeveneeeeeenne Jemnneeeeeemnnees fereeeeeeeeniies e e e 539 . 05/15/2049 . [1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.660% 05/15/49 ......ovvnveeeennnnns | ennnns . 06/01/2024 . |Paydomn .cevvveneeeeeennns Jemmnieeeeeeniees foreeeeeeeeenieeee e e 7,836 |oeeeennnnnns 2,091 | eeeenenn (2,091) |oeeeeeeeeeeeenn Joeennnns (2,091) |oeeveneeeeeenne Jeemmmeeeeeemniees fereeeeeeeennees e e e 633 |. 05/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 |UB11 Class XA  1.570% 08/15/49 .......ccceeeen | uunnnns . 04/01/2024 . |Paydomn .ceevuueeeeennnnns Joemnnineeeeennees e foeeees s 15,455 |[...ccoennnnes 4,619 |oeeeeeiiiieein eeeennnn (4,619) |eeeeeeeieennn oeeennnn (4,619) |oeevenieieeinns Joemmneeeeeemniiees fereeeeeeeeniees o e e 686 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 |UB11 Class XA  1.570% 08/15/49 .......ccceeeen | uunnnns . 05/01/2024 . |Paydomn .cevveeeeeeennins Jeennieeeeeeniees oo feeeeees s 16,316 [ 4,877 |oeeeeeieeieeen oeeennnn (4,877) [eeeeeeeeniiene foeeeees (4,877) [eeeeeeemniiee oo foeeeees s s s 897 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 |UB11 Class XA  1.570% 08/15/49 .......cccceeen | eunnnns . 06/01/2024 . |Paydomn .cevvueeeeeennnnns Jemnnieeeeeenneees fereeeeeeeeniieeee feeeeees s 15,571 |oveeeees LT R (4,654) |oeeeeneeeeennns s (4,654) |.eeveneeeeeenne oemmnieeeecennees feeeeeeeennes e o e 1,037 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B61771M-AX-8 [Class XA 1.430% 07/15/52 ....cevvveueveeeennnn | s . 04/01/2024 . |Paydomn .ceeveeneeeeeennns Jeemnieeeeeeniees foreeeeeeeeiieees e e 2,641 |t 1,426 |oveeeeeeeiies s (1,426) |+eeeveaeeeeeenn oeennnnn (1,426) |+eevneeeeeeenne Joemneeeeenniiees e o e e 118 . 07/15/2052 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B61771M-AX-8 [Class XA 1.430% 07/15/52 ...ccevvveneeeeeennnn | s . 05/01/2024 . |Paydomn .ceevuueeeeenninns Jemnnieeeeeenieees oo feeeees s 18,673 | 10,081 [oeeeeeeeeiiees s (10,081) [-eeeeeeeeeeeee o (10,081) [-eeeeeeeeieeeee oeeemmnee e . 07/15/2052 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B61771M-AX-8 [Class XA  1.430% 07/15/52 ....ceevveueeeeeennnn | s . 06/01/2024 . |Paydomn .cevvueeeeeennnnns Jemnnieeeeeeniees feeeeeeeeeeniiineee feeeeeees s 65,242 |............ 35,223 ooeeeieeeiiiies s (35,223) [-eeeeeeeiiieeee o (137X ) I U T . 07/15/2052 . |1.A FE ....
NATIONAL SECS CLEARING SR GLBL 144A 25 MGIC Investment
..637639-AJ-4 [5.150% 05/30/25 ..oeeeveeieeieeinnieeeeeeeeneeeee | s . 04/26/2024 . | Corporation .....c.eeeevees Jevemmninneeccnnnns Jounnns 1,883,574 |........ 1,890,000 |........ 1,876,411 |........ 1,877,983 |oeeeieeiiiiiies oo 2,633 oo s 2,633 |oeeeeiiieieeenn Jeeeenenn 1,880,616 . 05/30/2025 . |1.B FE ....
New York Life Global Fdg SR GLBL 144A 26 MGIC Investment
..649521-DII-0 [ 0.850% 01/15/26 .....oeeeeeeeeeeeeeeneeeeeeenns | s . 04/26/2024 . | Corporation . .. 658,930 ... 112,000 658,599 |.... ...4,690 |... .663,289 |.. . 01/15/2026 . |1.A FE ....
Nissan Master Ouner Trust Rec MGIC Investment
L.65479V-AB-2 [02/15/29 ..ceevriiiiieeiieie e | s . 04/26/2024 . | Corporation ....cceeeeveeee Joevemmennneecennnnns Jouneens 494,238 |.......... 500,000 |...eeennnns 499,967 [.oeeeeeeniiiieeinnn Joerrenieeeeeene e [ PO PR ()] P 499,966 . 02/15/2029 . |1.A FE .
PG&E Wildfire Recovery EXT SR SEC AMZ33 Redempt ion 100.0000
..693342-AF-4 [4.022% 06/01/31 evveeieieeeieiieeeeeeenieeeeeenn | s . 06/01/2024 . .. 690,296 690,296 690,278 |...........690,401 [.... . ....690,2% |.. . 06/01/2031 . |1.A FE ....
..693475-AP-0 [Pnc Financial Services 3.900% 04/29/24 .... |....... . 04/29/2024 . |Maturity . . 2,150,000 ..2,150,000 ..2,194,372 |........2,151,506 |.... . (1,506) [... .2,150,000 |.. . 04/29/2024 . |2.A FE ....
MGIC Investment
..693475-B0-7 [Pnc Financial Services 5.812% 06/12/26 .... |....... . 04/26/2024 . | Corporation ......coeevvees Jovvvvnnniniiinnnnns Jovunnnnns 229,690 |........... 230,000 |........... 230,000 J...ooennnns 230,000 J.ieeeiiiiiiinnn ovviinniiiiiinns Jovviinnniiiiinns Jovieininniiiiins Joveienniiiiiiins foseenenenns 230,000 . 06/12/2026 . |1.G FE ....
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MGIC Investment
..713448-CT-3 |Pepsico Inc SR NT 2.75%25  2.750% 04/30/25 |....... . 04/26/2024 . | Corporation .........eevees |oeveeeeeeninennnnnns Joeeenens 974,765 |........ 1,000,000 |........... 973,490 [o.evvvviiniiinninnnn o s 3,637 |oeveiiiiiiiiiins e 3,637 |oeveiiiiiiiiiins e 70 V7 RN R (2,362) . 04/30/2025 . [1.E FE ....
MGIC Investment
..714046-AL-3 |Perkinelmer Inc ~ 0.850% 09/15/24 ........cccee [.eeenn . 04/26/2024 . | Corporation . .. 196,137 .... 200,000 199,876 |.... .199,984 |.. . (3,847) ... . 09/15/2024 . 2.B FE ....
SBNA Auto Receivables Trust  5.700% O MGIC Investment
L TBA3TP-AB-9 [ oo | s . 04/26/2024 . | Corporation ......cceeveees fovvvvnnnninniinnnns Jovnnnnnns 374,650 |.eeeeenns 375,000 |........... R0 O O i ) ) N RN 374,999 [oovvvviiiiiiiinn forinnnnnns (349) |-t (349) |vvvvvvannns 2,672 |. 03/15/2027 . [1.A FE ....
SLC Student Loan Trust Series 07-1 Class A4
.. 784424-AD-5 15.669% 05/15/29 ....cceeeeiiiiiiiiiiiieii [ . 05/15/2024 . |Paydown ........oooeeiiiiins Joeniiiiiininins e, 24,022 |............ 24,022 |oeevennnns 23,406 |............ 23,645 [ovviiiiiiiiiins s 7 O RSN 7/ O RSN 2 7 O P N 689 |. 06/15/2029 . 1.C FE ....
SANTANR DRV AUTO REC TR 2023-6 Auto
..80287D-AB-3 |receivables  6.080% 05/17/27 .............oee. [ oeennn . 04/15/2024 . |Paydown ........oooeeiiiiins Joeniniiiniins e, 28,364 |............ 28,363 [.oounnnnnn 28,362 |..oeeennnnn 28,363 |ooieiiiiiiiiins e (1] R RN (1] R RS 2 O P N . 05/17/2027 . (1.A FE ....
SANTANR DRV AUTO REC TR 2023-6 Auto MGIC Investment
..80287D-AB-3 |receivables  6.080% 05/17/27 .............ooe. [ oeennn . 04/26/2024 . | Corporation .........eevees |oeveeeeeeninennnnnns Joeeenens 194,838 |[........... 194,520 |........... 194,518 |........... [ P SR (SRR R 194,220 [oooiviiiiiiiiins e 320 |t 329 |oviiiiiiiiinas 361 |. 05/17/2027 . [1.A FE ....
Santander Drive Auto Rec Trust Series 22-5
..802918-AC-6 |Class A3 4.490% 11/16/26 ........cevvvvvvvvnnns [eerenn . 04/15/2024 . |Paydoun .......coooveiiinins |oeneniiiinen e 719,79 |oeeeeenns 719,795 |.......... 719,776 |........... 719,764 | | F 72 IO AN F72 IO A R P 10,773 . 11/16/2026 . |1.A FE ...
Santander Drive Auto Rec Trust Series 22-5
..802918-AC-6 |Class A3 4.490% 11/16/26 ........cevvvvvvvvnnns [eerenn . 05/15/2024 . | Paydoun ... ..688,066 .... 688,066 .... 688,048 |.......... 688,036 |.... ... 688,066 |.. . 11/16/2026 . [1.A FE ....
Santander Drive Auto Rec Trust Series
..802918-AC-6 |Class A3 4.490% 11/16/26 ........cevvvvvvvvnnns [eerenn . 06/15/2024 . | Paydoun ... v 640,335 640,335 640,318 |...........640,307 |.... ....640,33% |.. . 11/16/2026 . [1.A FE ....
..845743-BP-7 | Southwestern Public Serv ~ 3.300% 06/15/24 .. 06/15/2024 . (Maturity . .. 4,300,000 ..4,300,000 .. 4,451,145 |. .4,300,000 |.. .4,300,000 . 06/15/2024 . [1.G FE ....
MGIC Investmen
..857477-BE-2 |State Street Corp 2.354% 11/01/25 ........... [....... . 04/26/2024 . | Corporation .........eeeees |ooveeviiinininnnnnns Joeeennns 981,182 |[........ 1,000,000 |........... 976,740 |oooeeeiiiiiiiiins o 2,629 [ 2,629 | e 979,369 [..evvveiviinnnnn foninnnne 1,813 [.......... 1,813 [oeeeneeee 11,443 |. 11/01/2025 . [1.F FE ....
MGIC Investment
..85855C-AA-8 | STELLANTIS FIN US INC  1.711% 01/29/27 ..... |....... . 04/26/2024 . | Corporation ........eeeeees |ooeevevninnninnnnnns Joeeennns 631,182 |[.......... 700,000 |........... 635,985 [...evveiniiiiiiiiinn oo e 2,184 | [ 2,188 i 638,169 |.....cooeeeeeees |eeeens (6,986) [........ (6,986) [...ovvvnnnnee 2,804 . 01/29/2027 . |2.A FE
T-Mobile Usa Inc SR GLBL NT 26  2.250% MGIC Investment
.87264A-BR-5 |02/15/26 ..coooeiiiiiei [ . 04/26/2024 . | Corporation ........eeeeees |oovevvriinniinnnnnns Joeeennns 386,184 |.......... 410,000 |........... 388,266 |.....ooooveiiiiiiins oo e 2,403 [ 2,408 | e 390,668 |....cooeeiiiiies |oeeeenns (4,484) |......... (4,484) |............. 6,432 |. 02/15/2026 . |2.B FE
TESLA AUTO LEASE TRUST 2024-A Auto leases MGIC Investment
..88166V-AB-2 |5.370% 06/22/26 ........ccooeeviiieiiiininnn [ . 04/26/2024 . | Corporation ........eeeeees |oevevvvninnninnnnnns Joeeennns 349,141 | 350,000 |........... 349,968 [......vvvvvrninninnn oo e [T R R [T R RN 349,970 [oevvvvvvviiinnnn foninnnnns [£:72) 1 A (€72 ) 1 2,246 |. 06/22/2026 . |1.A FE .
Toyota Auto Receivables Owners Series 21-D
..89238J-AC-9 |Class A3 0.710% 04/15/26 .........eevvmmuennnnn [ereeenn . 04/15/2024 . |Paydoun ......coooeeiiiiiins e e 19,572 |oeeeeeeens 19,572 |l 19,572 |l JICTEY /7 FOUUUR AP (SRR SRR R R LR O Y R N 46 |. 04/15/2026 . |1.A FE .
Toyota Auto Receivables Owners Series 21-D MGIC Investment
..89238J-AC-9 |Class A3 0.710% 04/15/26 .........eevvmuuunnnnn [eeeeenn . 04/26/2024 . | Corporation .........eeeees |oevevevninnninnnnnns Joeeennns 198,944 |........... 203,975 |........... 203,971 |........... 203,974 [oeeeniiiiiiis oo e e e e 203,974 |oeeeveiiiiiiinnn fonnnne (5,030) |........ (5,080) |.eeeeeeeeeeens 527 |. 04/15/2026 . [1.A FE .
UBS Commercial Mtg Trust Series 18-C10 Class Redempt ion 100.0000
..00276F-AU-8 |ASB  4.213% 05/15/51 ..eevvvvviiiiiiiiiiiiiiiiiees oo L 04/01/2024 . | .evvvriiiiiiiiniiiiiiiiniinins e e 15,975 |oeeeeeenns 15,975 |........... 18,315 |............ 16,989 |.ooovvviiiiiiins feveenes (1,014) feoveeiiiiiiiiin oo (1,014) [euveeiiiiiiiiins oo LR 74 T U O AR RN 224 |. 05/15/2051 . |1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redempt ion 100.0000
..00276F-AU-8 |ASB  4.213% 05/15/51 ..ceevvvviiiiiiiiiiiiiiiieees [ VYR V072 R K R 17,585 |............ 17,585 |............ 20,162 |t 18,701 [oveeeiiiiiiiins oo (1,116) [erveeeeeiiiiinnn oo (1,116) [erveeeiiiiiiiinn oo 17,585 |vveviiiiiiiiins [ o 309 |. 05/15/2051 . [1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redempt ion 100.0000
..00276F-AU-8 |ASB  4.213% 05/15/51 ..eeevvvviiiiiiiiiiiiiiiieees [ eeeenn . 06/01/2024 . | .evvvviiiniininiiniiiiiniiiins e | 16,127 |......eee 16,127 |oeeeeeenes 18,490 |............ 17,151 [ s [QIVZZ3 1 PO N (QIVZZ N FU N 16,127 oveeviiiiiiiiins [ o 340 |. 05/15/2051 . [1.A ........
MGIC Investment
..91324P-DN-9 | Unitedheal th Group Inc ~ 3.700% 12/15/25 .... |....... . 04/26/2024 . | Corporation ........eeeeees |oevevvvninnninnnnnns Joeeennns 170,454 |.......... 175,000 |........... 195,815 |........... LK T R (1,438) |eveeeeiiiiiiies v (1,438) |eeeeeeiiiiiiies v 182,498 |ooooeeiiiiiiiies v (12,044) |....... (12,044) |............. 2,356 |. 12/15/2025 . |1.F FE .
Verizon Communications SR GLBL NT 27  4.125% MGIC Investment
.. 92343V-DY=7 | 03/16/27 .covvvviiiiiiiiiiiiiiiiiiiiiiiceieeieeeeeens [ . 04/26/2024 . | Corporation .........eeeees |ooveeviiinininnnnnns Joeeennns 634,373 |........... 655,000 |........... 637,911 | | e L7 O L7 P 638,465 |.....oooeiiiiies | (4,001) |........ (4,001) |...ooeeenns 3,002 |. 03/16/2027 . |2.A FE
Volkswagen Group America SR GLBL 144A 26 MGIC Investment
..928668-BB-7 |3.200% 09/26/26 .........ccooeiiiiiiiiiiiieniins [ . 04/26/2024 . | Corporation ........eeeeees |oevevvvninnninnnnnns Joeeennns 633,407 |.......... 670,000 |........... 636,507 |.ooooeeiiiiiiiiiiins o e 1,809 [oovveiiiiiiiiins forennenns 1,809 [oevveeiiiiiiiens fervininnns 637,816 |.oooveeriiiiiies foveeees (4,408) |........ (4,408) |............ 12,507 |. 09/26/2026 . [1.G FE ....
MGIC Investment
..928668-BU-5 |Volkswagen Group America  5.800% 09/12/25 .. |....... . 04/26/2024 . | Corporation ........eeeeees |oeveveininnnnnnnnnns Joeeinnns 350,002 [oveeeeennns 350,000 |........... 349,430 |........... LY FO N M4 | M4 | 349,586 [.....evvvreninnn fonnnnnnnnne L3 [ IO 416 [oeeeennneee 12,631 |. 09/12/2025 . [1.G FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..9203K-AH-1 |Class XA 1.022% 11/15/47 ....eevvverrrnnnnnnnnn [ eeeenn . 04/01/2024 . |Paydoun ......oooeeveiiiiins |oviiiiiiiiiiiis o e e, 2,229 [ LA (SR R [T S R (114) [ oo e i e o, 106 |. 11/15/2047 . |1.C FE ...
WF RBS Commercial Mtg Trust Series 2014 C24
..9203K-AH-1 |Class XA 1.022% 11/15/47 ....evvvverrinnnnnnnnn [ eeeenn . 05/01/2024 . |Paydoun ......ooooveviiinins |ovniiiiiiiiiiins o e e 253,083 [......ee..e. 12,943 [ oo [QPAZE) ) R RO (12,943) |ooooeeiiiiiiiies o s e e o 14,740 |. 11/15/2047 . [1.C FE .
WF RBS Commercial Mtg Trust Series 2014 C24
..9203K-AH-1 |Class XA 1.022% 11/15/47 .....evvvvnnnnnnnnnnnn [oenenn . 06/01/2024 . |Paydown .......ooeeeeeeeeees |ooveeiiiiiiiiiiiinns Joeeeiiiiiiiiiss Joveeeiiiiiiiiiiien: Joeeeeieens 58,028 |............. 2,968 | feeeeens (2,968) |..ooeeeeiiiiinns fovennnes (2,968) |.oooeeeeeeeieees oveeiiiiiiiiiiiiiies fovveveniininnnne fovviiiiiiiiiiins o o 4,155 |. 11/15/2047 . |1.C FE .
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Wells Fargo Card Issuance Trus — 4.940% MGIC Investment
..929700-AA-3 [02/15/29 ...eevvveniiiiiiiiieiiiieeeiies | s . 04/26/2024 . | Corporation ......cceeevees Jovvvvnnninniinnnnns Jovnnnn 1,064,835 |........ 1,075,000 |........ 1,074,708 [oiiviiiiiiiiienn oo e i 7/ R E a7 FR FN 1,075,000 [...cccvvvneneees foeeens (10,165) |....... (10, 165) . 02/15/2029 . |[1.A FE ....
Wells Fargo Bank SR NT 4.811%26  4.811% MGIC Investment
..94988J-6H-5 [01/15/26 ...eevvivviiiiniiiiiiiiiiininiiinineeeenn | s . 04/26/2024 . | Corporation ......cceevveee Jovvvvnnnneiinnnnnns forenn.... 989,083 [o....... 1,000,000 996,020 |.... . (7,219) |........ (7,279) . 01/15/2026 . |1.D FE ....
Wells Fargo Commercial Mortgag
..94989H-AZ-3 [NXS1 Class XA  1.166% 05/15/48 .........cceeee | uunnnns . 04/01/2024 . |Paydonn ....covunveviiiinnn Jevvninnneeiiiiinns fovviniiiiiiiins o [, 6,062 |ooevvvnniiinnns (0T U (0] 1 PO R [70<) ) U AU RN R R R 281 |. 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 [NXS1 Class XA  1.166% 05/15/48 .........cceeee | uunnnns . 05/01/2024 . |Paydonn ....couunvvvriiinnns Jevvniinininiiiiinns foveinieniiiiins o [ 6,416 |...oevninnnne L3 R R (L) F {72 N O N R AR 366 |. 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 [NXS1 Class XA  1.166% 05/15/48 .........ccceee | uunnnns . 06/01/2024 . |Paydonn ....oevvnvvirinnnnn fovvnniniiniiiiins Jovviiniiiiiiiiinns o foen 135,538 |....cevvnnns LT 7T PO I (15,726) [cvveneiviiinnnns fonnnns (R ET2ZLC) 1 PO AR R R SRR RN 9,378 |. 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.032% 07/15/48 ......ccevvvvnnes | uunnnns . 04/01/2024 . |Paydomn .....ovvvvviiinnnns Joevnnnniniiiiiinns foreeneiiiiiins o e 13,601 [oeeiennes [T I R R (K752 D PR R, {572 DN R R N N R AR 615 |. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.032% 07/15/48 ......ceevvvnnnes | unnnns . 05/01/2024 . |Paydoun .....euvvvviiinnnns Joevnninnnniiiiiinns fovennniiiiiiis o s 14,478 |oooveennnnnn T2 T FOR RN [TV P TN (R T2 P FOR R RN NN RN R 811 |. 07/15/2048 . |[1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA  2.032% 07/15/48 ......coevvvvnnes | unnnns . 06/01/2024 . |Paydomn ....cvvvnvvvvrinnnns Joevvnnnieiiiiiiinns foveenniiiiiiis oo s 13,878 [ooeeriienns TSI X I O R (3,593) [-oovvvvvnininns foeeennnnn [T ) R O ) AN 941 |. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.850% 08/15/49 ....eevvviviiiiiiiiiiiiiiiiiiiiinn | s . 04/01/2024 . |Paydomn .....ovvvvviiinnnns Joevnnnniniiiiiinns foreeneiiiiiins o e 13,282 |ovvvennnnnnns 3,275 [ooveiiiiiiiiinns forneenens (3,275) |vevenniiiiinnn Jevnennnns (<1845 P FOR U RN R R RPN 576 |. 08/15/2049 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.850% 08/15/49 .....evvviviiiniiiiiiiiiiiiniiiiinn | s . 05/01/2024 . |Paydoun .....evenvvviiiinnns Joevnninniniiiiiinns forienneiiiiis o e 14172 | T O AR (3,498) [.eovvvvininieen oeeeinnnn L T R O R RN 763 |. 08/15/2049 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.850% 08/15/49 .....evvviviiiniiiiiiiiiiiiniiiiinn | s . 06/01/2024 . |Paydomn ....cvvvnvrvieiinnns Joevvnnnieiiiiiiinns foeeinniiiiiiins oo s 13,391 | [P 12 O R [R<1R(02) 1 PR R, {7023 N MR R N N R AR 871 |. 08/15/2049 . |[1.A FE ....
MGIC Investment
..95000U-2K-8 |[Wells Fargo & Company  2.164% 02/11/26 ..... |....... . 04/26/2024 . | Corporation .......ccevvves fovvevnnnnnniinnnnns Jovnnnnnns 951,529 |.......... 980,000 |........... 993,829 |........... 657,156 |vvvvveiiiiiinn Joeennnnn (1LA7) o s (1,97) [eiiiiiiiiiies o 975,167 |eevvveiiiieienn ovvenne (23,638) |....... (23,638) |....cevvnnns 11,451 |. 02/11/2026 . |[1.E FE ....
MGIC Investment
..95000U-2T-9 [Wells Fargo & Company  0.805% 05/19/25 ..... |....... . 04/26/2024 . | Corporation .......ceeveees foovvvnnnninniinnnnns Jovnennnns 398,580 |[.......... 400,000 |.......... 400,000 |.......... 00000 O O O R A 400,000 |oveenrirriiinnnn Jovnnnnns (1,420) |........ (1,420) |oeevvnnnnnnns 1,404 |. 05/19/2025 . [2.A FE
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA 1.109% 03/15/47 .......ooevees | uunnnns DYV V(02 I T O O O O O O O R R R R 6,324 |. 03/15/2047 . |1.A FE .
Zimmer Biomet Holdings Inc  1.450% 11/22/24 MGIC Investment
2 98956P-AU-6 [ ..evrnnneeiiiiiiie s | s . 04/26/2024 . | Corporation .......cceevees |ovvvvnnininniinnnnns Jovnennnns 341,519 |..eeeenns 350,000 |....ceennns 350,000 |eevunnnnns R 1 O Y Y (SRR R R 350,000 |..oovvviiiiiinn [oerennns (8,481) |........ (8,481) [cevnnnnne 2,171 | 11/22/2024 . |2.B FE
CANADIAN IMPERIAL BANK SR COCO 25  3.945% MGIC Investment
. 13607H-6M-9 [ 08/04/25 ..eevviiiiiiiiiiiiiii A.... . 04/26/2024 . | Corporation .......ceevvves fovvvvnnnninniinnnnns Jovunnnnns 316,412 |........... 323,000 |........... [T/ 25 N R R 4 (N R R 4 () MO FR, 318,549 [ooiiiiiiiiinnns foeennns (2,137) |........ (2,137) |eevvnnnns 2,902 . 08/04/2025 . [1.F FE ..
..00185A-AF-1 [AON GLOBAL LTD  3.500% 06/14/24 .............. D..... . 06/14/2024 . |Maturity .....coovviiveeee Joommniiieeeeenees e 12,000,000 |....... 12,000,000 |....... 12,010,685 |....... 11,990,779 [oeeeeeieeiiiies oo 9,221 [ o922 [ s 12,000,000 [.ooeeemmeiieee oo oo e 210,000 |. 06/14/2024 . |2.A FE
Allegro CLO Ltd Series 18-1A Class A 6.690%
..01750C-AA-1 [06/13/31 .eeeeeieeieiie e eeeeeeieeeeeeeee | Deni . 04/15/2024 . |Paydomn ...ccevueeeeeeennnnn foeemmnieeeeeennies s 680,560 |.......... 680,560 |.......... 681,104 |........... 702,377 eveeeeeeeeeenen oo (21,817) | e (21,817) | Jeeees 680,560 [vuueeeeeennns ferneeeeeenniiee e [ 23,107 |. 06/13/2031 . |1.A FE .
Allegro CLO Ltd Series 18-1A Class A 6.690%
..01750C-AA-1 [06/13/31 .eeeeiieeieiieeeeeeeeeeeeeeenneeeeeeene | Deni . 06/25/2024 . |Paydown ... 5,479,146 |........ 5,479,146 |........ 5,483,529 |........5,654,793 |...ccovvieereee |oeeeen (175,646) |oeeevnenneeeeen |oeeenn (175,646) |oeeeenieeeeeen Joveennn 5,479,146 |.. . 06/13/2031 . |1.A FE ....
Apid 2013-12A A Series 13-12A Class AR
..03764D-AH-4 [6.670% 04/15/31 ...oeeeeieiiieeeeeee e D..... . 04/15/2024 . |Paydomn ...ceeveeeeeeeennnnn foeemnnieeeeeennes s 772,140 |........... 772,140 |.oooeeeen. 771,986 |eevnnnnnes 772,098 |oeeeenieeieeenn e ;7 IO FOUPN [:72 PO TR, 772,140 . 04/15/2031 . |1.A FE ....
AUST & NZ BANKING GRP NY FR 5%031826 MGIC Investment
..05253J-B2-6 |03/18/26 ... . |- 04/26/2024 . | Corporation . .. 248,428 250,000 250,000 |.... .250,000 |.. . 03/18/2026 . |1.D FE ....
Babson CLO L
..056162-AN-0 [ 01/20/31 .eeeeieeeieie e D..... . 04/22/2024 . |Paydonn ...ccevueeeeeeennnnn Jeeemniieeeeenies e 1,316,975 |........ 1,316,975 |........ 1,311,246 |........ 1,315,984 |oooeeiiiiiiis o 1+ I PR IR (1 O IEPRT 1,316,975 . 01/20/2031 . |1.A FE ....
Babson CLO Ltd Series 15-2A Class AR
..06759F-AB-2 [ 10/20/30 ...euereeeennnaeeeeenniieeeeeennneeeeeeene | Denii . 04/22/2024 . |Paydown ... .. 376,957 376,957 377,769 |...........377,051 .376,957 |.. . 10/20/2030 . |1.A FE ....
Babson CLO e
..06759M-AG-6 |7.188% 07/23/30 D..... . 04/23/2024 . |Paydonn ...ccevueeeeeeennnnn feeenniieeeeeeies e 5,640,000 |........ 5,640,000 |........ 5,640,000 |........ 5,640,000 |eeeeieeeemnnnn Joneeeeeeennes Jenieeeeeenees e e e 5,640,000 |eeveeiieeennns Jeemeniereeennns e e 207,162 |. 07/23/2030 . |1.A FE ....
CIFC Funding Ltd Series 15-1A Class ARR
.. 12548M-BF-1 [6.696% 01/22/31 ..oeeeeieeiiiieeeeeeeee e D..... . 04/22/2024 . |Paydonn ...coevueeeeeeennnnn foeennneeeecennes s 193,178 |........... 193,178 |oeeeennnens 193,603 |....ceennnn 193,299 [o.ooveeiiiiiees o (V1)) T R (V1)) R R 193,178 |oveeeeeeeenis eeeeeeeeeeeenes Joeeeeeeenes e 6,579 |. 01/22/2031 . |1.A FE ....
Carlyle Global Market Strategi Series 13-4A
..14310K-AS-0 [Class A1RR  6.590% 01/15/31 .....ccovvueeeeeen | D . 04/15/2024 . |Paydonn ...ceevueeeeeennnnn Joeeemnieeeeennies e 2,010,300 |........ 2,010,300 |........ 2,010,300 |........ 2,010,300 |eveuereremnnnn ormmeeeeeennes Jereeeeeeeeeees o e s 2,010,300 |eeveuuiieeeennn Jeerreniineeeeees Jeerrieeeeeines s 67,239 |. 01/15/2031 . |1.A FE .
Goldentree Loan Opportunities Series 15-11A
..38137H-BU-1 [Class AR2  6.659% 01/18/31 ........ccoeeeeeennnn |D.nnns . 04/18/2024 . |Paydomn ...cevvuuiererennnnn foorennninnneeennnns Joennns 2,661,062 |........ 2,661,062 |........ 2,643,765 |........ 2,657,708 |..ocvvrnianiaee foreeennnns 3,359 [iiiiiiiiiiie foeeieennnn 3,359 [ [t 2,661,062 |oevueiiieienns Joorrnnnniieens Joiineeeeenns Jereniaaeaes 90,338 |. 01/18/2031 . [1.A FE .
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STATEMENT AS OF JUNE 30, 2024 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
Goldentree Loan Opportunities Series 15-11A
..38137H-BU-1 |Class AR2  6.659% 01/18/31 U | . 05/16/2024 . |Paydown .................... ..3,705,145 ..3,681,064 |........3,700,471 .3,705,148 |.. 144,972 |. 01/18/2031 . |1.A FE ....
..404280-CS-6 |Hsbc Holdings Plc  0.976% 05/24/25 O ) . 05/24/2024 . | Call 100.0000 ..... .... 200,000 196,998 |.... ....197,684 |.. ...976 |. 05/24/2025 . [1.G FE ....
MP CLO Il Ltd Series 13-1A Class AR 6.836%
..553205-AC-9 | 10/20/30 ...oevviiiiiiiiiiiiiiiiiieeeeee s D..... . 04/22/2024 . |Paydoun .......ooooeeiiiiins | s 1,716,821 |........ 1,716,821 |........ 1,718,005 |........ 1,717,088 |.eevveiiiiiiinn oo [51:) ) S R [51:) ) S R 1,716,821 |ovvvvviiiiiiiins [ fois 60,692 |. 10/20/2030 . |1.A FE ....
Madison Park Funding Ltd Series 15-17A Class
..55818Y-BN-0 |AR2  6.586% 07/21/30 ..coooeveeiiiiiiiiiieens D..... . 04/22/2024 . |Paydoun .......ooooeiiiiiins i | 2,332,719 |........ 2,332,719 |........ 2,332,719 |........ 2,332,719 |ooveiiiiiiiiiins e o fo e e 2,332,719 oveeiiiiiiiiiine foneniiiiiiiis fo e 78,147 |. 07/21/2030 . [1.A FE ....
MGIC Investment
..606822-CA-0 |Mitsubishi UFJ Fin Grp  0.962% 10/11/25 .... [D..... . 04/26/2024 . | Corporation ........eeeeees |ooveveeninnninnnnnns Joeeennns 195,203 |.......... 200,000 |........... 189,890 |.......... 191,671 |oeveeiiiiiiiiins e (-7 S R [S7£ T S KRN L1728 <1V I R R 2,94 |.......... 2,044 ... 1,042 |. 10/11/2025 . [1.G FE ....
MGIC Investment
..632530-AF-1 |NATIONAL AUSTRALIA BK/NY  4.750% 12/10/25 . |C..... . 04/26/2024 . | Corporation ........eeeeees |oovevvriinniinnnnnns Joeeennns 495,131 |.......... 500,000 |........... 497,675 [oevveneeiniiiiiiinnn o s 720 PO L7 PO 497,917 | | (2,786) |........ (2,786) [cevvvvnnnnnen 6,993 |. 12/10/2025 . |1.D FE ....
Sumi tomo Mitsui Tr Bk Ltd FR 5.2%030727 MGIC Investment
..86563V-BP-3 |5.200% 03/07/27 ....cevvvveiiiiiiiiiiiiiiiiiiiiiees D..... . 04/26/2024 . | Corporation .........eeeees |oevevevninnninnnnnns Joeeennns 321,837 |eeeeeinens 325,000 |[........... I cte! T R R R L[ O L[ O R4 T | | (2,878) |........ (2,878) [cevvennnnnnee 2,300 |. 03/07/2027 . [1.F FE ....
MGIC Investment
..86959L-AN-3 | SVENSKA HANDELSBANKEN AB  6.580% 06/15/26 . |D..... . 04/26/2024 . | Corporation ........eeeeees |oevevvininnninnnnnns Joeeennns 253,791 |l 250,000 |........... 250,000 |........... 250,000 |oooeiiiiiiiiiins oo e e fon e 250,000 [ooeeiiiiiiiiiies e 3,791 |oeeennne 3,791 . 06/15/2026 . [1.C FE ....
MGIC Investment
..870195-AA-2 | SWEDBANK AB  6.710% 06/15/26 .... D..... . 04/26/2024 . | Corporation . .. 545,131 537,000 537,000 |...........537,000 |.... .537,000 |.. .8,131 . 06/15/2026 . [1.D FE ....
Symphony CLO Ltd Series 18-19A Class A
..87165Y-AC-7 |6.549% 04/16/31 ..cooovriiiiiiiiiiiiiiis D..... . 04/16/2024 . |Paydoun ......oooeeeeiiiiins i e 138,480 |........... 138,480 |........... 138,480 |........... 138,480 |ovvvvvviiiiiins fevvvvvviiiiiiins o e e e IR U A N . 04/16/2031 . [1.A FE .
Venture Cdo Ltd Series 18-34A Class A
..92332C-AA-7 |6.820% 10/15/31 D..... . 04/15/2024 . | Paydoun ... .. 304,302 ..304,302 ..304,302 )...........304,302 |.... .. . .304,300 |.. P . 10,532 |. 10/15/2031 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 195,101,864 196, 140, 145 202,671,479 166,815,079 (621,653) (621,653) 195,620,660 (519,089) (519,089) 4,196,829 XXX XXX
BNP Paribas New York Branch 5.200% 02/10/25 MGIC Investment
L 05593D-4M-2 [ .eeeeieei e | s . 04/26/2024 . | Corporation .......ceevvees Jovvvvnnnninniinnnnns Jovunnnnns 996,508 |........ 1,000,000 |........ L e O P Y RN 1,000,000 [.evvvvvvvvvnnnn fornnnnnne (3,492) |......... (3,492) [..vvvnnnnnnn 10,689 |. 02/10/2025 . |1.A ........
BNP Paribas New York Branch ~5.290% 02/21/25 MGIC Investment
L. 05593D-40-3 [ .eeeeieee e | s . 04/26/2024 . | Corporation . .. 534,745 536,000 536,000 |.... .536,000 |.. .(1,255) |.........(1,255) . 02/21/2025 . [1.A ........
MGIC Investmen
..22532X-XF-0 | CREDIT AGRICOLE CIB NY ~ 5.930% 08/28/25 .... |....... . 04/26/2024 . | Corporation ........eeevves |oeveeeenieenennnnnns Joeeenens 498,525 |........... 498,000 |........... L N O O (S R RN R 498,000 [oooeeiieiiiiiins Joeeeeeeens 525 |ooooiiiiis 525 |oeiiiiiinns 4,764 |. 08/28/2025 . [1.A ........
MGIC Investment
..25158B-5K-4 [Deutsche Bank NY ~ 5.800% 12/12/24 . U PR . 04/26/2024 . | Corporation . .. 351,370 351,000 351,034 |.... .360,747 |.. . 12/12/2024 . (1.A ........
Banco Santander S.A. New York  2.75 MGIC Investmen
..05966D-60-0 | 11/27/24 .oovvvveeieieiiiiiiiieeiieeeeeeeee C..... . 04/26/2024 . | Corporation ......eeeevvees Jovveeeeeeeeiiieieees |oveeeeens 244,000 |...ooee.... 244,000 |........... 244,000 |........... 244,000 [o.oovveeiiiiins oo o e eeeeiiiiiiiiies foviiiiinn, 244,000 [oooeiiiiiiiins o e evieiiiiees 2,814 |. 11/27/2024 . [1.F FE ....
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 2,625,148 2,629,000 2,629,034 504,972 (225) (225) 2,628,747 (3,599) (3,599) 31,078 XXX XXX
2509999997. Total - Bonds - Part 4 244,528,462 245,263,680 255,549,140 207,237,565 (649,479) (649,479) 246,013,322 (1,744,710)| (1,744,710) 5,832,474 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 244,528,462 245,263,680 255,549,140 207,237,565 (649,479) (649,479) 246,013,322 (1,744,710)| (1,744,710) 5,832,474 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 244,528,462 XXX 255,549, 140 207,237,565 (649,479) (649,479) 246,013,322 (1,744,710)| (1,744,710) 5,832,474 XXX XXX




STATEMENT AS OF JUNE 30, 2024 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

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 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

US Bank .....c.ooeeeeeceiieieiceies Milwaukee, W .oooeieeeeees fo ...0.400 ..o 6,743 [ 2,538 oo 888,163 |........... 2,389,958 |.......... (2,019,812)
Federal Home Loan Bank .......... Chicago, IL .ot fo .0.000 [ A8 | e 570 | LY\ - 566
Northern Trust Company .......... Chicago, IL .ot fo 10,000 [ e o (2,051,934)f.......... 40,000,452 |...ooovoeeeeeeee
Bank of New York Mellon ........ New York, NY ......cccoooveeen. |.... Coor 0000 oo oo e oo e 483,768
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 6,791 2,538 (1,163,201) 42,390,980 (1,535,478)
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 6,791 2,538 (1,163,201) 42,390,980 (1,535,478)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(1,163,201)

42,390,980

(1,535,478)

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds

AVERY DENNISON CORP .... . 06/05/2024 08/15/2024 .... 933,513 |..

BAT Capital Corp - 06/03/2024 . .. 08/15/2024 ...924,955 |..

Centerpoint Energy Inc SR GLBL NT2.5%24 06/13/2024 09/01/2024 .... 499,089 |..

UBS AG STAMFORD CT FR 4.75%080924 06/06/2024 08/09/2024 .... 249,690 |..

Equitable Financial Life SR SEC GLBL 24 06/03/2024 . ... 08/12/2024 ...932,764 |..

Laboratory Corp Of Amer ..........ccceeeerees 06/05/2024 . .... 09/01/2024 .. 258,885 |..

Microchip Technology Inc SR SEC GLBL NT24 . 06/04/2024 . ... 09/01/2024 ...933,345 |..

New York Life Global Fdg FR 3.855%082624 .. 06/18/2024 . .... 08/26/2024 ...922,495 |..

ONEOK INC SR GLBL NT 24 ..... 06/03/2024 . .. 09/01/2024 ...926,942 |..

Pacific Life Short Term [P IR 01/31/2024 01/30/2025 .......... 242,726 |..
...................... LA S o T T PPN [FPTTPPUUt) RO oo V4 sV 2020 08/23/2024 ......oovv |ovvviinniniiiiiiiinniniinnnnn. 980,267 [ 5,761 e (2,069)
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 7,754,671 58,661 (25,045)
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 7,754,671 58,661 (25,045)
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 7,754,671 58,661 (25,045)
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 7,754,671 (25,045)
38142B-50-0 ....... |Go|dman Sachs Financial Square Treasury NS trUMENT .. eu.iiee ittt sttt sttt ettt e et e et e et et e et e e e e e e e e e e e et e e e e e e e e e e e e e eeneeaneeanaeanaaas Covervrennn fevniinnnns 06/04/2024 .oovevns foriiiiiiiiii i S.178 |oveniiiiiiiiiiiins i | 3,336,820 [evuiinniiinnniiiiiiiiniennenn 14,155 | 84,758
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,336,820 84,758
09248U-70-0 ....... BlackRock Liquidity FedFund BlackRock Liquidity Fed FUNA ..........euiiiiiiiiiiiiiiiiii e 06/28/2024 25,763,571 [cuvuniiiiiiiiiiiiiiiiiin s e 78,060
381410-27-3 ....... Goldman Sachs Financial Square FS Govt Inst Fund ..... 06/28/2024 . ..24,015,513 |.. ..232,047
665278-40-4 ....... Nor thern Trust US Government Portfolio 06/28/2024 18,231,952 |.. , .. 116,243
8309999999. Subtotal - All Other Money Market Mutual Funds 68,011,036 247,304 426,350

8609999999 - Total Cash Equivalents

79

, 102,527

320,120

486,063
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