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STATEMENT AS OF SEPTEMBER 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 5,744,300,658 |.........ocveererirriiieins [ 5,744,300,658 |........... 5,734,253,459
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 ComMMON STOCKS .....coviiiiiiiiiciiicicice s [orsree e 460,935,749 |.....ccoovvrinne. 3,462,250 |...cccvvrinnee 457,473,499 | 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 10,735,508 |....ovceeecrirrccceinne oo 10,735,508 |.......ccou... 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 2,871,720 | e, 2,871,720 |.oooei 394,934
5. Cash ($
[T 140,794,609 ) and short-term
investments (§  ............... 111,916,002 ) 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 6,472,098,612 |........c..o...... 3,537,508 |............ 6,468,561,100 |............ 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 50,611,580 |- e 50,611,580 |....ccvvuvnnee. 49,943,291
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 56,829,796 |...oovieeeereirieirieniene oo 56,829,796 |......cocv.... 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 93,232,717 |..
19. Guaranty funds receivable Or 0N dePOSit ...........ccoiiiiiiiiiiieieiieeerieieries [ [ [
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 1,342,579 | 26,323 [ 1,316,256
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 30,417,731 [ 30,417,731 [oiecicccirrces e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvvevieeiies foevreineinnnn 602,068 |.......covevririeeeeiiiiins [ 602,068 |...........cvveveee. 452,728
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 122,900,179 |.oocvviennee. 119,640,374 |.ooovivinne. 3,259,805 |...ccvevinnne. 5,014,743
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 6,951,554,098 |................ 276,148,992 |............ 6,675,405,106 |............ 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) 6,951,554,098 276,148,992 6,675,405, 106 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 108,850,831 |................ 108,850,831 | oo
2502. Prepaid eXPENSES .....ccccvcviiiieieieiete ettt [oereeen e 10,789,543 |.......c....... 10,789,543 | e
2503. LN €XPENSE PremMilM oottt [eserenenseeeneaes 2,975,479 ..o e 2,975,479 |.....ooev. 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)

122,900,179

119,640,374

3,259,805

5,014,743

NOTE

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




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....cccceeee. T47 187,085 ) oottt e 387,177,428 |............... 440,861,484
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES ..........c.cveveueueurueeieiieieteteeeeeeeeeie e seseseae e s s |rese et see 7,267 o 48,136
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 27,878,619 |...ccceeenee 31,025,024
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiiiiieiiereiiiiieeeie ettt sse b nse s b ssnssse s s |ocecees e eeneen 42,832,113 [ 48,538,513
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 3,282,435 | 5,442,635
7.1 Current federal and foreign income taxes (including $ ....c.oovovorreeieecnn on realized capital gains (10Sses)) .............. [orereeennins 13,834,692 ..o
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 24,424 859 |................. 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 9,840,152 |.....cveveenne 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 672,935 | 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 ............cccooiririeeieieiieei e e 2,338,627 |..ccveveveenes 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 5,417,741,273 5,178,228,733
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 6,024,543,995 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) ............... 6,024,543,995 ...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@SSIGNEA FUNAS (SUMPIUS) .....vveveeeececteeeeeeeececteteteeeessacaetetesessssaetesesesssssaesesesessssaesesesessssssssesassssssssesesesesnssaesasasannsssnsesasannsnaedfesessenensees 292,942,864 |.....coovevne. 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 650,861,111 635,780,153
38. Totals (Page 2, Line 28, Col. 3) 6,675,405, 106 6,495,137,852
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) ....ococovooiiiiiiiiiiiiceeeeceeee e [ 5,401,519,001 |............ 5,131,178,458
2502. Liability for pension DENETITS ...ttt sttt ettt s e ettt 737,412 |, 24,930,074
2503.  Accrual for premium FETUNAS .........oiiieiiiii ettt bbbt b s se e s ss s b sesesese s ssssea|eseseteterenene 14,400,000 |.....cocveevenee 21,100,000
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAGE .........ccoviiirieieieiiiiiisieieieieieeee e |eo s 1,084,860 |..ccvvvreennee 1,020,201
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,417,741,273 5,178,228,733
22 TS TSP SRS
2 Y PP PO RO PP PP OTRTI
22201 TS TSRS ST
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 SEPTEMBER 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 823,249,331 ) oo s 846,078,986 |................ 854,113,064 |............ 1,136,664, 171
1.2 Assumed (written $ ..o 30,012 ) oo e 30,040 ..o 59,906 |..cvvveereereenne 72,354
1.3 Ceded (written $ 132,751,021 ) oo ..132,751,021 . 141,842,215 . 202,820,550
1.4 Net (written $ 890,528,322 ) .o 713,358,005 712,330,755 933,915,975
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 147,298,725 ):
2.1 DIFECE ..ttt e (11,454,230) [ (676,495)|....ccerenenne (8,297,117)
2.2 ASSUIMIEA ..oovoeiriie ettt s es e ee s s b8 f b8 s es b8t s bt s es bbbt (160,546)|.......cvvereerennee (77,032)]..cecee (255,030)
2.3 COABM ...ttt o ... 14,086,916 |.. ... 13,014,161 |... ... 15,228,035
..(25,701,692)|.. ..(13,767,688)|... ..(23,780,182)
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 2,217,344 ..o 2,718,053 |.cvevee. 3,259,809
4. Other Underwriting @XPENSES INCUITEA ..........c.cvviririuereieiiesesesesisessesese s sessssesesesssssssesesesssssssssesssssans|eessecesssesenes 163,090, 196 174,300,284 |............... 228,565,041
5. Aggregate write-ins for underwriting dedUCHONS ............cccueveiiieeeeeieiieeeie e ..270,340,544 |.. ..404,771,793 |... ..534,067,185
6. Total underwriting deductions (Lines 2 through 5) 409,946,392 568,022,442 742,111,853
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 303,411,613 |..ooeenee. 144,308,313 |............... 191,804,122
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 151,970,837 |..ccoveneeee. 139,203,574 |............... 183,018,891
10. Net realized capital gains (losses) less capital gains tax of $ ................. (2,411,208) .......cocene.... (9,070,734) (6,740,102) (14,262,269)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieiereieriinesisisieieteiereee s tesesee s seseses s |oeseseseenenens 142,900,103 |................ 132,463,472 |................ 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 (857,569) ) ... oo 357,569 |.ovierieine 189,745 | 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 357,569 189,745 174,880
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......c.cciiuiioicceeeeeeeeeeceete et es s et 446,669,285 |................ 276,961,530 |...covvennee. 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) .......coueveiiiiicieieiiieeieieie e s 446,669,285 |................ 276,961,530 |................ 360,735,624
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 101,224,818 73,031,779 91,580,403
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 345,444 467 203,929,751 269,155,221
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) ........ccceurueiririririsieieieresetsesesssseseeseseesssessssesesesesesesssessssesesesesesesssssssseseseseses [orrereseseneneas 345,444 467 |................ 203,929,751 |.ccovevnnee 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 (4,474)
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 2,002,680 11,970,291 30,018,993
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 15,080,958 (65,963,897) (285,337,472)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 650,861,111 855,153,728 635,780,153
DETAILS OF WRITE-INS
0501. Contingency reserve contribution per Wisconsin Administrative Code Section Insurance
R0 T OO U USRS STTUUPSTTPUURRRTTS USRI 404,401,514 |......cco... 404,771,793 | 534,067,185
0502. 120 month release of statutory contingency reServe .........ocoooooiiieccieeeeeeccceeeeeeeee e o (134,060,970 [ oo
(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) 270,340,544 404,771,793 534,067,185
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 2,002,680 |....ccocve..... 11,970,291 | 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) 2,002,680 11,970,291 30,018,993




STATEMENT AS OF SEPTEMBER 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 ........c...curiueiiiciiciicieie ettt [eesssinessnead 680,398,469 |................ 685,878,391 |.....ccoenven 903,548,252
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 166,589,367 |................ 157,828,049 |................ 208,901,035
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 357,569 189,745 174,880
4. TOtal (LINES 110 B) ..ottt 847,345,405 843,896, 185 1,112,624, 167
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 19,358,716 |...ccovv...... 11,470,697 | 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 172,840,766 |................ 184,710,057 |......cceecne 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$ ... (872,885) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 79,918,389 109,794,390 132,356,996
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 272,117,871 305,975,144 389, 148,608
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 575,227,534 537,921,041 723,475,559
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 511,611,835 414,094,467 565,584,572
12.2 Stocks ..............
12.3 Mortgage loans ....
12,4 REAI €STALE ... [ ere 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 iNnvestments ..............ccccoeees |oeveeeeeiennnnens 13,848 | (1,900) .. 1,266
12.7 MiISCEIlAaNEOUS PrOCEEAS .......eiiueiiiiiiiieitieitie ittt ettt ettt et sb e bt et e e be e bt e et e nbesaeesaeesaeesbeesbeebeens
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevereeceieeeeeiee et [oevereseiennas 512,180,617 |.ccoveeee. 415,348,488 |................ 569,011,399
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninies [eneenennnanaeaas 700,565,242 |................ 709,539,591 |............... 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 3,031,721 [ 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 appliCAtIONS ..........cciiiiiiiiiiiieie ettt sb e b e bt
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 704,274 515 709,651,243 915,630,626
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 (192,093,898) (294,302,755) (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 (21,857,960) 8,779,434 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) ... (279,347,393) (233,148,827) (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. 103,786,243 |.......cceeeee 10,469,459 |................. 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) 253,179,724 120, 158,605 149,393,481
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 SUBSIAIAry ......cccoivivivirieieeiiieieseeeeeese e [oeeereeneee s 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 SEPTEMBER 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 $ 345,444,467 $ 269,155,221
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
Change in contingency reserve 00 4 5 (270,340,544) (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 $ 615,785,011 § 803,222,406
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 650,861,111  § 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 $ 650,861,111 § 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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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

(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 $ 175,606
2. 12 months or longer $ 11,477,318
b.  The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 months $ 88,623,903
2. 12 months or longer $ 309,948,190
(5) All loan-backed and structured securities in an unrealized loss position were reviewed for potential OTTIs; however, we have the intent and ability to hold
these securities long enough to recover our cost basis. Cash flow analysis and credit research were used to support the conclusion that impairments are not
other-than-temporary. The unrealized losses were primarily caused by an increase in prevailing interest rates.
Dollar Repurchase Agreements and/or Securities Lending Transactions — not applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable
Repurchase Agreements Transactions Accounted for as a Sale — not applicable
Reverse Repurchase Agreements Transactions Accounted for as a Sale — not applicable
Real Estate — no significant changes
Low-Income Housing Tax Credits (“LIHTC”) — not applicable
Restricted Assets — no significant changes
Working Capital Finance Investments — not applicable
Offsetting and Netting of Assets and Liabilities — not applicable
5GI Securities — not applicable
Short Sales — not applicable
Prepayment Penalty and Acceleration Fees — no significant changes
. Reporting Entity’s Share of Cash Pool by Asset Type — not applicable
Joint Ventures, Partnerships and Limited Liability Companies — no significant changes
Investment Income — not applicable
Derivative Instruments — not applicable
Income Taxes — no significant changes
Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
B.  For the nine months ended September 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.
Transactions with a related party who is not reported on Schedule Y — not applicable

No significant changes

No significant changes

Guarantees and Undertakings — not applicable

No significant changes

Upstream Intermediate Company — not applicable

Investments in SCA Exceeding 10% of Admitted Assets — not applicable

Investment in Impaired SCA — not applicable

Investment in Foreign Insurance Subsidiary — not applicable

Investment in Downstream Non-insurance Holding Company — not applicable

All SCA Investments — no significant changes

Investment in Insurance SCAs — no significant changes

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

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 September 30, 2024, we have determined our estimated maximum borrowing capacity to be $2,288,086,368 which represents the value of
eligible collateral. We had no borrowings outstanding with the FHLB as of September 30, 2024 or December 31, 2023.

(2) FHLB Capital Stock
a.  Aggregate Totals

ROSOZEZCARSTEZOT D

CzLrATTEOMEIUN

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 $ 2,288,086,368 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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

13.

14.

15.
16.
17.
18.
19.

A.

B.-

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
9/30/2024 12/31/2023 9/30/2024 12/31/2023
a. Service cost $ — 3 — 3 1,251,288  $ 1,496,553
b. Interest cost 9,741,234 13,787,129 1,125,454 1,632,963
c. Expected return on plan assets (10,932,346) (13,517,091) (7,480,710) (8,234,545)
d. Transition asset or obligation — — — —
e. Gains and losses 1,594,114 2,220,196 (1,210,267) (249,237)
f. Prior service cost or credit 258,975 345,300 1,359,867 1,861,117
g. Gain or loss recognized due to a settlement or curtailment — 9,853,227 — —
h. Total net periodic benefit cost $ 661,977 $ 12,688,761  § (4,954,368) $ (3,493,149)

(5) - (18) No significant changes
1. No significant changes

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.
B.
C.

G.

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 nine months ended September 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 generally are based on an insurer's book of risk in force, and calculated from tables of factors with several risk dimensions,
reduced for credit given for risk ceded under reinsurance agreements). Based on our interpretation of the PMIERs, as of September 30, 2024, our Available
Assets are in excess of our Minimum Required Assets; and we are in compliance with the PMIERSs 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, as the “Financial Requirements.” While they vary among jurisdictions, the most
common State Capital Requirements allow for a maximum risk-to-capital ratio of 25 to 1. A risk-to-capital ratio will increase if (i) the percentage decrease in
capital exceeds the percentage decrease in insured risk, or (ii) the percentage increase in capital is less than the percentage increase in insured risk. Wisconsin
does not regulate capital by using a risk-to-capital measure but instead requires a minimum policyholder position (“MPP”). The “policyholder position” of a
mortgage insurer is its net worth or surplus, and its contingency reserve.

At September 30, 2024, our risk-to-capital ratio was 9.6 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements, and our
policyholder position was $3.9 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 PMIERSs, we may terminate the reinsurance transactions without penalty.

- M. No significant changes

Liabilities, Contingencies and Assessments

A.
G.

- F. Not applicable

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.

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

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 $ — § 648,650 § — 8 — 8 648,650
Cash equivalents - Money market
mutual funds 139,594,995 — — — 139,594,995
Real estate acquired through claim
settlement — — 2,871,720 — 2,871,720
Total assets at fair value $ 139,594,995 § 648,650 $ 2,871,720 $ — 3 143,115,365
b. Liabilities at fair value $ — 3 — 8 — 8 — 8 —
Total liabilities at fair value $ — 8 — 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 07/01/2024 into Level 3 Level3  NetIncome  Surplus Purchases Issuances Sales Settlements  09/30/2024
a. Assets
Real estate acquired
through claim
settlement $ 1,903,720 $ — $ — $ (280,748) $ — $ 1,433932 § — $ (185,184) $ — § 2,871,720
Total Assets $ 1,903,720 $ — $ — $ (280,748) $ — $ 1,433,932 § — § (185,184) $ — § 2,871,720
b. Liabilities $ — — 3 — $ — 8 — — — 8 — 8 — —
Total Liabilities $ — 8 — 3 — — 8 — 3 — $ — — — —
(3) Policy on Transfers Into and Out of Level 3
At the end of each reporting period, we evaluate whether or not any event has occurred, or circumstances have changed that would cause a security to be
transferred into or out of Level 3. During the period ended September 30, 2024, there were no transfers into or out of Level 3.
(4) Inputs and Techniques Used for Level 2 and 3 Fair Values

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

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

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

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

B.  Other Fair Value Disclosures — not applicable

C. Aggregate Fair Value for All Financial Instruments
The following tables set forth the aggregate fair values, admitted asset values and level of fair value amounts for financial instruments held as of September 30,
2024 and December 31, 2023:

Not Practicable
Aggregate Fair  Admitted Asset Net Asset (Carrying
September 30, 2024 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,568,244,886 $ 5,744,300,658 $ 918,241,672 $ 4,650,003,214 $ — 3 — 3 —
Common stocks 1,109,000 1,109,000 — 1,109,000 — — —
Short-term investments 112,146,325 111,916,002 39,706,839 72,439,486 — — —
Cash equivalents 140,794,595 140,794,609 139,594,995 1,199,600 — — —
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 — — —

6.3



21.

22.

23.

24.
25.

26.
217.
28.
29.
30.
31.
32.
33.
34.
35.
36.

STATEMENT AS OF SEPTEMBER 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 and September 2024, we exercised our optional call feature to terminate the reinsurance agreement with Home Re 2020-1, Ltd. and Home Re 2018-1,

Ltd., respectively. In connection with the terminations, the insurance linked notes issued by Home Re 2020-1, Ltd. and Home Re 2018-1, Ltd. were redeemed in

full. As of September 30, 2024, we have five ILS contracts outstanding as a Ceding Issuer, with aggregate maximum proceeds of $924.8 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 November 7, 2024.

ammoawy

In October 2024, the following subsequent events occurred:

. We paid a $400 million extraordinary dividend to Investment.

. We have elected to terminate our 2021 quota share reinsurance ("QSR") transaction effective December 31, 2024, and we expect to incur an early termination fee
in the fourth quarter of approximately $8 million.

. We have agreed upon terms of a 40% QSR transaction with a group of unaffiliated reinsurers covering most of our NIW in 2025 and 2026.

Reinsurance
We utilize 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:

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 September 30, 2024, $33 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 $257 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $182 million of favorable prior year development from December 31, 2023 to September 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 SEPTEMBER 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 SEPTEMBER 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending 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? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ... R
Preferred Stock ...
Common Stock ....

.393,450,015
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

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

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

459,826,749

LOLHLe e

Yes[ 1 No[X]
] No[ 1 NALX]
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STATEMENT AS OF SEPTEMBER 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? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

The Northern Trust COMPaNY .......ccorririiiruririnereceeee e 50 South Lasalle St, Chicago, IL 60603 .........cccocooiiiiiirirrneeene

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.
If yes, give full information relating thereto:

Yes [

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

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

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

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

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

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

Yes [ X ]

Yes [ X ]

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

table below.

]

No [ ]

No [ X ]

No[ ]

No[ ]

1 2 3 4

Central Registration

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

5

Investment
Management
Agreement
(IMA) Filed

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

549300YHP12TEZNLCX41 .......
CF5M58QA35CFPUX70H17 .

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

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

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? .........uiiiiiiiiiii ittt bbbttt bbbttt b ettt ab b b nne e

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

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

7.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No[ ]

No [ X ]

No [ X ]

No [ X ]



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

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

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 8,840,794 |............... 9,135,978 |..ooie 350,387 oo 262,024 |............ 3,087,447 |............... 5,782,126
2. Alaska .....cccocoveeveeeee . AK e Lo oo 2,647,162 |............... 2,736,492 | 129,387 oo o 657,179 |.oeeee 533,074
3. Arizona .....ccoeeeecii. AZ | [ IS 19,024,030 |............. 18,698,999 |.......cocoee. 162,028 |.......cooeeree 44,720 | 4,730,963 |............... 4,012,309
4. Arkansas ... . AR s Lo e 3,491,897 |...cooonve. 3,443,455 |........... 204,246 |.................. 115,253 [ 1,145,039 |........... 2,465,676
5. California .......cccceceeece.. CA | [ I 66,418,265 |.............. 63,466,837 |............... 1,846,957 | 257,929 |............. 35,474,487 |.............. 17,376,099
6. Colorado ....... L. ....14,315,984 |. .14,887,415 |.. ..154,605 |.. 111,536 |.. ..3,104,208 |.. .. 3,117,493
7. Connecticut ........ccc..... CT e Lo forriis 11,062,817 |....coeec 11,307,899 |.....cocve... 411,166 [ 987,958 |............... 5,824,848 |............. 7,714,655
8. Delaware ............cc.ec.... DE |eeeiis Lo e 4,197,429 |.............. 4,135,634 o4 37,138 | 2,339,513 |.............. 3,716,433
9. District of Columbia .....DC |-......... Lo e 2,867,036 |....co........ 2,723,516 |ooooicee 74,850 | 162,518 |............... 1,854,629 |.............. 2,993,851
10.  Florida .....ccocovevviiens FL [ Lo forred 60,344,079 |............. 60,990,508 |....cccccovencee 732,086 |.oceceenne 1,598,712 | 32,351,609 |............ 55,884,918
11.  Georgia . .. GA L. 28,015,961 |.. 29,831,811 |.. ..463,170 |.. ..265,124 |.. 12,035,737 |.. .19,333,642
12.  Hawaii ... LLHE Lo e 3,596,771 [ 3,165,918 | 307,321 | 517,253 |.coeraee 4,304,923 |...cocoe.. 4,024,509
13. Idaho..... LD [ Lo e 5,012,039 |.............. 5,176,135 | 211,408 ..o (10,025)(............... 2,873,255 | 2,012,762
14, lNOIS ..o | I RO Lo forriis 36,933,356 |.......c..c... 37,207,305 |......c.c.c.... 2,935,576 |.....co.c...... 3,312,279 |.............. 38,844,063 |............. 33,919,091
15. Indiana ......cccccoeeenne IN e [ I 14,620,028 |.............. 14,772,514 | 326,173 | 289,082 |............. 11,691,708 |............. 11,400, 140
16. lowa ...... A L. .10,557,537 |.. 10,416,214 |.. ..674,078 |.. ..657,847 |.. ..5,296,967 |.. .. 4,453,044
17. Kansas .. L KS Lo e 6,209,681 |......co..c 6,488,678 |........cencc.... 108,252 |....covvveee 170,022 |.............. 2,702,556 |............... 2,868,196
18. Kentucky ... CKY e Lo e 6,986,984 |............... 7,295,133 [ 123,048 |....cocve 124,615 |............... 3,946,163 |............... 5,059,184
19.  Louisiana ........c.ccoceeene LA [ Lo e 8,238,345 |............... 8,427,700 |....coveneeene. 829,296 |...ocoeeine 641,273 |.ceveen. 4,779,027 |............... 4,488,028
20. Maine ....ccooeveeiies ME [ooenee. Lo e 3,840,026 |.............. 3,884,840 |...cocoenveee 293,968 |....ccceveneee 107,350 |.....oe... 1,601,806 |.............. 1,805,955
21. Maryland ....... ... MD L. .23,495,923 |.. .23,173,640 |.. .. 1,470,064 |.. ..1,921,781 |.. 11,357,217 |. 19,486,666
22. Massachusetts . L MA | [ I 14,562,265 |.............. 14,073,501 |.coooiice 122,302 oo 213,224 |............... 6,956,065 |.............. 7,951,878
23. Michigan ....... ML e Lo forrin 29,295,507 |..coovnveeee 29,175,811 | 1,976,102 |.............. 1,042,278 |............ 16,609,158 |.............. 17,430,103
24. Minnesota .........cccccune MN [ [ I 22,986,465 |.............. 23,319,874 ..o 889,731 | 566,809 |............. 12,422,588 |.............. 11,735,364
25.  MissisSippi ....ccccceeriene MS | Lo e 6,261,056 |...cccveeve 6,488,027 |....ccovoenee 377,937 | 358,310 |ovevcreaee 2,427,902 |.....ocoee. 4,326,472
26. Missouri .... ...MO | L. .16,275,706 |.. 17,012,357 |.. ..8,008,508 |.. .. 1,269,717
27. Montana .... W MT e Lo e 2,908,883 |.............. 3,046,086 |......c.ococeeeen 5,841 | 38,540 | 2,120,914 ... 1,461,914
28. Nebraska .. .NE | Lo e 6,920,393 |............... 6,905,731 018 |l 3,394,772 |............... 2,418,602
29. Nevada ... NV o Lo e 8,408,387 |............... 8,358,403 |......coocnnee 521,638 |.ooeeinee 466,864 |.............. 4,868,577 |.cocveve 2,402,467
30. New Hampshire .......... NH [ Lo e 4,328,710 |............... 4,256,186 |.cooveeceeenne 270,533 | 24,618 |.ocoene. 1,047,374 |............... 1,536,655
31. New Jersey ...... L. 24,759,113 |.. 24,106,147 |.. .. 1,468,466 |.. .. 1,555,057 |.. 15,627,478 |.. 21,570,582
32. New Mexico ................NM [.......... Lo e 5,358,726 |............... 5,316,231 | 23,232 |ooeeee 229,669 |.............. 1,366,819 |.............. 1,665,699
33. New YorK ....cccoeeveeee. NY [ [ ESUS FT 31,722,328 |............. 32,960,473 |............... 3,724,893 |............... 5,570,569 |.............. 46,409,394 |........... 64,021,538
34. North Carolina ............NC [.......... Lo forriis 27,427,823 |.....c.... 28,865,421 ..o 318,863 |.coveeeen 462,106 |............... 7,879,593 |.............. 11,191,937
35. North Dakota ..............ND  [.......... Lo e 4,674,011 | 4,723,889 | 218,048 |....ccoovve 152,819 |.............. 2,096,413 |..cococveee 1,648,397
36. Ohio ...ccceenee L. .31,461,893 |.. .32,572,706 |.. 1,221,757 |.. ..1,053,710 |.. .18,718,248 |.. 21,971,290
37. Oklahoma.................... OK [.......... Lo oo 4,156,834 |............... 4,011,808 |..cocovveeee 43,397 oo 126,663 |.............. 1,292,180 |.....o..... 1,436,210
38. Oregon ........ccceceeeeeeen. OR [ Lo forriis 15,370,412 |....o..c.. 15,279,602 |...ocveeeeeneee 281,500 .o (1,082)].vvevee 5,338,657 |............... 1,996,517
39. Pennsylvania ............PA |[........ Lo frris 41,664,707 |.............. 41,401,934 |............ 1,444,237 | 855,254 |............. 18,962,433 |............. 23,627,200
40. Rhode lsland ............ Rl |oecene Lo e 2,110,739 | 2,019,690 (8,531)]cvceceenee. 1,329,621 |.............. 1,527,190
41. South Carolina . ...SC L. 12,385,821 |.. .13,384,600 |.. ..5,355,012 |.. .. 8,066,369
42. South Dakota ... .SD | Lo e 2,560,853 |.............. 2,582,974 , 978,926 |.....cccvvee.... 650,832
43. Tennessee ... TN e [ I 10,812,149 |............ 11,488,645 |.................. 183,748 | 84,205 |.cocvevnne 2,926,524 |............. 5,570,783
44, TeXaSs ..occoveeeerereearnns TX s [ I 65,945,184 |............. 64,897,692 |.............. 1,622,997 |.ooovee 856,759 |............. 21,806,785 |............. 20,633,336
45, Utah ..ccoooevveeeeeeee. UT s Lo e 8,129,751 | 7,612,740 | 65,399 | (1,989)].cccvevnee 2,002,865 |.............. 2,129,281
46. L. ..2,088,512 |.. ..2,135,362 |.. ..29,152 |.. ...66,823 |.. 634,584 |. 953,231
47. Virginia ......ccoeveceeveeee . VA s Lo forrin 26,254,607 |............. 26,526,327 |.cooovvee 307,383 | 269,133 oo 6,036,138 |............... 9,877,052
48. Washington ............... WA |..c..... Lo forriis 23,356,060 |............. 22,709,943 |..coovvee 366,143 |.oooveeee 175,831 [ 7,609,688 |............... 2,641,282
49. West Virginia ............. WV |occceeee Lo e 4,608,236 |............... 4,672,798 |.ocvevere 204,335 | 116,352 |..cooeoen. 1,103,058 |.............. 1,615,860
50. Wisconsin ........ccccceceee. Wl [ Lo forriis 18,675,168 |............. 19,512,188 | 175,891 [ 240,204 |.............. 10,285,676 |............... 9,914,966
51. Wyoming L. ..1,903,710 |.. 2,017,747 | 5,844 |. ... (6,145)]..
52.  American Samoa . Nees e [ o e
53. Guam .......cccceeveveeeene.. GU - [ [N ISR 709,273 oo 709,643 v 19 [
54. Puerto Rico ................. PR [......... Lo e 4,449,905 |.............. 4,425 113 | 1,416,517 | 2,389,962
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, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
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...........cccccoovriinies wenee 53 4. Q- Qualified - Qualified or accredited reinSUrer...............c..cccoevuevs eveeenee
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 4



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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0105 ...|MGIC Group ....|39-1486475 .. | .............. |876437 ....... New York Stock Exchange . [MGIC Investment Corporation .............ccc..... 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




PART 1 - LOSS EXPERIENCE

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

Current Year to Date

4

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

21
22
23
24
25

5.1
5.2

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

..846,078,986

11,454,230)|...

(1.4)

-(0.1)

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 846,078,986 (11,454,230) (1.4) (0.1)

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)

13




STATEMENT AS OF SEPTEMBER 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

275,122,722 823,249,331 827,936,270

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)

14
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STATEMENT AS OF SEPTEMBER 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 [oovvveeee 21,130 | 280 [ 21,370 |0l 97,837 295 e [ 98,132 |coiercene (60,583)|...vveecerieeennn 535 (60,048)
2. ..99,407 ...37,072 | ....(56,847)].... ....(56,711)
3. 278,957 135,204 (117,430) (116,759)
4. 192,930 121,794 | (59,841) ... (5,075) [ (64,916)
5. ....448,927 |.... ....471,887 |.... ..256,998 |.. L (177,211)|.... .. (181,675)
6. XXX oo XXX o [t XK o 183 e 133 | XX s i 133,408 158,088 |............ XXX XXX oo
7. 448,927 471,887 238,921 151,485 24,650 415,056 (177,271) (4,404) (181,675)
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. (39.5) 2. (19.2) 3. (38.5)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (28.6)




STATEMENT AS OF SEPTEMBER 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 N/A

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|
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|
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|
2 9 8 5 8 2 0 2 4 5 0 5 0

o
—

0 3

0 3

0 0 3
o 0 3

o
— T E—

16



STATEMENT AS OF SEPTEMBER 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.  State income tax receivable ... [t [ sneens | [rere e nees 328,169
2505. Cash surrender value of split dollar life plan ..o e 284,326 ..o o 284,326 |.coooiei 284,326
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 1,084,860 |...cocvovevnnee 1,020,201
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,084,860 1,020,201

17



STATEMENT AS OF SEPTEMBER 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 ime Of ACQUISHION ..........c.evoviiiceceeeeieee ettt aeaeae e s s s asaesesesensasassesessasasassesessnasansssnnas |eeessssesesesenanas 3,683,889
2.2 Additional investment made after acquisition ... 55,696
3. Current year change in encumbrances
4. Total gain (loss) on disposals 86,150 2,501,295
5. Deduct amounts received on disposals 641,084 3,757,217
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 707,864 140,349
8. Deduct current year's depreciation 383,842 511,789
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 13,607,228 |... 11,514,283
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 13,607,228 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 785,097,506 ...941,056,287
3. Accrual of discount 3,963,195 2,813,349
4. Unrealized valuation increase/(decrease) 6,360,449 ... 10,383,199
5. Total gain (loss) on disposals ..(11,500,810)... ...(20,219,388)
6. Deduct consideration for bonds and stocks disposed of 683,301,694 833,500,329
7. Deduct amortization of premium 23,484,173 .... 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 .... (451,540) .... (2,665,091)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 6,205,236,407 |........... 6,128,553,474
12.  Deduct total nonadmitted amounts 3,462,250 |.....ccoovneeee 3,370,479
13. Statement value at end of current period (Line 11 minus Line 12) 6,201,774 ,157 6,125,182,995
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STATEMENT AS OF SEPTEMBER 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 Bonds and Preferred Stock by NAIC Designation
1

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 4,741,871,143 | 248,217,618 |............... 180,620,215 |..ocveennee (19,060,658)|............ 4,706,280,422 |............ 4,741,871,143 |......... 4,790,407,888 |............ 4,728,499,334
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 1,000,882,412 |.....cccceevuve 87,186,637 |...c.cevvveenne 38,373,336 ..o 16,163,372 |............ 1,019,601,678 |............ 1,000,882,412 |............ 1,065,859,085 |........... 1,024,204,918
R T N (< 3 €= LSOO OO p OO E OO pp U OO OO AU OO SO OO UUT KT SO RPN
. INAIC 4 () cueeeeiieteieteeeteseete et e st et e s et et e s e et et et et et eseeseseeseseeseseesese et es e e e s et eseneeseseeseneeseseesese et esesesensesensesensenenees rebert et et ettt [oretere et et snees oottt [retere e [ree et et [t ees [t
5. NAIC B () ettt ettt n e [er s 1,142,011 [ o [ 7,290 | 1,151,262 | 1,142,011 [ 1,149,301 | 1,169,006
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es
7. Total Bonds 5,743,895,566 335,404,255 218,993,551 (2,889,996) 5,727,033,362 5,743,895,566 5,857,416,274 5,753,873,258
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
NAUC 2 ..ottt ettt ettt et e st e te et et et e b e st e s e st eses e e s eseeses e ee e s e s e s e s e ReateReneeseneeseseeseseesese et ese s esensesenseseneens |ohest et et et et et e ettt ete [tetebe et et ettt e e [ree ettt enees[oaeie e e ettt [oere et [oreree e [
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot
15. Total Bonds and Preferred Stock 5,743,895,566 335,404,255 218,993,551 (2,889,996) 5,727,033,362 5,743,895,566 5,857,416,274 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:
NAIC1T $ o 82,833,299 ; NAIC2 $ .veeevvrnne. 30,282,317 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii



STATEMENT AS OF SEPTEMBER 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 111,916,002 XXX 111,091, 162 357,253 391,152
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 ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 131,186,088 |................ 100,391,465
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 1,179,781 | 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.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 6,904 | (2,866)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 39,836,523 |......ccnvee. 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 24,282 .o 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) ..........cccceruiiiieieeerereeeeeeeeeeieeseeesnas [eeeeeeeeeeeeas 111,916,002 |................ 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) 111,916,002 19,403,994
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,543,707,773 |............ 1,702,714 ,476

3. ACCTUAN OF GISCOUNL .....eeeiereeteeeeei i eaeteeeee e esseeesee e e eseseeeee e esessseeeee 2 eseseseeee e e e seeeeee e eseseeeeee s e seseseees s e sesesesesasansnsesesesasnnananans [oemsnicicaseseannicaas 134,838 oo 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 1,533,555,813 |............ 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 410 [ 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) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 140,794,609 |................ 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) 140,794,609 130,501,277
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 2

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

07/03/2024

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

2320 W Avenue 04
16230 WhiteOak Canyon D
153 Lagrange Street ....
12 Stonehouse Cir ...
886 Charlotte Drive ....
8140 Leaf Cv
23916 Cresta Dr ..

.|Humble

8319 Delta Down Drive

..| Fulshear

Palmdale

Grantville

.| Wimberley ....
... |Newport News ....
.. [ Southhaven

Crestline .

SN Servicing Corporation
. |Fannie Mae
. |Famnie Mae ..
. |Famnie Mae ..
Freddie Mac ...
.......... Freddie Mac ...
. |Famnie Mae ..
Freddie Mac ...

... 08/16/2024 ..
... 03/13/2024 ..
... 03/19/2024 ..
06/19/2024
05/21/2024
... 04/11/2024 ..
06/28/2024

0199999. Acquired by Purchase

1,128,000

1,128,000

0399999 Totals 1,384,622 49,310
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |[Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
8140 Leaf Cv ...... . [ Southhaven . ..09/30/2024 .. [Jeanine Telise Claiborne .. 182,420 P N (22,420)).. ..160,000 .. 25,184 | 17,934
12423 Sheep Creek Phelan ...06/20/2024 .. |Carlo Soto . 984 | e e e e e feeee L L L Lo fiin, 845
394,934 (22,420) 160,000 18,779

0199999. Property Dlsposed

0399999 Totals

182,420

394,934

(22,420)

160,000

185, 184

25,184

18,779




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
....................... U.S. Tax And Loss Bond  0.000% 09/16/34 ......ceeeermmuiseeeereniinaeeennnnnaaeeennnnnneenennnnnsnaeee | seveeeennnnnees |oee...09/16/2024 .....|Bureau of Public Debt .......iiiiiiiieiiiiiiiiiis i iiiiiaaseeeiienasseernennaseennnnnnsaseernnnnnsseenne [reernnnnnssseeenennasseernnnnannees Jrerrnnnanseeeernnnnees 99,000,000 |oovveeiiiiiiinnnnnnnn 39,500,000 |ovveeeiivinnnnnnnneininnnneenne [ 1A s
0109999999. Subtotal - Bonds - U.S. Governments 39,500,000 39,500,000 XXX
64966S-GN-0 ......... |NEW YORK N Y GO TAXABLE BDS FISCA  4.610% 09/01/37 eevuiiieiiinniaieeinnnanrrerennns | covvrnnnnnnnnns | ...... 08/22/2024 ..... |J.P. T AP PP PPP FEPTTT PPN 18,110,000 [..eevvvemiiaaennnnnns 18,110,000 [oevvvnuniieiinnianeeeinniiaeeas 1.CFE ..........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 18,110,000 18,110,000 XXX
13057E-JM-7 ......... California Public Fin Auth Rev  5.447% 06/01/34 ....oeieeeeeeiee e 07/12/2024 ..... Bank Of AMEITCA ..eeeeeeeieeeeeeete e e e e et e e e e e e e e e e e e e e e e e e e e e e ennn e e e e ennnn e e e eennnnns eeernnnaaeeeennnnaeeeennnnnaeeees Joernniae e 3,280,000 [oeeeeeeeeennneeeeens 3,280,000 [.neeeeeenieeeeeeeee e eeeeenaas 1.CFE oot
3137THF-K9-5 ......... FHLMC REMIC SERIES 5453  5.000% 09/25/54 ...09/23/2024 ..... CIT Group
413890-GF-5 . ..|HARRIS CNTY-HOUSTON SPORTS AUT ~ 3.860% 11/15/40 09/05/2024 Morgan Stanley & Co
544587-78-4 . ..|Los Angeles Ca Muni Impt Corpl  2.863% 11/01/41 ..... Wells Fargo .
574205-JB-7 . .[Maryland St Economic Dev Corp TAXABLE BDS 2024 5.018% 11/30/33 Wells Fargo

.|Maryland St Economic Dev Corp TAXABLE BDS

574205-JC-5 ........ 2024 5.068% 11/30/34 .. 08/16/2024 ..... LT U OO RO 11101+ 11 < ) I S 1,000,000 ...
574205-JC-5 .........|Maryland St Economic Dev Corp TAXABLE BDS 2024 5.068% 11/30/34 .. 08/16/2024 ..... WETTS FaIgo ..eeeeeeeeeiiieiie ettt e e s s nee e e s s s mnnn e e e s ssmnnnneees [ornneesssiinnneessssinnneesssine [ereneeessssienneeeeees 1,090,000 [oiiiiiiii, 1,590,000 |...
574205-JC-5 .........|Maryland St Economic Dev Corp TAXABLE BDS 2024 5.068% 11/30/34 .. 08/16/2024 ..... Wells Fargo ...

574205-JD-3 ......... Maryland St Economic Dev Corp TAXABLE BDS 2024 5.168% 11/30/35 ....cceveeeees | eveiiiiiiinnnns oo 08/16/2024 ..... eI TS FaIGO ...ttt e et s e e s s et e ee s s e eeessaineneaassasnnnnaaes  |beneeeiasinnniessaainnniaesaais [erneneaasaainnniaaaas 1,625,000 |...oeeeeeeiiiiienns 1,625,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,165,493 21,724,338
008252-AN-8 ......... Affiliated Managers Group SR NT 3.5%25  3.500% 08/01/25 .......eeveieiiiiuuiiiiieiiiiiiceeeciiies | eeeeiiiiieenes [ 07/18/2024 ..... D Securities . 1,565,836 |...eeiiiieiiiiies 1,596,000 |...
008252-AN-8 ......... Affiliated Managers Group SR NT 3.5%25  3.500% 08/01/25 ......eevveiiiiiiniiinniiiiiiiineiiiiins | eeeeeeiieeees [ 07/24/2024 ..... D Securities . ...3,099,324 | 3,158,000 |...
06051G-JW-0 ......... Bank of America Corp  3.311% 04/22/42 .... 09/23/2024 ..... Bank 0F AMEIICA ..veeiieiiiieeie ettt e s snnens [ereeee e e e n e e e s e e aees [eeeeree s 9,792,600 |. ....12,000,000 |...
06406R-BZ-9 ......... Bank 0f NY Mellon Corp  5.060% 07/22/32 . 07/15/2024 ..... Morgan Stanley & Co., INC. ...eeeriiiiiiiiiiiiiiiiiii i o [ereeee e 8,215,000 |..vvvereeiiiininnennne 8,215,000 |...
06428C-AD-6 ......... BANK OF AVERICA NA  5.610% 08/18/25 07/24/2024 ..... RBC Capital Markets .. 703,437 |. 700,000 ...
09290D-AJ-0 ......... BLACKROCK FUNDING INC. SR GLBL NT4.9%35  4.900% 01/08/35 .. 07/17/2024 ... Bank of America .. 7,972,900 | ..8,005,000 |...
14040H-DH-5 ......... Capital One Financial Corporat 5.884% 07/26/35 .. 07/24/2024 ..... Morgan Stanley & Co., ..14,050,000 |. .. 14,050,000 |...
174610-BH-7 . .|CITIZENS FINL GROUP INC ~ 5.718% 07/23/32 ........... 07/18/2024 Morgan Stanley & Co.,

19828A-AD-9 . .|Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 . 09/03/2024 Jefferies & Co Inc.

19828A-AD-9 . .|Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 . 09/03/2024 State Street ..

19828A-AD-9 ......... Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 .... 09/03/2024 ..... State Street

19828A-AD-9 ......... Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 .... 09/03/2024 ..... State Street

19828A-AD-9 ......... Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 .... 09/03/2024 ..... Mizuho Securities USA Inc. .

19828A-AD-9 ......... Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 .... 09/04/2024 ..... State Street

19828A-AD-9 ......... Columbia Pipeline Holdco SR GLBL 144A 31  5.097% 10/01/31 .... 09/04/2024 ..... Deutsche Bank Sec .

207597-E8-0 ......... Connecticut Light & Pur  4.950% 08/15/34 .....evvviiieiiiiiiiiiiciiiieccccciiecce e | eeeeeeiiieees [ 08/06/2024 ..... Barnett Bank
207597-ES-0 ......... Connecticut Light & Pur  4.950% 08/15/34 .....eveiiiiiiiiiiiiee e | eeeeeiiineeees [eeead 09/23/2024 ..... Bank of America .... 669,461 |. 650,000 |...
207597-ES-0 Connecticut Light & Pur  4.950% 08/15/34 .....evvveiiiiiiiiiiiiiciiiiicce e | eeeeeeiieeees [end 09/23/2024 ..... Bank of America 947 517 |. 920,000 |...
207597-ES-0 . ..|Connecticut Light & Pur  4.950% 08/15/34 09/23/2024 Santander US Capital Markets 1,261,427 |. 1,230,000 |.
207597-ES-0 . ..|Connecticut Light & Pur ~ 4.950% 08/15/34 09/23/2024 BNP Paribas . 4,230,000 |.
207597-ES-0 . .| Connecticut Light & Pur  4.950% 08/15/34 09/23/2024 Barnett Bank

21688A-AX-0 . ..| Cooperat Rabobank Ua/Ny  5.530% 07/18/25 Wells Fargo

300400-AJ-7 . .| EVERSOURCE ENERGY SR GLBL -Q NT 25 0.800% 08/15/25 Barnett Bank ..

381416-B3-7
61747Y-FT-7
64110L-AZ-9
64110L-AZ-9
64110L-AZ-9
64110L-AZ-9
64110L-AZ-9 .
64110L-AZ-9 .
64110L-AZ-9 .
64110L-AZ-9 .
682680-CE-1

..[Netflix
.| Netflix
..[Netflix
L[ Netflix

MORGAN STANLEY
Netflix
Netflix
Netflix
Netflix

GOLDMAN SACHS GROUP INC SR NT 5.33%35

Inc SR NT 4.9%34
Inc SR NT 4.9%34
Inc SR NT 4.9%34
Inc SR NT 4.9434
Inc SR NT 4.9%34
Inc SR NT 4.9%34
Inc SR NT 4.9%34
Inc SR NT 4.9%34
ONEOK INC SR NT 5.05%34

5.330% 07/23/35 ..
5.320% 07/19/35
4.900% 08/15/34 ...
4.900% 08/15/34 ....
4.900% 08/15/34 ...
4.900% 08/15/34 ....
4.900% 08/15/34 .
4.900% 08/15/34 .
4.900% 08/15/34 .
4.900% 08/15/34 .
5.050% 11/01/34 ...

...... 07/16/2024
...... 07/17/2024
...... 07/30/2024
...... 07/30/2024
...... 07/30/2024
...... 07/30/2024
07/30/2024
07/30/2024
07/30/2024
07/30/2024

...... 09/10/2024

Goldman Sachs & Co. ..
Morgan Stanley & Co., Inc. .......
Sea Port Group Securities, LLC ..
Stifel, Nicolaus & Co., Inc. .
Goldman Sachs & Co. .............
State Street
Morgan Stanley & Co
State Street
Citibank ....
Citadel Securities
Goldman Sachs & Co. ..

.. 14,408,616 |.

.14,

450,000 |...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

SCHEDULE D - PART 3

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
693475-BZ-7 ......... Pnc Financial Services SR NT 5.401%35  5.401% 07/23/35 .ceeveneiieiiiiiieeeeeeieeeeeeenneeeee | eevvvvniinnnns e 07/18/2024 ..... PNC Capital Markets .. .. 7,050,000 |. .. 7,050,000 |... 1.G FE
709599-BJ-2 ......... Penske Truck Leasing SR GLBL 144A 25  4.000% 07/15/25 .....cevvvnviiiiinnniiiiiiiiininiiiiinnens | eeeeeeniieeens fonnd 07/12/2024 ..... Bank of America
718172-BQ-1 ......... Philip Morris Intl Inc SR GLBL NT 25  3.375% 08/11/25 ...eeuiieeiiiiieiecieiiieeeeeennieeeeeene | evvvviniinnnns Jeennd 07/18/2024 ..... Barnett Bank
718172-B0-1 ......... Philip Morris Intl Inc SR GLBL NT 25  3.375% 08/11/25 ...eevviiiiiiiiiiiiiiiiiiniiiiiniinieniine | eeeeeeniiieeens ol 07/24/2024 ..... Bank of America ....
741530-CV-9 ......... Pricoa Global Funding 1 SR SEC 144A NT31 ~ 4.650% 08/27/31 ..cevvveuiieeeiniiiieieeeeniieeeeennns | evvvviniiienens feennd 08/20/2024 ..... Deutsche Bank Sec
759509-AF-9 ......... Reliance Inc  1.300% 08/15/25 ..ceuvviruniiriiiiriieiiie e eri e esi e enneeens | creeerneiennans foieees 07/17/2024 ..... Morgan Stanley & Co., Inc. ....
76134K-AH-7 .........|Retained Vantage Data Centers  4.992% 09/15/49 .......cccimmmiiiiiiimiiiiee e eceeneeeeeeen | eevvninieieens [eeend 09/10/2024 ..... Guggenheim Capital Markets 3,760,000 |...
842434-DB-5 ......... | SOUTHERN CALIF GAS CO  5.050% 09/01/34 08/08/2024 ..... MUFG Securities Americas Inc .... 4,230,000 |...
842587-EA-1 ......... Southern Co  4.850% 03/15/35 09/04/2024 ..... Mizuho Securities USA Inc. .
891943-AD-4 . .| Toyota Lease Owner Trust 4.210% 09/20/27 . 09/10/2024 J.P. Morgan ............
95000U-20-5 . ..|Wells Fargo & Company  3.068% 04/30/41 .. 09/23/2024 Citadel Securiites
31429K-AG-8 . ..| FED CAISSES DESJARDINS 144A NT 4.4%25 4. A. 07/23/2024 Barnett Bank ........
03769R-A0-8 . ..|Apidos CLO  6.951% 07/15/37 ..eeevvreneiiiiiiieeeeeenann D.. 07/26/2024 Goldman Sachs & Co.
05964H-AR-6 . .| BANCO SANTANDER S.A. SNR NPF GLBL  5.147% 08/18/25 . D.. 07/24/2024 Bank of America ....
902613-BH-0 . UBS Group Ag  5.699% 02/08/35 .. D.. .09/23/2024 Citadel Securiites

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

167,337,989 170,372,000 556,844
2509999997. Total - Bonds - Part 3 246,113,482 249,706,338 612,743
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 246,113,482 249,706,338 612,743
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 246,113,482 XXX 612,743
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Government National Mortgage A G2 MA0392
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnnviiiiiiiiniiiiiiiieees | s . 07/01/2024 . |Paydonn .....eevvvvviinnnns Jovvnininiiiiiiinnes foeeieneens 75,200 fooeeennns 75,200 |....covnnnns 81,968 |..evvunnnnn. 80,543 |.ooiiiiiiiiiiien e (5,382) [-eovvvvvinininne oo (5,382) o e A T(V VI R FOPR R RN R, 1,635 |. 09/20/2042 . |1.A ........
Government National Mortgage A G2 MA0392
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnnviiiiiiiiiiiiiiiiiinees | s . 08/01/2024 . | Paydown ... .. 1,693 . 09/20/2042 . [1.A ........
Government Nationa g
..36179M-NH-9 [3.500% 09/20/42 .....eevvvnviiiiiiiiniiiiiniinees | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 72,004 |........... 72,004 |............ 78,484 |............ 2% 1 11 U AR - I 1<) AP AR - I |-} I AR AN 725003 R ) RN R, 1,890 |. 09/20/2042 . |1.A ........
Government National
..36179M-QN-3 3.000% 10/20/42 ....evvviviiiniiiiiiiiiiinnieiinn | s . 07/01/2024 . |Paydonn .....ovvvvvirinnns Jovvnninineiiiiiinees foeeiennens 78,710 |ooevieennnns 78,710 |oeerennnnns 84,269 |............ 83,071 |oeeeiiiiiinnns ovnennns (352 D) PO RN (3551 D PR A - T [V R (SRR R R 1,377 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvviviiininiiiiiniinieiiinn | s . 08/01/2024 . |Paydonn .....oevvvviiinnnns Jovvniininiiiiiiinees foeeieneens 93,257 |oeurnnnnn 93,257 [oeeeiiinne 99,844 |............ 98,424 ooeivviiiieens [ (5,167) [oevvviinnnenns foreeees (5,167) [eeeevviiiinnns o (oK Y A R R R RN 1,865 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvriviiininiiiiiiiniiniiiiinn | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 78,963 |............ 78,963 |............ 84,540 |............ TR I R RN (35747 PO R, (37471 PR R E-TR°LC T U FOPRRRPR RN R, 1,777 |. 10/20/2042 . [1.A ........
Government National
..36179U-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiinneeees | s . 07/01/2024 . |Paydonn .....ovvvvviinnnnns Jovvninineiiiiiinens foeeeeneens 68,064 |............ 68,064 |.......... 74,253 | 72,964 |oovvviiiiiiinn oeeinnnn (4,900) |.eevvennniininnn Jovvennnn [ (1[0 D) PR A (62 0T ) R R 1,390 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiinneeees | s . 08/01/2024 . |Paydonn .....uvvvvvvirinnnns Jovvniinineiiiiiinens foeeieneens 59,728 |o.eennn 59,728 |............ 65,160 |oeevvennnnns (S U RN (4,300) |+eevvennniiiinnn Joevnnnnn (4,300) |.evvenneiiiinnn Jevnnneeeens (SIS T R R R RN 1,394 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvviiiiiiiiiiieiiiiiiieeeees | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 71,996 |........... 71,996 |....coevnens 78,544 |............ N L PO R, (5,183) |vvvvenniiiiinn Jovvennnn (5,183) |evvvniiiiinnn Jevnieeeens AR T R FOPRRPR RN R, 1,890 |. 10/20/2042 . |[1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvivrnniiiiiiniiniiiiinn | s . 07/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinens foeeieneens 21,216 ... 27,276 |...ccovnnnns 28,522 | 28,364 | e (1,088) [oeeevieneneens foreeees (1,088) [oennevviiinnnns forreiiiinnns 20T PO FORRPP R RN 477 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvivnnniiiiiiiniiniiniinn | s . 08/01/2024 . |Paydonn .....uvvnvvvirinnnns Jovvniininiiiiiiinees foeenineens 29,713 | 29,713 |ooiiininnns 31,069 |............ 30,898 |...covvniiiiiinn [oeeennnn (1,185) o o (1,185) [oniiiiiiiinns o A B K R R R R 594 . 09/20/2046 . [1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvirnnniiiiiiiniinniniinn | s . 09/01/2024 . |Paydonn ......eevvvvevinnnnn fovvvnninnnniiininns foeenn.... 28,684 [o........28,684 [............20,004 | 0029,828 |eiiiiiiiiis e (1,144) s e (L 144) [ 28,6884 [ e [ 645 |. 09/20/2046 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....vvvvvvniiiiiiiiiiieneciiiin | s . 07/01/2024 . |Paydoun ...ccvvenvvvvevnnnns Joevvnnnnenenivnnnnns foveeneeen 1,481 [ 10481 [ 1817 | 1610 [ [ (129) [ e (129) [ e 1088 L [ i [ 43 [. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 ....ovvvvviiiiiiiiiiiinieciiinn | s . 08/01/2024 . |Paydoun .....evvnvvvviinnnns Joevvninineniininnns foveenenn 1,861 [ 1,861 [ 2,081 | 2,024 [oniiies e (183) [ e (183) e [t 1,881 e i s e 62 |. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....oevvvviiiiiiiiiiiineecciinn | s . 09/01/2024 . |Paydoun .....oevnvvvriiinnns Joevvnnnnineeiiininns foveeneeennn 1,675 [0 10675 [ 1,829 | 1,821 [ [ (148) [ e (48) [ e 1UBTE e [ s [ 63 |. 07/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvniiiiiiiiiiinieiiiinnn | s . 07/01/2024 . |Paydoun ...covvenvvevevnnnns Joevvnninenevivninnns foveenennnnn 1,202 [ 1,292 [ 1,410 | 1,404 [oiiies e (112) [ e (T12) [ [ 1,292 [ i i v 38 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvniiiiiiiiiiinieiciinn | s . 08/01/2024 . |Paydoun ....evvvnvvvvivnnnns Joevvnineneninninnns foveeeeenn 1,751 [ 10751 [ 1,911 | 1008 [ [ (182) [ e (182) [ e 1TBT L [ i [ 58 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiiiinieciiiin | s . 09/01/2024 . |Paydoun .....ouevevriinnnns Joevvnninineiiininnns foveennnna 1,000 [ 1,100 [ 1,200 | 1,196 [eaniiiies e (98) [ e (98) e e 1,100 e e i [ 41 |. 06/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....vvviviinnnniiiiiiiniiniiiiinn | s . 07/01/2024 . |Paydoun ....cevvnvvvviinnnns Joevvnnnnnneninnnnnns foveenennna 1,408 i 1,408 [ 1,634 | 1528 [ e (120) [ e (120) [ ot 1,408 [ i e e 41 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvvivirininiiiiiiiniiniiniinn | s . 08/01/2024 . |Paydoun .....ouenvvveiinnnns Joevvnnnineninnnnnns foveeneeenn 1,608 i 1,503 [ 1,638 [ 1,632 [eniiiiins [ (128) [ e (128) e [t 1,803 s i s v 50 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvvivviinnniiiiiiiniiinniiiinn | s . 09/01/2024 . | Paydown ... . 09/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvniiiiiiiiiiiinieiiiii | s . 07/01/2024 . |Paydoun .....vvvnvvveinnnnns Jovvnninieiiiiinnns foeineeeeinnnns A T A [T P F£:7 2 F FZE T PP [(SC) ) PR AR ({1 PP AN /[ O ) AR 19 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvviiiiiiiiiiinieiiiiinn | s . 07/01/2024 . | Paydown ... . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....oevvvvniiiiiiiiiiiiieiiiiinn | s . 08/01/2024 . |Paydoun ...cevvenvvvviinnnns foevvnnnneneniinninns fovennneeennnn 47 [ UBAT 897 595 [ [ (48) [ e (48) [ e BT L [ e [ 17 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvviiiiiiiiiiiiiieciiii | s . 08/01/2024 . | Paydown ... . 10/20/2048 . |1.A ........

Government National g
..36179U-EB-4 15.000% 10/20/48 .....oooiiiiuuiiiiiiiiiiiiiiiiiiiiis | e . 09/01/2024 . [Paydown ....ooovevvneereees foeeiiiiiiiiiiiiiins o, 1228 |oeeeenn. 1,228 | 1,335 | 1,330 |ovveeveveeeninne fonnnnnnnns (107) | foveeeennns (07) fouvnnnnnnniiins foveiiiiiinnn 1,223 | evevevieiiieieee foviiiiiiiiiiiins fovviiiiiiiinnnn, 43 |. 10/20/2048 . |1.A ........
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nation,
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Government National Mortgage A G2 MA5530
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvniiiiiiiiiiiiieiiiiin | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 2,193 [ 2,193 [oiiiiinnns 2,394 [oooiiinnnnns PR 1 R RN (1573 ) F R (RS20 FU E /2% 15X R R R AN 82 |. 10/20/2048 . |1.A ........
Government National Mortgage A G2 MA5596
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiiiiniiniinn | s . 07/01/2024 . | Paydown ... ... 4,500 4,816 ... .4,500 |.. . 11/20/2048 . |1.A ........
Government National g
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiviiiniiiiiiiiniiinieniinn | s . 08/01/2024 . |Paydonn ...ccevvnvvviernnnnn foevvnnnnieiiiiiinns foinieneens 3,818 [.oovvinnnnns 3,818 |.oeenns 4,101 | 4,086 |oeevveniiiiiinn oerininnnns (2515 1 PR R (2515 1 R RN LR 11T P O RN NN 115 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 09/01/2024 . |Paydonn .....eeunveviiinnnnn Joevvnnnniiiiiiinns foinneneens 3,683 [.ccooeenne 3,683 |iiiiiiinns 3,955 [oooiiiiinnnns RT3 I U RN (251 ) R E (1) U R, 3,683 |.ooviiiiiiiiins [ s [ 124 | 11/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiinieiiinn | s . 07/01/2024 . |Paydonn ....covvnvvvrernnnnn Joevvnnnnieiiiinnns foinieneens 3,630 [oeiiirine 3,630 |iiiiinnnns 3,945 [.oooiiiinnnns TR A AR (023 ) FR R (1020 FU R [PV R KR N RN 96 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiiiiiiiiiiniiinieiiinn | s . 07/01/2024 . |Paydoun ....cevvnvvvieinnnnn Joevvnninnieiiiiiinns foviiineneens 6,510 [.ooevennnens 6,510 |.oevveennnns 7,076 |oeeeenenne 055 I PO FPPR, (K3 D U E (G2 D U R, (- [0 O O N AR 190 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiiiiiiiiiiniiinieiiinn | s . 08/01/2024 . |Paydonn ...ccvvvnvviernnnnn Jevvnnnnieiiiininns foinnennens 5129 [eiiiiinnne 5,129 [.ooiiinnens 5,575 [oeiiiinnnnns [T R RN (7)) F R (7G0T F R LS 4 O O R 158 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiiiiieiiinn | s . 08/01/2024 . |Paydoun ....cevvnvvvvirnnnnn Joevvnnnnieiiiiiinns foiiieneens 9,200 [oeeiirennne 9,200 |...cevennnns 10,000 [oeeeierennns [T R RN [55<) 1 PO R [55<) ) PO N LT8R 307 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiinieiiinn | s . 09/01/2024 . |Paydonn .....euuvivriinnnnn Jevvnnnnieiiiiinns fonenenns 6,067 |[...cccevnnnns 6,067 [oeerennne 6,595 [.....coennnns 6,572 |oviiiiiiiiiiin s [R5V FO E (G U R, (0L O N R AR 212 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiiiniiiiinn | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 10,882 |[....cevvnens 10,882 [............ 11,828 |oeeennneene 1,787 [oeeiiiiiiiiiins o [CSL05) 1 AR FR (ESL0S) T R ER (U720 U AU R AR 409 |. 12/20/2048 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...oovvvniiiiiiiiiiiiiiiiiiiieeees | s . 07/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiinnes foeineeeiiinnns 124 [oeeiiiiiiinnnns 124 i 134 | LT AR FRR [(5) ) PO RN [£5) ) P FR N L O N 3 [. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiinieeees | s . 07/01/2024 . |Paydomn ....oovvnvvivinnnnns Jovvnninieiiiiinnes foeenieeiiinnns 2 T F P2 I PO 280 |ooiiiiiiins P R RN (1) SRR RN (1) ) O -2 R R R RN 6 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiieeees | s . 08/01/2024 . |Paydomn .....uvvnvvviinnnnns Joevnnininiiiiinnes foeieeeeiiinnns 146 | 146 | LI LI PR A ([0 SRR RN ([0 O O O N A 4 1. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvnniiiiiiiiiiiiiiiiiineeeees | s . 08/01/2024 . |Paydomn .....ovunvvviinnnnns Joevnnnnieiiiiinnns foveneeeiiinnns L3 R 261 | 81 | 21V R E (1) S RN (1) O R (1 O O N 8 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ..covvvvniiiiiiiiiiiiiiiiinieeees | s . 09/01/2024 . |Paydomn .....evvnvvviinnnnns Joevnnnnieiiiiiiines foeeeeeeieiinns 124 [oeeiiiiiiinnnns 124 i 133 | LT AR FRR [(5) ) PO RN [£5) ) P FR N L O N 4 1. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiinieeees | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 2 T F P2 I PO P A U E (1) SRR RN (1) ) O -2 R R R RN 8 |. 01/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiniiniiiiiiiieees | s . 07/01/2024 . |Paydoun ....covvnvvvvennnnnn Jevvnninnieiiiiiinns foinneneens 2,258 |oeeeiiiinnns 2,258 [ooiiiiiinnns 2,420 |...cceennnnnn P P R RN [QESK) T FU R [RESE) T U R, <L R K R RN 59 |[. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnviiiiiniiniiiiiniiieees | s . 08/01/2024 . |Paydonn ....cevvnvvvvernnnnn Joevvnnnniiiiiiiinns foiiieneens 2,130 [oeeeiiiinns 2,130 | 2,282 |ooeiiiinnnnns 7 T R RN QL) F R [RLS) T A R, 2% £V R N R RN 64 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiniiiniiiiiniinees | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 1,965 [oooiieennnns 1,965 |oeveeennns 2,105 |ooeeeiinns 2,098 |ieiiiiiiiiiinn s [QECZYT F [QECZYT U R L1 R ) R F N 66 |. 02/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviviiiiiiiiiiiiiniinees | s . 07/01/2024 . |Paydoun .....vvvnvvveinnnnns Jovvnninieiiiiinnns foeineeeeinnnns A L3N AL 2 R (-7 PO (-T2 U K [£S11 1) PR AR [£51 1) PR FN 7 O ) ) A 17 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiniiiiiiiiinees | s . 07/01/2024 . | Paydown ... . 03/20/2049 . |1.A ........
Government Nationa
..36179U-PB-2 [4.500% 03/20/49 .....covvvvvviiiiinniniiiiiininees | s . 08/01/2024 . |Paydoun ....cvvvnvvvvivnnnns Joevvninineniiniinns foveenneennnn 502 o802 o540 838 [ [ (38) [ e (38) [ 802 e [ i [ 14 . 03/20/2049 . |1.A ........
Government National Mortgage A MA5818
..36179U-PB-2 [4.500% 03/20/49 .....covvvnviiiiiiniiniiiiiniienes | s . 08/01/2024 . | Paydown ... . 03/20/2049 . |1.A ........
Government Nationa
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiniiniiiiiiiiinees | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns [S102 608 |oierriiiiiinnns (S5 T R (615 1 R E [ ) PR AR () PP FRRN L6107 O O A 19 |. 03/20/2049 . |1.A ........
Government National Mortgage A MA5818
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiniiiiiiniinees | s . 09/01/2024 . | Paydown ... .1,090 |.. . 03/20/2049 . |1.A ........
Government Nationa g
..36179U-06-2 [4.500% 04/20/49 .....cevvviiiiiinnnnnniiiiiinnninns | nnnens . 07/01/2024 . |Paydown ...ccvevviiiiinnnns foovennnniniiinninns Joviiniinnnns 1,408 |.nnnnnns 1,408 |onnns 1,513 |ooeeiiins 1,508 |ouveeiiiiiiinins Joveniennns (100) Jovveniiiiinnnns Joveennnnes (100) Jovveniiiiinnnns fooeiiiiinnnns R T T T 34 |. 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 . 07/01/2024 . |Paydonn ....covvnvvviernnnnn Joevvnnnnieiiiininns foinieneens 2,526 [oeeeiiiinne 2,56 |.ooocoennnnn 2,714 | 2,705 |ovviiiiiiiiiinn oevenins (£ PO R (V£ PO N %7 0 R R R AN 66 |. 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnviviiinniniiiiiiiiinnns | s . 08/01/2024 . | Paydown ... . 04/20/2049 . |1.A ........
Government Nationa g
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiiiinees | s . 08/01/2024 . |Paydoun ....covvnvvvviinnnns Joevvnnnnenenivnnnnns foveenennna 1,407 [ 1,407 [ 1511 | 1506 [ [ (100) [ e (100) [ e 10807 e e e [ 42 |. 04/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiiiiiiiniiinees | s . 09/01/2024 . |Paydomn .....ouvvviriinnnns Joevnninieiiiiiiines foreeeeeieiinns 844 oo 844 .. L0 (0 R F [(CI0) N AR RN [(CI0) ) O L7 R N R R, 27 | 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiniiniiiiiiiiinens | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 1,516 [ooieenins 1,515 | 1,627 |oeiennenns L7720 PO (R (070 P R (R [070 ) PO N L R=1 L R F ) R E N 51 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiiiiiiiiiiiinneeees | s . 07/01/2024 . |Paydoun ....covvnvvvrennnnnn Joevvnninnieiiiinnns foiineneens 2,760 [ooeeiiinnnnns 2,760 |ieeeinnnnnns 2,997 [ooeiiiinnnnns 2,986 |eeeiriiiiiiinn e [(775) 1 F (7250 F E 2 (<10 O O N AR 81 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiniiiiiiiiiiiiiieees | s . 08/01/2024 . |Paydonn ....cvvvvvvvieinnnnn Jevvnnnnieiiiiiinns foinieneens 9,075 [oeeiriinns 9,075 |iverinnnns 9,853 |[....ccevnnnnn 9,816 |eevvveiiiiiiinn Joevininnnns (W3 PO R (W3 D) PO N [TV ZE T U RO R R, 303 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiiiiiniiiiiineieees | s . 09/01/2024 . |Paydonn .....eeuvvvieinnnnn Joevvnnnniiiiiiinns fonneeeens 2,695 [eeiiiiins 2,695 [.....ooeenns 2,96 |[....ccovnnnnn 2,915 [ oo (220 ) ) F R (Z20) 1 F ER 2,695 |oiiiiiiiiinin o e e 101 [. 04/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiniiiiiniiinees | s . 07/01/2024 . |Paydomn .....ovvvvvviinnnnns Joevnninieiiiiinnes foeenieeeiinnns 938 | o 1,007 [ooeeveinnnnns L0 R A [(C15) ) AR RN [(C15) ) O [ 2 R Y R R, 22 |. 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnvviiiiniiiniiiiiiiinees | s . 07/01/2024 . |Paydonn ....cvvvnvvvvevnnnnn Joevvnnnnieiiiinnns foineneens 1,682 | 1,682 |oveeennnns 1,807 [ooeeieinnnnns R0 R RN [R5 PO [REC) ) PO N 172 O Y R 44 . 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvvvviviiiniiiiiiiiniiinees | s . 08/01/2024 . |Paydomn .....vuvnvvvvivnnnns Joevnninieiiiiinnns foeeeeeeiiinnns 562 |oeeiiiiiiiinns 562 |.oiiiiiiiinns 604 |.....oovnnnnnnns (1072258 R E [C10)1) PR AR (101 PP AR £S1 7/ R R R R, 16 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvvviiiiinniniiiiiniiinees | s . 08/01/2024 . |Paydonn ...ccevvnvvvievnnnnn Joevvnnnniiiiiininns fonieneens 1,008 |ovevennnnnns 1,008 |......ceenens 1,083 | 1,079 |oveiiiiiiiines o (A D) ST RN (WA D) (S N L2 R AR R 30 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiniiiiiniiinees | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 1,086 |oeeeennnnnns 1,086 [ooeeeennnns 1,167 [ooeeiiinnnnns LI (G2 R A (V40 ) T RN (V40 ) S LI R AR R 34 |[. 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiniiniiiiiininees | s . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,949 [oooooonenins 1,949 [....eeees 2,093 [....ccovnnnns 2,087 |oveeiiiiiiiiinn erviins [QECEC) ) PO [QECEC) ) O N LR O R N 66 |. 05/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnrviiiiiniiiiiiiiiiiinieeees | s . 07/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiinnes foeineeeiiinnns LT 556 |.oiiiiiiiins 597 |ooiviiiiinns [T R RN (i) AR AR (i) PP FRRN LT 20 R R R R, 13 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeees | s . 07/01/2024 . |Paydoun .....vvvnvvveinnnnns Jovvnninieiiiiinnns foeineeeeinnnns 997 e feic 7/ R 1,071 [ooeiiennnnnns ] 0 O RN (A D) ST RN (WA D ) T L1 R R R R, 26 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 08/01/2024 . |Paydomn .....vuvnvvvvivnnnns Joevnninieiiiiinnns foeeeeeeiiinnns [ [V O (5] [ 656 |.....ovvnnnnns [C15 T R E [ ) PR AR () PP FRRN L0 O A 17 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvvviviiiniiiniiiiiiinieeees | s . 08/01/2024 . |Paydomn ....cevvnvvviernnnnn fevvnnnniiniiinnns foiiiennens 1,006 [.oooiieennns 1,005 | 1176 [ooeeeennnnnns L V7 PO AR [7£:) ) S RN [£:) ) (S RN L0515 R ) R F N 33 |[. 06/20/2049 . [1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 09/01/2024 . |Paydomn .....evvnvvviinnnnns Joevnnnnieiiiiiiines foeeeeeeieiinns 72 I FO 321 | 345 [ [ 7 O RN (7)) P AR (72 PO FRRN £ 721 I R R R R, 10 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeees | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns ST foeeeiiiiiinnnnns 577 |ovvviiiiienns 619 | (5] V0 PO R (3 PO AR (3 1) PR AR L O N A 20 |. 06/20/2049 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvviiiiiiiiiiiiiiiiiiinieeees | s . 07/01/2024 . | Paydown ... . 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvniiiiiiiiiiiiiiiiiinneeees | s . 08/01/2024 . |Paydonn .....ovvnvvvvivnnnnn fovvvnninniivinnnnns foveennnn. 18,446 [0 18,446 [oiiinnl 19,057 i 18,930 [eniiiiiiiiiis e (484) |vniis e (484) [ [ 18446 [ e [ 369 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvviiiiiiiiiiiiiiiiiiieeeees | s . 09/01/2024 . | Paydown ... . 09/20/2034 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 ........cevvvnviriiininniniiininns | ens . 07/01/2024 . |Paydoun ....ovvvnvvvveinnnns Joevvnineneniininnns foveenennna 1,002 fniiiinnn 1,002 o974 989 [ e 13 s e 13 [ [ 1,002 [ [ e [ 35 |[. 11/20/2028 . [1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......ccvvvvnviriiinnnniniiinnnns | nnnns . 08/01/2024 . | Paydown ... . 11/20/2028 . |1.A ........
Government National
..362020-6G-3 [6.000% 11/20/28 .......ccevvniiiiiiinnniiiiiinnnnns | nnnens . 09/01/2024 . |Paydown .....eeeeviiiiiinnns foovenninniniiiiiinns Joveinninnnns 1,682 |oenns 1,682 et 1,636 |eeiines 1,661 [ Lo, 2 O TP 2 O TP LI S O T T 76 |. 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 . 07/01/2024 . |Paydonn ....cevvnvvvievnnnnn Joevvnnnnieiiiiinns fovinieneens 7,430 [oeeiiinnne 7,430 |oeeeeinnns 8,276 |.eevunnnnnnn 8,055 |iviviiiiiiiiinn v ({57571 F R ({750 F R AV U RO R R 217 |. 01/15/2040 . |1.A ........
Government National Mortgage A GN 723616
..3620A9-3Z-2 [5.000% 01/15/40 ...evvvviiviniiiiiiiiiiinieciiinn | s . 08/01/2024 . | Paydown ... . 2,315 2,510 .. .2,315 |.. . 01/15/2040 . |1.A ........
Government National g
..3620A9-32-2 [5.000% 01/15/40 ...evvviviiiniiiiiiiiiiiinieiiiinn | s . 09/01/2024 . |Paydoun .....oeuvvvviiinnnnn Joevennnnieiiiiins foiineneens 2,576 |oeeirnnnne 2,576 |oeeiinnnns 2,870 |oieeiennnnnns AV S T RN (2101 R R [VA10 ) P TN YL I U KPR E R RN 97 |. 01/15/2040 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....evvvviiiiiiiiiiiiiiiiiiiniieees | s . 07/01/2024 . |Paydomn ....oovvnvvivinnnnns Jovvnninieiiiiinnes foeenieeiiinnns 970 fooeeiiiiiiinnnns [S7(V I R 1,080 [oooeveinnnnns LS U R A [R:[0) 1 AR RN (<[0T R L (0 O ) A 28 | 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....evvvvriiiiiiniiiiiiiiiiinieeees | s . 08/01/2024 . |Paydoun .....uvvnvvvrivnnnns Jovvnninieiiiiiines foeineeeiiinnns 985 |oeeeiiiiiiins 985 |.ooeiiinnnns 1,007 |oeiinnnne L O RN (-7 P A (-7 P FRRN L1 1T R R R R, 33 |[. 09/15/2039 . [1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....eevvviiiiiiiiiiiiiiiiiiniieees | s . 09/01/2024 . |Paydoun .....ouunvevriinnnnn fevvnnnniiiiiiinns fonneneens 4,714 e 4,714 | 5,251 [ooiiiiinnnns LS (0 3 R R (IR D FO (K121 U R, L T O O R 177 [. 09/15/2039 . [1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiniiiiiiiiiiiineeeees | s . 07/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiinnes foeineeeiiinnns XS X PO LY/ R L1 R A (<79 PR R (7 PO FRRN X R N R R, 11 ). 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ..covvvvniiiiiiiiiiiiiiiiinneeees | s . 08/01/2024 . |Paydomn ....cuvvnvvvrininnns Jovvnninieiiiiiiines forineeeeiinnns 426 | 426 |.oooiiiiiinnns 467 |ooiiiiiiins L1570 R F (€11 PR AR (€11 PR FRN 72 R R R R, 13 | 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 09/01/2024 . |Paydoun .....oeuvivriinnnnn Jevvnnnniiiiiiinns fonneneens 6,657 |[...cconnnnns 6,657 |eiiinn 7,302 |oveeiinnns UL T PO T, (2157 1 PO R (25157 1 PO N (1< O O N AR 225 . 12/15/2040 . [1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiiiiiiiiiiiiinieeees | s . 07/01/2024 . |Paydomn .....ovvvvvviinnnnns Joevnninieiiiiinnes foeenieeeiinnns (0751 108 [oeeeiiiiiinnnns L (0]: 0 O L1 O (S R R R (0 Y O N AR 4 |. 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiiiiiiiiinieeees | s . 08/01/2024 . |Paydomn .....vuvnvvvvivnnnns Joevnninieiiiiinnns foeeeeeeiiinnns 109 [ (015 108 [oeeiiiiiinnnns 0 P O O R AN L O N R 5 | 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiniiiiiiinieeees | s . 09/01/2024 . |Paydomn .....ouvvviriinnnns Joevnninieiiiiiiines foreeeeeieiinns L (U R L (0 PO 109 |ovveiiininiens 0 O P O R AN [ O N AR 5 |. 02/15/2029 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvirniiiiiiiiiiiinieiiiiinn | s . 07/01/2024 . |Paydonn ...covvvnvrviiinnnn foevvnninnieiiiiins Joinneeiinnd Lo 9 oot [ L O R N L O O RN 4 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvirniiiiiiiiiiiinieiiiiien | s . 08/01/2024 . |Paydonn ...ccvvunvriiiinnnn fovvnniniiiiiiiins Jonneeiinnd Lo 9 oot oL O R N L O O RN 5 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvvrniniiiiiiiiiiinieiiiiinn | s . 09/01/2024 . |Paydomn .....evvnvvviinnnnns Joevnnnnieiiiiiiines foeeeeeeieiinns 1[0 I 101 [oeeeiiiiiiinnns (07250 F O (S R S R (L O O N R 6 |. 04/15/2030 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvvvviniiiiiiiiinieicinnies | s . 07/01/2024 . |Paydoun .....vvvnvvveinnnnns Jovvnninieiiiiinnns foeineeeeinnnns 834 | 834 | 842 | LS R R [ PO RN () PO AN L R R R R, 34 [. 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...covvvvviniiiiiiiiininiiiniies | s . 08/01/2024 . |Paydomn .....vuvnvvvvivnnnns Joevnninieiiiiinnns foeeeeeeiiinnns 870 fooeiiiiiiiinnnns 870 |oeeeiiiiiinns -1 T PO - PO RN [ PO RN () PO FN (0 O ) A 41 1. 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...ovvviviniiiiiiiiiieeecinnnans . 09/01/2024 . |Paydown .......coeeverinnnnn . 07/15/2027 . |1.A ........

..9,495,436 |. .9,495,436 |.

U.S. Tax And Loss Bond  0.000% 09/16/29 . 07/01/2024 . |Bureau of Public Debt .. |. ..9,495,436 . 9,495,434 . 09/16/2029 .
.. U.S. Tax And Loss Bond  0.000% 12/16/29 .... |....... . 07/01/2024 . [Bureau of Public Debt .. |.... .. 11,819,240 |....... 11,819,240 |....... 11,819,240 |....... 11,819,240 |.... v | . 11,819,240 |.. . 12/16/2029 .
0109999999. Subtotal - Bonds - U.S. Governments 22,275,298 22,275,299 22,349,380 22,335,575 (60,277) 22,275,297 XXX
..3132DM-2J-3 |Freddie Mac FHLMC ~ 2.500% 11/01/51 ... |.eeeens . 07/01/2024 . | Paydoun ... .. 60,705 ...60,705 ... 49,731 .. 10,974 |. . 11/01/2051 .

..31320M-2J-3 |Freddie Mac FHLMC ~ 2.500% 11/01/51 .. 08/01/2024 . | Paydoun 36,146 36,146 . 11/01/2051 .
..3132DM-2J-3 |Freddie Mac FHLMC ~ 2.500% 11/01/51 .. 09/01/2024 . | Paydoun 34,610 . 11/01/2051 .
..31320N-AY-9 |Freddie Mac FHLMC ~ 2.500% 01/01/52 .. 07/01/2024 . | Paydoun 82,933 . 01/01/2052 .
.. 3132DN-AY-9 | Freddie Mac FHLMC ~ 2.500% 01/01/52 .. 08/01/2024 . | Paydoun .. 108,185 . 01/01/2052 .

. 01/01/2052 .
. 03/01/2053 .
. 03/01/2053 .
. 03/01/2053 .

.. 99,766

..31320N-AY-9 |Freddie Mac FHMC ~ 2.500% 01/01/52 .......... |....... . 09/01/2024 . | Paydoun ...
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... |.eceeen . 07/01/2024 . | Paydoun ...
..31320P-Y7-7 |Freddie Mac FHMC ~ 5.000% 03/01/53 .......... |....... . 08/01/2024 . | Paydoun ...

..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... |....... . 09/01/2024 . | Paydown
Freddie Mac FHLMC not including strips # S
.. 313208-0D-7 2.500% 03/01/52 ..ooiiivvveeeiiiiiiiiiieiiiiiiiens | eeeees . 07/01/2024 . [Paydown .....oooovveeeeiiie foveeiiiiiiiiiiiiin foeeens 39,115 |.icceeens 39,115 [eeeennn. 32,248 [ooviiiiiiiiiiinens o,

..181,262 |....
. 201,111

............ , e o o e 24410 03/01/2092 L 11A L
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Freddie Mac FHLMC not including strips # S
.. 313208-0D-7 12.500% 03/01/52 .oovvveeeiiiiiiiiiiiieeieeees [ . 08/01/2024 . |Paydown .......cooeeeiiiiins Joneiiiiiniis e, 20,274 |............ 20,274 |.ennnnnnn 16,715 [ouvvviiiiiiiiiiinins o s F Rt < N O N S O P N 169 . 03/01/2052 . |1.A ........
Freddie Mac FHLMC not including strips # S
.. 313208-0D-7 12.500% 03/01/52 .oevvveeeeiiiiiiiiiiiieieeies [ . 09/01/2024 . |Paydoun ......ooovviiiiiiins Joevnnininnnns Joeennn 20,081 [ 29,081 i 23,976 [onniiiiiiiiiiiiiiins o 5,105 |. . 03/01/2052 . [1.A ........
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 weeee.. |- 07/01/2024 . | Paydown 2,162 | . 09/01/2052 . [1.A .
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 ........... [.eeeenn . 08/01/2024 . | Paydoun ... . 09/01/2052 . [1.A ........
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 .......ceuw [oeennnn . 09/01/2024 . | Paydoun ... . 09/01/2052 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.oeeeen . 07/01/2024 . | Paydoun ... . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.ceeenn . 08/01/2024 . | Paydoun ... . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.oeeeen . 09/01/2024 . | Paydoun ... . 12/01/2035 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L 3137AU-RC-5 | 07/15/31 v [ . 07/01/2024 . |Paydoun .......cooeeeiieiins Joonnniiininienns e, 20,938 |............ 20,938 [.cooennnnen 19,721 |............ 20,085 |.ooeeiiiiiiiiees e 854 | [ 884 s L ) . 07/15/2031 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
L 3137AU-RC-5 | 07/15/31 v [ . 08/01/2024 . |Paydown .......oooeeeiiiiins Jonnniiiiniies e 19,631 [o...eenee. 19,631 |............ 18,490 |............ JLLCTR: L PO R - 1) O O - 1 O (SN s . 07/15/2031 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
PR LY T L7 YK U [P . 09/01/2024 . | Paydoun ... 11,157 . . I . . 07/15/2031 .
..31400G-XH-5 |Fannie Mae FNMA # CA8779F  2.000% 02/01/51 07/01/2024 . |Paydown .. 164,248 ..164,248 .. 137,429 |. ..137,941 .164,248 . 02/01/2051 .
..3140QG-XH-5 |Fannie Mae FNMA # CA8779F  2.000% 02/01/51 08/01/2024 . |Paydown .. 290,221 ..290,221 ..242,833 |. ..243,737 | .290,221 . 02/01/2061 .
..31400G-XH-5 |Fannie Mae FNMA # CA8779F  2.000% 02/01/51 09/01/2024 . |Paydown 58,688 58,688 . 02/01/2051 .
..3140Q0-LY-9 |Fannie Mae FNMA # CB4842F  5.500% 10/01/52 . |. 07/01/2024 . | Paydown .. 320,785 .320,785 . 10/01/2052 .
..314000-LY-9 |Fannie Mae FNMA # CB4842F  5.500% 10/01/52 |.......|. 08/01/2024 . |Paydown .. 389,822 .389,822 . 10/01/2052 .
..3140Q0-LY-9 |Fannie Mae FNMA # CB4842F  5.500% 10/01/62 |....... . 09/01/2024 . | Paydoun ... .. 394,933 . 10/01/2052 .
..3140XC-$8-2 |Fannie Mae FNMA # FM8642F  2.500% 09/01/51 |....... . 07/01/2024 . | Paydoun ... .. 20,721 . 09/01/2051 .
..3140XC-S8-2 |Fannie Mae FNMA # FM8642F  2.500% 09/01/51 |....... . 08/01/2024 . |Paydown .......oooeeeeiiiins foeeiiiiiniins e 6,450 . 09/01/2061 .
..3140XC-$8-2 |Fannie Mae FNMA # FM8642F  2.500% 09/01/51 |....... . 09/01/2024 . |Paydoun .....coooeeiiiiiiins v e 3,858 . 09/01/2051 .
..3140XD-P3-4 |Fannie Mae FNMA # FMO441F  2.000% 04/01/51 |....... . 07/01/2024 . | Paydoun ... ... 43,881 . 04/01/2061 .
..3140XD-P3-4 |Fannie Mae FNMA # FMO441F  2.000% 04/01/51 |....... . 08/01/2024 . | Paydoun ... .. 77,463 . 04/01/2051 .
..3140XD-P3-4 |Fannie Mae FNMA # FMO441F  2.000% 04/01/51 09/01/2024 . |Paydown 61,420 . 04/01/2061 .
..3140XL-G9-3 |Fannie Mae FNMA # FS4723F  2.500% 11/01/51 07/01/2024 . |Paydown 99,857 99,857 . 11/01/2051 .
..3140XL-G9-3 |Fannie Mae FNMA # FS4723F  2.500% 11/01/51 08/01/2024 . |Paydown .. 111,481 . 111,481 111,481 . 11/01/2061 .
..3140XL-G9-3 |Fannie Mae FNMA # FS4723F  2.500% 11/01/51 09/01/2024 . |Paydown .. 127,731 ..127,731 127,731 . 11/01/2051 .
..3140XM-J7-2 |Fannie Mae FNMA # FS5685F  2.500% 04/01/52 07/01/2024 . |Paydown 44,254 44,254 . 04/01/2062 .
..3140XM-J7-2 |Fannie Mae FNMA # FS5685F  2.500% 04/01/52 |....... . 08/01/2024 . | Paydoun ... ..102,592 . 04/01/2052 .
..3140XM-J7-2 |Fannie Mae FNMA # FS5685F  2.500% 04/01/62 |....... . 09/01/2024 . | Paydoun ... ... 36,939 . 04/01/2062 .
..31418E-JF-8 |Fannie Mae FNMA # MA4761F  5.000% 09/01/52 |....... . 07/01/2024 . | Paydoun ... ...92,090 . 09/01/2052 .
..31418E-JF-8 |Fannie Mae FNMA # MA4761F  5.000% 09/01/52 |....... . 08/01/2024 . | Paydoun ... 111,546 . 09/01/2062 .
..31418E-JF-8 |Fannie Mae FNMA # MA4761F  5.000% 09/01/52 |....... . 09/01/2024 . | Paydoun ... . 09/01/2052 .
Los Angeles Cnty CA Public Wks BABs-Recovery Redemptio 100.0000
..54473E-NT-7 |Zone Econ Dev ~ 7.488% 08/01/33 ..........oooees [ oeennnn VL YL0N V(17 S RO R R 935,000 [oveverrens 935,000 |........ 1,266,626 |........ 1,084,745 |..oevennnnnninns |oenns (149,745) [cevvvvniiiiinnnn oo (149,745) [eevvvnniiiiinnnn oo (e N V[0V U R R R, 70,013 |. 08/01/2033 . [1.B FE ....
Louisiana State Unclaimed Prop | 49 South
..54651R-CP-2 |Project  0.586% 09/01/24 ... [ oennnn . 09/01/2024 . |Maturity ...ooevveeeninnnnn Jooveiiiiiiis s 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 foevveeevevnnnnnn fooviiiiiiiiiies o e e e 1,000,000 |..evvveveveeennn fornmmnnnniininns fooniiiiis e 5,860 |. 09/01/2024 . 1.D FE ....
Maryland St Dept of Transportn Taxable Ref
..57421F-AB-3 |Ser A 0.526% 08/01/24 .......oovvvvvvvvveiiinnns [ eerenn . 08/01/2024 . IMaturity ....oeeveeenennnnn Jooveviiiniiiiis e, 75,000 [o.eeeennnne. 75,000 |............ 75,000 |..eeeveeenns 75,000 |eevvveiiiiiinnn fevvevevviiiinene foviiis f e e FC 0 U R (SR RN 395 |. 08/01/2024 . |1.F FE ....
Massachusetts Edl Fing Auth Taxable Ser A
..57563R-QX-0 |2.156% 07/01/24 ....covvvvviiiiiiiiiiiiiiiiiiiiienns [ . 07/01/2024 . |Maturity ....oevvevennnnnnn Jooveiiiiiiiins s 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 foeeveeevemennnnn fooveiiiiiiiiins oo e e e 1,000,000 [.evvvevevveeenne forvnmmnnnniiiins fooeiiiiis e 21,560 |. 07/01/2024 . |1.A FE ....
MASSACHUSETTS ST SPL 0BLG REVE TAXABLE BDS Redenption 100.0000
..576004-HG-3 2022 4.110% 07/15/31 ...evvvvvvvvvnnnnnnnnnnnnne [eenens L 07/15/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins | | 1,132,695 |........ 1,132,695 |........ 1,105,615 |........ 1,108,390 |..oovvvvvieenens foveennns 24,305 |oooiiiiiiiiinns eeeens 24,305 |oooeieiiiiiinns et 1,132,695 [o.veeeeeeninnnn fooviiiiiiiiiiiss o | 46,554 |. 07/15/2031 . |1.A FE ....




STATEMENT AS OF SEPTEMBER 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

§'Ggo4

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
Met Transprtn Auth Ny Dedicate BABs Metro
..5925ON-ZM-8 [Transit Auth-A2  5.989% 11/15/30 .....cccvvvnn | uunnnns . 08/09/2024 . | Call 102.9180 ..o fooriiiiiiii e 10,435,882 |....... 10,140,000 |....... 12,735,536 |....... 11,225,106 [ooeeevvviinnnnns fonnns (V712 FO N (122,804) |.evvvenniiiiinnn ovennnn 11,102,300 [..ooovvvveneees foennne (962,302) |...... (962,302) [.eeennnne 741,227 |. 11/15/2030 . |1.C FE ....
OAKLAND CALIF REDEV AGY TAX ALLOC BDS Redenption 100.0000
..672321-JJ-6 |COLISEUM R 2006B  5.537% 09/01/35 ......evvvvs | uunnnns . 09/01/2024 . | .evennieiiiiiieeieeiiiieeees | e 955,000 |........... 955,000 |........... 999,026 |........... 995,301 [.oovvvvveiiinnns foreees (40,301) [euveneriiinnnnns founnnns (40,301) [eevenriiiinnnns fonnieeeens L1 TS0V R ) ) M, 52,878 |. 09/01/2035 . |1.E FE ....
Pennsylvania St Indl Dev Auth Taxable-Ref-
..709193-LY-0 [Econ Dev ~ 3.556% 07/01/24 .......evvvvvvvinnnnns | uunnnns . 07/01/2024 . IMaturity ..ooooovvvninnnes Joovvnniinniiiiiinns e 2,961,000 |........ 2,961,000 |........ 2,961,000 |........ P2 (63 000 O O O N N SR PR LS V[V VI RN FOR RN R 105,293 |. 07/01/2024 . |1.E FE ....
Sacramento Cnty Ca Pensn Oblg Taxable Redempt ion 100.0000
..786091-AG-3 [7.250% 08/01/25 ...evvvviiviiiinniiiiiiiniiinieiiinn | s . 08/01/2024 . | .evenniiiiiiiiieeeeiiiiieeees v e 1,215,000 |........ 1,215,000 |........ 1,191,344 |........ 1,210,960 [ovvvvvivnnnns fooreennnn 8,082 [ [ 4082 [ e 1,215,000 |oveenvveriinnns fovveeniiviiinins foeeeeeiiiiiiinns foeeeniiinnns 88,088 |. 08/01/2025 . |1.E FE ....
SAN FRANCISCO CALIF CITY & CNT TAX ALLOCATION Redenption 100.0000
..79771P-L4-5 [BDS 2007A  5.750% 08/01/37 .. [T [ . 08/01/2024 . | .. .. 185,000 .... 185,000 190,250 |...........190,073 |.... ... 185,000 |.. . 08/01/2037 .|1.B FE ....
Sthrn Ca Public Pur Auth Reven Taxable-Apex
..84247P-JA-0 [Pur Proj-Ser B 3.758% 07/01/25 .....ccceevvvnn | uunnnns . 08/30/2024 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 3,500,000 |........ 3,500,000 |........ 3,509,825 |........ 3,500,563 |...covvneiiiinnn foevennnennn (863) |ovvviiiiiiiiii Jovviinenn (863) | e TV VIV [V[V I RN RO RN R 153,086 |. 07/01/2025 . [1.D FE ....
Sthrn Ca Public Pur Auth Reven Taxable-Apex
..84247P-B-8 |Pur Proj-Ser B 3.938% 07/01/26 ... P R . 08/30/2024 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 3,000,000 |........ 3,000,000 |........ 3,003,895 |........3,000,225 |...oeuvviiiiinnn ovnnnneenn (228) |ovvnnniniiiiins o (228) v e 3,000,000 |.. ...137,502 |. 07/01/2026 . [1.D FE ....
Sthrn Ca Public Pur Auth Reven Taxable-Ap
..84247P-JC-6 |Pur Proj-Ser B 4.108% 07/01/27 ......ccvvvves | uunnnns . 08/30/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 3,670,000 |........ 3,670,000 |........ 3,727,600 |........ 3,673,814 |..ooovviiiiiien e (3,814) | e (3,814) | e 3,670,000 [ovvvevvinnnns fooniiiiiiiiinns o [ 175,470 |. 07/01/2027 . (1.D FE ....
Wisconsin St Transn Rev Bond Txbl-Ref-Series
..977123-X6-0 [1  0.624% 07/01/24 ... P R . 07/01/2024 . |Maturity .... oo feereeee... 15,000 ... ...15,000 |... ...15,089 |............ 15,006 |.... . I ..15,000 |.. ...94 1. 07/01/2024 . |1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 34,021,252 33,725,370 36,326,458 33,714,797 98,852 34,687,670 (962,302) 1,607,403 | XXX XXX
Redemption 100.0000
..0560911-AA-1 [BX Trust Series 2022-IND  6.588% 04/15/37 . |....... . 09/15/2024 . L4321 [ 43,213 83,192 [ e 20 [ 21 [ [ 43,213 . 04/15/2037 . |1.A ........
..06051G-FH-7 [Bank of America Corp  4.200% 08/26/24 ....... |....... . 08/26/2024 . |Maturity . R 10,000,000 |...... 10,000,000 29,997,371 [ i 2,629 [ 2,629 [ [ . 08/26/2024 . |2.A FE ....
Bank Series 19-BN18 Class ASB  3.432% Redemption 100.0000
..065402-BA-6 [ 05/15/62 ...evvvnviiiiiiiiiiiiiiieeeciiieeees | s L 07/01/2024 . | eeveeeeiiiiiieieeiiiieeeees i e 16,191 |[............ 16,191 [ooeine 17,887 [oeereenne LA V2 I P F [£51:) ) R E (£S51. ) R ER, (<) T O AN N AR 324 . 05/15/2062 . [1.A ........
Bank Series 19-BN18 Class ASB  3.432% Redemption 100.0000
..065402-BA-6 [ 05/15/62 ...eevvnviiiiiiiiiiiiiiiieeeciiieeeees | s . 08/01/2024 . | .evnnieiiiiiieieiiiiieeeees i feeeen 14,968 |............ 14,968 |......en..n. 16,536 |ovevvennnnns LETR: KT PO F [£-LCT0 1 PO R (£-LCT0 1 PO Rt T O N R AR 342 . 05/15/2062 . [1.A ........
Bank Series 19-BN18 Class ASB  3.432% Redemption 100.0000
..065402-BA-6 [ 05/15/62 ....uvvriiiiiiiiiiiiiiiiieeecniieeeeen | s . 09/01/2024 . | eevnniiiiiiieeieiiiieeeees i e 15,028 |......oeeees 15,028 |ooovvennnnns 16,602 |............ 15,898 |ovvvveiiiiiiinn Jovvininnns [-7(0) ) PO R (£-7(0) ) PO N7 O N N AR 387 |. 05/15/2062 . |1.A ........
Bank Series 2018-BN10 Class XA  0.833%
..065404-BF-1 [02/15/61 ..eevvviiiiiiiiiiiiiiiiiinieccinineeeinn | s . 07/01/2024 . |Paydonn ...ccvvvnvvvviinnnns fevvninineiiiiiinns fovviniiiiiiiinnns oo [, 2,874 | 1,166 [ooveeiiiiieeees o (1,166) [onevvvinnnens forees {001 (1) N Y S R R R R, 210 |. 02/15/2061 . |1.A FE ....
Bank Series 2018-BN10 Class XA  0.833%
..065404-BF-1 [02/15/61 ..eevvviiiiiiiiiiiiiiiiiiiininccinieeeinn | s . 08/01/2024 . |Paydonn ...ccvvvnvvvviinnnns fevvniinnneiiiiiinns fovieniiiiiiiinnns oo [, 2,687 |oeeeeinnnns 1,001 | s (1,000) oo s [ N R R R R R R, 228 |. 02/15/2061 . |1.A FE ....
Bank Series 2018-BN10 Class XA  0.833%
..065404-BF-1 [02/15/61 ..evvvviiiiiiiiiiiiiiiiiiinieccinineeiinn | s . 09/01/2024 . |Paydonn ....covunviviiiinnnn fevvnnininiiiiiiinns fovieniieiiiiins o [, 2,697 |oeeeiinns 1,05 |oveiiiiiiiiis s (1,095) |oevvvenniiiiinn oveennnn {08025 O O N N S AR 260 |. 02/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.070%
..06540W-BH-5 [08/15/61 ....ceevvviiiiiiiiiiieeccciiieececciiiin | s . 07/01/2024 . |Paydomn ...cevvvneviiinnnns Joevvninnneiiiiiinns fovveniiiiiiiinnns foreeniiiiis [ 4,467 |eeerennnnnns AT I R R (25727 PO R, (72572 N Y P N N R AR 334 |. 08/15/2061 . [1.A FE ....
Bank Series 2019-BN19 Class XA  1.070%
..06540W-BH-5 [08/15/61 ....covvvviiiiiiiiiiiieeccciiieeeecciiin | s . 08/01/2024 . |Paydonn ...ccvvvnvvvriiinnns fevvninineiiiiiinns foviiiiieiiiiinns o [, 5,222 |oeeiiiinnnnns 2,978 | oeeinnnn (741 P RN (274N P R N N N AR 450 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.070%
..06540W-BH-5 [08/15/61 ....ceevvviiiiiiiiiiieeccciiieececciiiin | s . 09/01/2024 . |Paydonn ....ceuvnviviiiinnn Jevvnininiiiiiiinns fovienieeiiiiins o [ 5,300 |oeiieennnnnns 12 O R (3,023) |evveniiiviinnn Jevnnnnnns {0728 R N N N R AR 518 |. 08/15/2061 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.713% 04/10/51 ..coovvvvinniiiiiiiiiiieiins | s . 07/01/2024 . |Paydonn ...ccvvvnvvvviinnnns fevvninineiiiiiinns fovviniiiiiiiinnns oo [, 2,186 |eeevennnnnns 1,066 [oooeeeeennnienns oo (1,086) [oeeeveennnees foreeees [T 0LCIC) N R R R R R R, 201 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.713% 04/10/51 ..coovvvvvnniiiiiiiiieniiiinn | s . 08/01/2024 . |Paydonn ...ccvvvnvvvviinnnns fevvniinnneiiiiiinns fovieniiiiiiiinnns oo [, 2,046 |.eoveinininns o1t/ R F [CeEsT0 F [ 8 O N R AR 218 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.713% 04/10/51 ..coovvvvnnniiiiiiiiiiniiiinn | s . 09/01/2024 . |Paydonn .....evvnvvriiiinnnn foovvnniiniiiiiiiins Jovieniieiiiiiins o foe 192,835 |..oovvvnnnns 94,007 [..ovvvvvneiennn foeeeens (94,007) [euvnnereirnnnnns founnnns [ECZ V070 1 PR U RO AR RN RN 23,379 |. 04/10/2051 . [1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.209% 08/15/52 ........cevvvvvvvvnnnn | uunnnns . 07/01/2024 . |Paydomn ....cvvvnvvviiinnnns Joevininnieiiiininnns foveinniiiiiiins oo s 69,641 |............ 37,484 |oeeiiiiiiiies e (37,444) | v (7027 R R RN AN A AN 5,661 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.209% 08/15/52 ........ccooevivvvunnn | unnnnns . 08/01/2024 . |Paydomn ....evveviiiiinnnns foovvnnnniinriiiiinns foviiniiiiiiiiinnes foriniiiiiiiiinniiies forrereeii. AL L O (425) |oovvnvniiiiiinn Jovvvnnnnnns {0 O P AP AT OO FETTTTUUOPPPPI 75 |. 08/15/2052 . |1.A FE ....
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Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.209% 08/15/52 ........cevvvvvvvinnnn | unnnns . 09/01/2024 . |Paydonn ....cvvunvvviiiinnnn Jevvniiiniiiiiiinns fovieniiiiiiiins o [, 5,784 |veeiinns O < 1 e e < o 1 O O O O U N 620 |. 08/15/2062 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.657% 01/15/51 .... P . 07/01/2024 . | Paydown ... . 01/15/2051 . |1.A FE ....
Benchmark Mor tgage Trust
..08162P-AY-7 [XA  0.657% 01/15/51 ..oovvvvriniiiiiiiiiiniieins | s . 08/01/2024 . |Paydoun ....evuvnvvvrivnnnns Joevvnininiiiiiiines foveiniiiiiiiiins o [ 519 | 22 I PO N (224 D) F R (72 O ORI (SRR AN RO R 49 |. 01/15/2061 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.657% 01/15/51 ..oovvvvviniiiiiiiiiiiieiins | s . 09/01/2024 . |Paydoun ....cevunveriiinnnns Joevinnnieiiiiiinns foeiinniiiiiis o e 30,244 |............ 12,858 |oovveiiiiiiiiies e (12,858) [oevvvvrviiiiinns fovnnns (12,858) |vvvvviiviiiiins fevvevvvniiiniiininns foiiniiiiiis [ e e 3,234 |. 01/15/2051 . |1.A FE ....
..10103D-AB-2 |Boston Medical Ctr Corp  3.912% 07/01/28 ... |....... . 09/26/2024 . |Wells Fargo .....ccceeee |ooveeenennnnnnnnnnns s 4,002,576 |........ 4,185,000 |........ 4,185,000 |........ 4,185,000 [ooeeeiiiiiiiiins Jooveiiiiiiiiis o e o o 4,185,000 [oooeeiiiiiiiiens s (182,424) |...... (182,424) |........... 202,827 |. 07/01/2028 .|2.B FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.395% 10/25/56 .....cceeeeiiiiiiiiiiiiiiiieieeeeees [ . 07/25/2024 . |Paydoun .......oooeeiiiiiins i e 1,324 |oooeeeees 1,324 |........... 1,320 |l 11,210 [ooveiiiiiiiiiin oo M4 | s M4 | s 1,824 | s e o, 430 |. 10/25/2056 . [1.A FE .
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.395% 10/25/56 .....ccoeviviiiiiiiiiiiiiiiiieieiees [ . 08/26/2024 . |Paydoun ......ooooeiiiiiiins i e 52,189 |........... 52,189 [....eeneeee 52,173 |t 51,665 |ooeeeeiiiiiiins |t L5723 PO L5723 PO 52,189 [ooiiiiiiiies o e e, 2,281 |. 10/25/2056 . [1.A FE .
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.395% 10/25/56 .....ccoeeveiiiiiiiiiiiiiiiiiieeeees [ . 09/25/2024 . |Paydoun ......ooooeiiiiiiins foniiiiinis e 16,963 |............ 16,963 |............ 16,957 |............ 16,792 |ooveeeiiiiiiiies e (VN R (VN R 16,963 |ovvvvevieiiiinn forvenniiiiiiiins foe 833 |. 10/25/2056 . [1.A FE .
CD Comm Mor tgage Trust Series 17-CD5 Class Redempt ion 100.0000
.. 12515H-BA-2 | AAB  3.220% 08/15/50 ......eeveennnnnnnininiinnn [eeeenn RN V(07 R K R 70,722 |oeeeennnee 70,722 |oeeennnnee % () P 73,281 |ooeeiiiiiiiiiies | (285151 ) R R (285151 ) R R (V72 PO R (SO 1,328 |. 08/15/2050 . [1.A ........
CD Comm Mor tgage Trust Series 17-CD5 Class Redempt ion 100.0000
.. 12515H-BA-2 | AAB  3.220% 08/15/50 ......eevennnnnnnnininiiinnn [eeeenn . 08/01/2024 . | .evvvvviiiniiiininiiiiiniinins e | 67,015 |[............ 67,015 |........... 73,125 |l 69,439 [oeeveiiiiiiinnn oo [2:7:5) 1 R R (2:7:5) | R R (70X T U A (SO R, 1,439 |. 08/15/2050 . [1.A ........
CD Comm Mor tgage Trust Series 17-CD5 Class Redempt ion 100.0000
.. 12515H-BA-2 | AAB  3.220% 08/15/50 ......eeveennnnnnnininiiinnn [eeeenn VYR V172 R K R 67,275 |............ 67,275 |............ 73,400 |............ 69,700 |...cooiiiiiiiins |eeeeees (2,434) [cennis oo (2,434) [cenenes oo 67,275 |oooeeieiiiiiiies o e o 1,625 |. 08/15/2050 . [1.A ........
CFCRE Comm Mortgage Trust Series 16-C7 Class Redempt ion 100.0000
..12532B-AB-3 |ASB  3.644% 12/10/54 .....oevvviiiiiiiiiiiiiiiiens [ L 07/01/2024 . | .evvvviiiiiiiinniniiiiinninins e | 32,163 |............ 32,163 |...oeeeeeee 35,103 |..coceennns 33,410 |ooeeeeiiiiiinnns et (QIZ70 ) P (QIZ70 ) P R 32,163 [ oo e e 684 |. 12/10/2054 . [1.A ........
CFCRE Comm Mortgage Trust Series 16-C7 Class Redempt ion 100.0000
..12532B-AB-3 |ASB  3.644% 12/10/54 .....oevvviiiiiiiiiiiiiiiiens [ . 08/01/2024 . | .evvvviiiiiniiniiniiiiinninins e o 20,882 |l 20,882 |[oeeuennneee 32,613 |t 31,040 |oooeeeiiiiiiiins et [ E:) ) SRR R [ 1:) ) FSSR RR 20,882 [ooveiiiiiiiies e e e 726 | 12/10/2054 . [1.A ........
CFCRE Comm Mortgage Trust Series 16-C7 Class Redempt ion 100.0000
..125328-AB-3 | ASB  3.644% 12/10/54 ... [ IR . 09/01/2024 . | .. ... (1,163) | . (1,183) |... . 12/10/2054 . [1.A ........
Comm Mortgage Trust Series 2015-CR22 Class A4
.. 12502X-BC-9 |3.048% 03/10/48 ......coevvvvviiiiiiiiiiiiiiiiiiinns [ . 09/01/2024 . | .evvviiiiiiiiininiiiiiiiiiiins e |00000.3,158,344 |00 3,158,344 |l 3,256,178 |........ 3,167,213 [oveeeiiiiiiiinn oo (8,869) [c.evvvvvvvnnnnnn foreeens (8,869) [c.evvvvvevnnnnnn oo 3,158,344 |oovvvviiiiiiiinn fereieiiiiiiis fo 72,200 |. 03/10/2048 . |1.A ........
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 0.944% 03/10/48 ....coooeeeiiiiiinni [ . 07/01/2024 . |Paydoun ......cooeeviiiinies |oviiiiiiiiiiininns o e e 4,383 [ [ PO (C720 ) P (£770 ) PO RN (SRR AR R RO 336 |. 03/10/2048 . [1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 |0.944% 03/10/48 ....coooeeeiiiiiinni [ . 08/01/2024 . |Paydoun ......oooeeeveviiies |oviiiiiiiiiiiiis o e e AATT |l L1020 PO (G107 PO (107 FO RN (SRR AR R R 370 |. 03/10/2048 . [1.A FE ....
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 0.944% 03/10/48 ....coooeeeiiiiiinni [ . 09/01/2024 . |Paydoun ......coooevviiiiins fovniiiiiiiiiiis o e e 265,300 |............ 31,898 |oeeeiiiiiiiiens |t (R IR:1115) 1 PO RN (31,898) |eevveiiiiiiiins fevveeiiiniiiiiiiiins foniiiiiiiiie o e 26,661 |. 03/10/2048 . [1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.870% 04/15/50 .....cccceeennnnnn [eeeenn . 07/01/2024 . |Paydoun ......oooovvveiniies |ovriiiiiiiiiiiins o e e [ L3 (CJ P [(110) ) S R (510) [eevvvnmnnninnns v e e e o 532 |. 04/15/2050 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.870% 04/15/50 .....cccceennnnnnn [ eeeenn . 08/01/2024 . | Paydoun ... 194,039 |.... .. (14,158) |... . 04/15/2050 . [1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA  0.870% 04/15/50 .. . 09/01/2024 . | Paydoun ... 246,168 |........... . (17,91) [... .. . 04/15/2050 . [1.A FE ....
..126408-HB-2 |Csx Corp  3.400% 08/01/24 .. . 08/01/2024 . |Maturity ...ccooovviiiiiins Joeveeeennnnnnnnnnns 00002 2,693,000 | 2,693,000 |........ 2,819,571 .2,702,263 |.... (9,263) |eeeeiiiiiiiienn i 2,693,000 |. . 08/01/2024 . (1.G FE ....
CarMax Auto Owner Trust Series
.. 14316H-AD-4 [0.630% 06/15/26 ......ceevvvveniiiiiiniiinieiiiinen | s . 07/15/2024 . |Paydoun .....oeevvviiinnnns fovvennnnniiiininnes foee. 647,073 [l 647,073 |........... 647,069 |........... 647,072 |.ooooeeeiiiiiins e, T s Tl 647,073 . 06/15/2026 . [1.A FE ....
CarMax Auto Owner Trust Series 20-4 Class A4
.. 14316H-AD-4 [0.630% 06/15/26 .....ceevvvvvnniiiiiiiniiinieiiiinn | s . 08/15/2024 . | Paydown ... .. 651,931 651,931 651,927 |...........6561,930 |.... 1 .651,931 . 06/15/2026 . [1.A FE ....
CarMax Auto Owner Trus
.. 14316H-AD-4 [0.630% 06/15/26 ......ceevvvveniiiiiiiiiinieiiiinen | s . 09/15/2024 . |Paydonn ....cevvvvvviiinnnnn fovvnnininiiiiiins foninns 645,071 |........... 645,071 |........... 645,067 |........... 645,070 |.ooooeeieiiiiins e T s T el 645,071 . 06/15/2026 . [1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA  1.141% 04/10/48 .........ccceee | uunnnns . 07/01/2024 . |Paydomn ...ccvvvnvvvvirnnnns Jevvnininieiiniinns fovieniiiiiiiinnns foveeiiiiiii [, 6,281 |.oeveiiinins LU PO N [W£I0) 1 PO 7 P Y N 484 |. 04/10/2048 . [1.A FE .
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 [GC29 Class XA 1.141% 04/10/48 ........cccceee | eunnnns . 08/01/2024 . |Paydomn ...eevuunviviiinnnns Jovvvnnnniniiiiniinns foveininiiiiiinins foriniiiiiiiiininiies forreiiiinnns 27,844 | 3,237 feoeiiiiiiiiiies foeeeens (3,237) |.eveeeeiiiiiiees fovennnns (3,237) |.eeeeeeieeiiiees eveeeeeeiiiiieiiiins fovvvnnnnniinns fovviiiiiiiiiiins o Joeeeeeeee 2,475 |. 04/10/2048 . |1.A FE .
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Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA  1.141% 04/10/48 ............... [....ces . 09/01/2024 . |Paydoun .......ooovvviiiiins |oenniiiiiiiiiins e e e 21,34 |l 378 |oeeeeieiiiiiiies e (3,178) [euvvvvvniniiinn foeeens L T4 O e O P N 2,752 |. 04/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.198% 02/10/48 ........evvvvvrvmrrrrnnnnnnnnnnnnnns [ereeen . 07/01/2024 . | Paydoun ... ....4,075 |.... .. 3,788 |. 02/10/2048 . [1.A FE ....
COMM Mor tgage Trust
..200474-BD-5 | 1.198% 02/10/48 ........eevvvvvvvvrrrnnnnnnnnnnnnnns [eeeeenn . 08/01/2024 . |Paydoun ......oooovviiinnins |oevnnniiiiiiinins o e e 54,682 |............. L O . €2 O e O P 4,839 |. 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.198% 02/10/48 ........eevvvvvvvvrrrnnnnnnnnnnnnnns [eeeeen . 09/01/2024 . |Paydoun .......ooovvviiiiins |oevniniiiiiiins o e e 13,125 |............. 1,085 [oevvviiiiiiiiins fernnnnns (1,085) [ouvvvvninnininnn e L0 e O P N 1,313 |. 02/10/2048 . [1.A FE ....
.. 224044-CH-8 | Cox Communications Inc ~ 3.150% 08/15/24 .... |....... . 08/15/2024 . |Maturity ....ooevveeninnnnn Jooveniniiiins s 1,835,000 |........ 1,835,000 |........ 1,742,498 |........ 1,824,228 |oooevveiiiiiiinn fevinnne 10,777 oo s 10,777 oo s 1,835,000 |ooeeeeveiiiinns v e o, 57,803 |. 08/15/2024 . |2.B FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 0.322% 10/15/51 ..oooeeeeeiiiiiiiii [ . 07/01/2024 . |Paydoun .....coooveiiiiiiies |oviiiiiiiiiiiis o e e 867 [oevernninnnnnne LR 7 PO (X701 P (X701 P FOPRRRRRR SRR RN R R 75 |. 10/15/2051 . |1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 |0.322% 10/15/51 ..oooeeeeeiiiiiiii [ . 08/01/2024 . |Paydoun .....cooeeevviiiiies |oviiiiiiiiiiiiins o e e 79 |oeeeeeeeieiennns L1072 PO [C07) ) PO (C07 1 PO AR (SRR RN R R 82 . 10/15/2051 . |1.A FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 |0.322% 10/15/51 ..ooooeeeeiiiiiiiii [ . 09/01/2024 . |Paydoun .....coooevviiiiiins foriiiiiiiiiiiis o e e 800 [oeeveenennnnnne FCL0< 0 A N [C0K) ) PO (C0K) ) PO AR [N RN R R 95 |. 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 ........ccevvvveveene [eerenn . 07/01/2024 . | evvvvriinininiiiiiiiine , , , , BB [ e e e 96 |[. 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion
..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........ceevvvvevenne [ereenn . 08/01/2024 . | evvvvririniiiiiiiiiiiiine , , , , 859 [ e e e 104 (. 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion
..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........ccevvvvevenne [errenn . 09/01/2024 . | .evvvviiiiiiiiiiie , , , , 881 | e e o 117 |. 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 |Class XA 1.546% 08/10/49 .........eevvmruunnnnn [erreenn . 07/01/2024 . |Paydoun ...ooooeeieiiiiiins v s e e 30879 986 [ et (986) s e (958) | e [ o e 284 |. 08/10/2049 . (1.B FE ....
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 |Class XA 1.546% 08/10/49 .........eevvuruunnnnn [erreenn . 08/01/2024 . |Paydoun .....oooevveiiniiins Jooviiiiiiiis e e e 30685 o908 [ et (908) [ e (908) | e [ o e 310 |. 08/10/2049 . (1.B FE ....
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 |Class XA 1.546% 08/10/49 .........euvvmruunnnnn [erreenn . 09/01/2024 . | Paydoun ... . 08/10/2049 . (1.B FE ....
..254687-CZ-7 |VWalt Disney Company/The 3.700% 09/15/24 ... |....... . 09/15/2024 . |Maturity . . 09/15/2024 . (1.G FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
. 20420E-AF-8 | XA 2.046% 07/10/49 .......ooooeiiiiiiiiin [ . 07/01/2024 . |Paydoun ......ooovvvriiiiins |oeneiiiiiiiiiiis o e e 535 | 149 [ s (L)) PO (L) N O O OPOPPORODORY (SRR AN RO R 42 1. 07/10/2049 . (1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 20420E-AF-8 | XA 2.046% 07/10/49 .......oooeeiiiiiiiinnn [ . 08/01/2024 . |Paydown ............ocoets J067 |eveeiiiiiiiins A7 PO (2570 ) PO (270 1 PO R POPPOPODNY (SRR AR RO R 97 . 07/10/2049 . |1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 20420E-AF-8 | XA 2.046% 07/10/49 U [P . 09/01/2024 . | Paydoun ... .. . 07/10/2049 . (1.A FE ....
..337738-AS-7 |Fiserv Inc ~ 2.750% 07/01/24 U [ . 07/01/2024 . |Maturity . . 378,117 |.... .375,000 |.. . 07/01/2024 . (2.B FE ....
FORD CREDIT AT LEASE TR Series 22-A Class C
..34528L-AG-0 |4.180% 10/15/25 ....oovvvviiiiiiiiiiiiiiiiiiiiieeens [ . 09/15/2024 . |Paydoun .......oooeeiiiiiins i s 1,521,561 |........ 1,521,561 |........ 1,487,979 |........ 1,504,572 [oeeneiiiiis oo 16,988 [o.vvvvveeiiiiinn fooeeens LGRS 0 O R IR IR O Y R N 47,701 |. 10/15/2025 . [1.B FE ....
Ford Credit Floorplan Master O Series 19-4
.. 345280-HF-4 |Class A 2.440% 09/15/26 ........ccvvvvvvvvnnnns [eeeenn . 09/15/2024 . |Paydoun ......oooeeiiiiiiins i e 275,000 [oeeeeeennns 275,000 |.........s 203,157 [..eeeeeeee 278,283 [ovvviiiiiiiinnn oo [R12:X) 1 A (R 122 X) 1 PO TR V[0 VI R R A R, 4,672 |. 09/15/2026 . [1.A FE ....
Ford Credit Floorplan Master O Series 19-4
.. 345280-HF-4 |Class A 2.440% 09/15/26 ........ccevvvvvvvnnnns [eeeeenn . 09/15/2024 . |Paydoun ......coooeeiiiiiins i e 500,000 |.......... 500,000 |........... 533,013 |[........... 505,969 [....evvvvrnnnnnn foreeeenns (5,969) |.oovvvviiiiiiins fevennnns (5,969) |.oovvvviiiiiiins fevevnnnns 500,000 |.eoovvveiiiiiins fevreeiiiiiiiiens feiiiiiiiiiin o 9,511 |. 09/15/2026 . [1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 |Class XA  0.906% 11/10/47 .......ooooeeeieeiiis [oonnnn . 07/01/2024 . |Paydoun ......cooovveviiiins foviiiiiiiiiiiiinns o e e 670,258 |............ 42,061 |oooeeeeeeiiiiens s (73D PO TN (42,061) |oeeveeiiiiiiiins feeveeiviiiiiiiiiines foeiiiiiiiiii fos e 50,964 |. 11/10/2047 . |1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 |Class XA  0.906% 11/10/47 .. R [ . 08/01/2024 . |Paydoun ......cooeveiiiiiins fooviiiiiiiiiinns o e e, 1,212,301 [l 76,076 oo s (76,076) |. .. (76,076) |... . 11/10/2047 . (1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 |Class XA  0.906% 11/10/47 .......ooooeeeieeiiis [ oonnnn . 09/01/2024 . |Paydoun ......cooeveviiinins |oviiiiiiiiiiins o e e 918,789 |............ 57,657 |ooeeeeeiiiiiiens |oeeees (57,657) |oeeveveviiiinnnn fevnnne (57,657) . 11/10/2047 . (1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 |Class XA 1.882% 05/10/49 .......eevvvvuunnnnnnn [erreenn . 07/01/2024 . | Paydoun ... . 2,357 ... ... (603) | ... (603) ... . 05/10/2049 . [1.A FE ....
GS Mortgage Securities Trust
..36252T-AT-2 |Class XA 1.882% 05/10/49 .......ccccccunnnnnnn [eenenn . 08/01/2024 . |Paydown ........ooeeeeeeeees Jooveiiiiiiiiiiiiinns Joveeiiiiiiiiiies Joveeeiiiiiiiiiiiee: foeeeeieeens 2,169 |l 554 | e, (554) |.ovvviiiiiiiiins fovevnnnnnns (554) |.oveveiiiiiiinns ovevveiiiiiiiiiniiee fovciiiiinnnins fooviiiiiiiiiiins o o 222 |. 05/10/2049 . |1.A FE ....
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GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.882% 05/10/49 .......ovvvvvvvvnnnns | unnnnns . 09/01/2024 . |Paydonn ....cvvunvvviiiinnnn Jevvniiiniiiiiiinns fovieniiiiiiiins o [, 2,236 [ooiiiiiiinnnnns L7772 IR (G773 P I {57272 8 R O N R AR 259 . 05/10/2049 . [1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA 1.939% 08/15/49 ........covvvvvvivnnn | uunnnns . 07/01/2024 . | Paydown ... L4072 . 08/15/2049 . |[1.A FE ....
JP Morgan Chase Comm Mtg Series
.. 46590M-AT-7 [Class XA 1.939% 08/15/49 ........cevvvvvvvennn | unnnns . 08/01/2024 . |Paydomn ...ccvvvnvvvviinnnns fevvninineiiiiiinns fovieniiiiiiiinnes foreiiiiiiii [, L35 R I T R FOPR (o I ) R RO (o < ) ER RN NN RPN U NN 386 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA 1.939% 08/15/49 ........ccvvvveviennn | unnnns . 09/01/2024 . |Paydonn ....cvvunvvviiinnnnn fevnniinineiiiiiinns fovienieeiiiiins o [, 3,820 |oiieiiiiiiiiins [ O F [C720 ) F R {72 8 O O N R AR 391 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.462% 08/15/49 .........coovvvvvrnnnn | unnnns . 07/01/2024 . |Paydomn ...ccvvvnvvvriinnnns Jevvninininiiiiinns foviiniieiiiiinnns o [ 1,406 |ooevveeniinnnne [CXc1° I R F (SN FOR E {621 N O N R AR 144 . 08/15/2049 . |[1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.462% 08/15/49 .........coovvvvvrnnnn | unnnns . 08/01/2024 . |Paydonn ...ccvvvnvvvriiinnns fevvninineiiiiiinns foviiiiieiiiiinns o [, 1,318 | 599 [ooiiiiiiiiiiins e [RGicic ) R FRR 510 N O N R AR 155 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.462% 08/15/49 .........oovvvvvvnnnn | unnnns . 09/01/2024 . |Paydonn ....cvvunvvviiiinnnn fevvniinniiiiiiinns foveeniiiiiiiins o [ 1,218 | [ 0 O R [(SISK )TN FR R 65155 N O N R AR 162 |. 08/15/2049 . |1.A FE ....
JPUBB Commercial Mortgage Trst Series 2014- Redenption 100.0000
..46643T-BJ-0 [C26 Class A4  3.494% 01/15/48 ... P U . 09/01/2024 . | .. . 114,921 . 108,146 |.... . 01/15/2048 . |1.A ........
JPMDB Comm Mtg Sec Trust Series 2016-
. 46646R-AL-7 [ XA  0.827% 12/15/49 ....eviiiiiiiiiiiiiiiiiiiines | s . 07/01/2024 . |Paydomn ...cevvvneviiinnnns Joevvninnneiiiiiinns fovveniiiiiiiinnns foreeniiiiis [ 4,714 s 1,236 |oeveenniiiinnns Jonenes (1,286) |eveenniiiiiins Jonees (1,286) [evnnniiiiiiiins e [ s s [l 324 . 12/15/2049 . [1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.827% 12/15/49 .. [T [ . 08/01/2024 . | Paydown ... ... 4,451 L 1,167 . 12/15/2049 . |[1.A FE ....
JPMDB Comm Mtg Sec Trus
. 46646R-AL-7 [ XA  0.827% 12/15/49 ....eviiviiiiiiiiiiiiiiiinnes | s . 09/01/2024 . |Paydonn ....covunviviiiinnnn fevvnnininiiiiiiinns fovieniieiiiiins o [, 4,467 |eeerennnnnns 1% A I R RN (o I A D R R I A D RO AR RPN RPN RN RN 403 |. 12/15/2049 . |1.A FE ....
Morgan Stanley BANL Trust Series 2014-C19 Redenption 100.0000
..61764P-BU-5 [Class A4 3.526% 12/15/47 ....ccovvvvvnnnneinins | unnnns . 08/01/2024 . | eeveenieiiiiiieeieeiiiiieeees i e 325,017 f........... 325,017 |........... 355,500 |........... 327,908 |...oovvvvnnenees foreenes (225 1°2 D) PO PN (2 1°1 D) PO FPR. R 2 /A R R R R 7,640 |. 12/15/2047 . |1.A ........
Morgan Stanley BANL Trust Series 2014-C19 Redenption 100.0000
..61764P-BU-5 [Class A4 3.526% 12/15/47 ....coovvvvinnnncennns | unnnns . 09/01/2024 . | .evenneiiiiiiieeeeeiiieeees i e 1,396,704 |........ 1,396,704 |........ 1,527,700 |........ 1,409,130 |oveveeeiiiiiinnn ovvnnnn [ F N (12,426) |.eevvvvnniininn ovennnnn LR LT R AR R N 36,936 |. 12/15/2047 . |1.A ........
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.659% 05/15/49 .......ccevvvvvvvvnnn | unnnns . 07/01/2024 . |Paydonn ...ccvvvnvvvviinnnns fevvninineiiiiiinns fovviniiiiiiiinnns oo [, 8,445 ... P I R R (2373 ) 1 R RPN (2,253) [oeeivviiiiiennns oo s s e e 790 |. 05/15/2049 . |1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.659% 05/15/49 .......ccevvvvvvivnnn | unnnns . 08/01/2024 . |Paydonn ....cvvvnvvvriinnnns fevvniinineiiiniinns foviiniiiiiiiinnns foreiiiiiii [, 8,245 |[.....coennnn () [V I FOR RN (00 )} P TN {280V N O O N N A AR 888 |. 05/15/2049 . |1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.659% 05/15/49 .......ccevvvvvviinnn | uunnnns . 09/01/2024 . |Paydonn ....covunviviiiinnnn fevvnnininiiiiiiinns fovieniieiiiiins o [, 7,938 |oeeieiinnns P B - O EPN [ 1)) A AR (725 1) N R R R R R R, 967 |. 05/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.569% 08/15/49 ........ccceees | uunnnns . 07/01/2024 . |Paydoun ...ccvvvnvvvvinnnnns Joevvnnneeiiiiiiinns foeeinniiiiiiins oo s 17,610 [oeeeeennes S O R (5,263) |vevvnnniiiinnnn Jovninnnns (ST N PR R R NN R AN 1,359 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.569% 08/15/49 ........ccceeee | uunnnns . 08/01/2024 . |Paydomn ...ccvvvnvvviiinnnns Joevvnnniniiiiniinns foeieneiiiiiiiins oo s 15,688 [o..oeeennee 4,689 |ievviiiiiiiinn eeeennnn (21D ) P N {35621 N O O N S AN 1,392 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.569% 08/15/49 ........ccceees | uunnnns . 09/01/2024 . |Paydoun ....cevunvvviiiinnns Joevnninneeiiiiiinns foeeeneeiiiiiis e s 15,610 [oeeeennnee 4,666 |oeovvniiiiiinn oeeennnn (4,666) [..ccoovvvnenenes forreees {311 N R O O U R 1,566 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA  1.388% 07/15/52 .....cvvvvvvvvivnnnnns | unnnnns . 07/01/2024 . |Paydomn ...ccvvvnvvvviinnnns Joevvninneniiiiiiinns foveinniiiiiiiins oo s 71,085 |oveeeennnnns 38,367 |.oevvvnniiiiinn foeeeens (38,367) [cevenerevinnnnns founnnns (88,367) [cvvvnervrrnnnns foveereerevvnninnnene foovvviiiins s [ [ 5,547 |. 07/15/2052 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA  1.388% 07/15/52 ....covvvvvvvvivnnnnns | nnnnns . 08/01/2024 . |Paydomn ...ccvvvnvvvviinnnns fevvninineiiiiiinns fovieniiiiiiiinnes foreiiiiiiii [, 2,595 [oooiiiiiinnns 1,401 | s (1,401) o o [0 N Y R R R R R, 232 . 07/15/2052 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA  1.388% 07/15/52 ....covvvvvvvivnnnnns | unnnns . 09/01/2024 . |Paydoun ....cevunvvviiiinnns Joevnninneeiiiiiinns foeeeneeiiiiiis e s 50,680 |oeevuunnnnns P ) I R R (27,361) [ceveeiviinnnns fonnnns (27,361) [ceveneivniinnnns foveereeeeiniiinnnees foovvviiis [ s [ 5,112 |. 07/15/2052 . |[1.A FE ....
NextGear Floorplan Mster Trust Series 21-1A
..65341K-B0-8 [Class A 0.850% 07/15/26 ......evvvvvvvvvnnnnees | unnnnns . 07/15/2024 . |Paydonn .....eevvvvvvrinnnnn foovvnnininniiiiinns fonennns 650,000 |.......... 650,000 |........... 649,857 |........... 649,974 [...ooovviiiiinn i L R R, L R R [CiS IO 0[0[0 R AU RN NN 3,223 |. 07/15/2026 . |1.A FE ....
..756109-A0-7 |[Realty Income Corp  3.875% 07/15/24 ......... |....... . 07/15/2024 . |Maturity ....ocoovmniiineee Jovmmniieeeeeeies e 6,025,000 |........ 6,025,000 |........ 6,361,918 |........6,037,315 [..ccoeviiiiiies fennnns (12,315) |. L (12,315) [ e 6,025,000 |.. ...233,469 |. 07/15/2024 . |1.G FE ....
..771196-BE-1 [Roche Holdings Inc ~ 3.350% 09/30/24 ......... |....... . 09/30/2024 . |Maturity ....ooovvvinniins Jovviniiniiiiiiins oeeen 16,260,000 |....... 16,260,000 |....... 17,142,403 |....... 16,312,842 |.ccovriiiinnnes fonnnns (52,842) |. L (52,8482) [oeiiiiiiies e 16,260,000 |.. ...544,710 |. 09/30/2024 . [1.C FE ....
SLC Student Loan Trust Series 07-1 Class A4
.. 784424-AD-5 [5.688% 05/15/29 ....cevvvrviiiiiniiiiiiiiiinieeees | s . 08/15/2024 . | Paydown ... ... 42,149 ... 42,149 41,069 ............41,488 |.... 42,149 .. .. 1,820 |. 05/15/2029 . [1.A FE ....
Santander Drive Auto Rec
..802918-AC-6 [Class A3 4.490% 11/16/26 ........cooevvvvvnnnn | unnnnns . 07/15/2024 . |Paydonn ...ocevvviiiiiinnns foovviniininniiiiiins Joviinnnns 594,158 |........... 594,158 |[........... 594,142 |.....en.nn. 594,132 |oeiiiiiiiiins Joveniiiiinnnns P O FETTTT P PPN FPTTTTTN 594,158 [.oooiviviinnnns fooviiiiiiiis L s 15,562 |. 11/16/2026 . |[1.A FE ....
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Santander Drive Auto Rec Trust Series 22-5
..802918-AC-6 |Class A3 4.490% 11/16/26 ........cevvvvvvevnnns [oenenn . 08/15/2024 . |Paydoun .......ooooeeiiiiins |eniniinnnnn e, 621,082 |........... 621,082 |........... 621,065 |........... 72U R R P PO AN P2 PO AR Lo 1 7 O P 18,591 |. 11/16/2026 . [1.A FE ....

Santander Drive Auto Rec Trust Series 22-5
..802018-AC-6 |Class A3  4.490% 11/16/26 .....
..87165B-AD-5 |[Synchrony Financial  4.250% 08/15/24 ...

..... .21,686 | 11/16/2026 . |1.A FE ....
.. 476,000 |. 08/15/2024 . [2.C FE ....

....... . 09/15/2024 . |Paydoun ...
....... . 08/15/2024 . [Maturity . R
Redemption 100.0000

..643,968 |........... 643,968 |........... 643,951
11,200,000 |....... 11,200,000 |....... 11,702,001

..643,940 |....
11,224,028 |....

.643,968 |.
11,200,000 |..

..88240T-AA-9 [Texas Electric Mkt Stabl  4.265% 08/01/34 . |....... . 08/01/2024 . | .evvvniiiiiiiiiiiiiiiiiiinees feeenieeeeeenies s 241,734 |..ooeeeennn 241,734 |........... 241,730 |...cennnnnn LK P AR (31 PO PPN (3] PR 281,734 oo oo e [t 10,310 |. 08/01/2034 . [1.A FE ....
UBS Commercial Mtg Trust Series 18-C10 Class Redempt ion 100.0000

..90276F-AU-8 [ASB  4.213% 05/15/51 oovvveeeeieeiiieeeeeeennn | s L 07/01/2024 . | .eveniiiiiiiiiiiiiiiiiineeees e e 17,733 |oeeeeenenees 17,783 oo 20,332 [oceeeeenee 18,859 |vvvveieiieienn eeennnnn (1,126) [oeeeeeeeeeeee foreeees (1,126) [oeeeeeeeiiieee oo 17,733 |eeeeeeeceiies ermeeeeeemniee e e 436 |. 05/15/2051 . |1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redemption 100.0000

..90276F-AU-8 [ASB  4.213% 05/15/51 oovveeeeeiieeieeeeeeene | s L 08/01/2024 . | .evvniiiiiiiiiiiiiiniiinennes e e 16,281 |[..oceonenees 16,281 oo 18,667 |............ 17,315 | e (1,084) |oeeeeneeeeeeenn oeennnnn (1,084) |eeeeieeeeeenns e 16,281 |oeeeeieeciiiies eemeeeeeemnies foeeeeeeeeeniies e 457 |. 05/15/2051 . |1.A ........
UBS Commercial Mtg Trust Series 18-C10 Clas Redemption 100.0000

..90276F-AU-8 |ASB  4.213% 05/15/51 [P . 09/01/2024 . . . . ... (1,088) |. ... (1,088) [... . 05/15/2051 . |1.A ........

..91159H-HK-9 |Us Bancorp  3.600% 09/11/24 [ R . 09/11/2024 . |Maturity . .'5,100,000 .5,113,652 |.... .. (13,652) |. .. (13,652) |... . 09/11/2024 . |1.G FE ....
WF RBS Commercial Mtg Trust Series 2014 C24

..92930K-AH-1 [Class XA 0.932% 11/15/47 ...coovvvvvnviiiinnnn | nnnns . 07/01/2024 . | Paydown . 11/15/2047 . |1.C FE ....
WF RBS Commercial Mtg Trust Series 2014 C24

..92930K-AH-1 [Class XA 0.932% 11/15/47 ...oovvvvvvniviniinnnn | nnnns . 08/01/2024 . | Paydoun . 11/15/2047 . |1.C FE ....
WF RBS Commercial Mtg Trust Series 2014 C24

..92930K-AH-1 [Class XA 0.932% 11/15/47 ...covvvvvvnviviinnnn | nnnns . 09/01/2024 . |Paydomn .....ouunvevriiinnnn Joevinninineiiiniinns foveeniiiiiiiins e [ 184,829 | 90483 [ [ (9,483) [ e (9,483) [ e [ [ [ 19,877 |. 11/15/2047 . [1.C FE ....
Wells Fargo Commercial Mortgag Series 2015

..94989H-AZ-3 [NXS1 Class XA 1.116% 05/15/48 .........cceeen | uunnnns . 07/01/2024 . |Paydonn ...ccvvvnvverinnnnns Joevvnninnneniiniinns fovienniiiiiiiins foveiniiiiiis [ 6,014 898 [ [ (B98) [ [ (B98) [ [ [ [ [ 477 |. 05/15/2048 . |1.A FE ....

Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 |NXS1 Class XA  1.116% 05/15/48 .
Wells Fargo Commercial Mortgag Series
..94980H-AZ-3 |NXS1 Class XA  1.116% 05/15/48 ........ccceee | aeeeen . 09/01/2024 . |Paydown
Wells Fargo Commercial Mortgag Series 2016-
..95000F-AW-6 |C35 Class XA  2.031% 07/15/48 ...
Wells Fargo Commercial Mortgag Series

....... . 08/01/2024 . | Paydoun ... . 05/15/2048 . |1.A FE ...

................................................ 590 |. 05/15/2048 . |1.A FE ....

. 07/15/2048 . |1.A FE ...

....... . 07/01/2024 . | Paydoun ... ....3,848 |....

..95000F-AW-6 |C35 Class XA 2.031% 07/15/48 ......cceevvvees | unenn . 08/01/2024 . [Paydoun .....occevvveiriiins feriiiiiiiiiniiiin [ e 16,924 |...occvneens 4,381 . 07/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-

..95000F-AW-6 |C35 Class XA  2.031% 07/15/48 ......cceevevees | unenn . 09/01/2024 . |Paydoun ... ...37,285 |.... . 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag 201

..95000G-BB-9 | 1.849% 08/15/49 .....ccevvvveriiiiiiiiiieiiiiiiees [ reeens . 07/01/2024 . [Paydoun .....occvveerrenins ferniiiiiiiiiniiin [ e 14,277 | 3,520 . 08/15/2049 . [1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA

..95000G-BB-9 | 1.849% 08/15/49 .....ccevvvviriiiiiiiiiiiiiiiiiens [ eeeees . 08/01/2024 . [Paydoun ......ccvveerieiins feeriiiiiiiiiininin [ e 13,500 |...ocvnenns 3,329 [ o (3,329) [cvvnnnnnniiis foeeeeenn [R25<72 ) R AN . 08/15/2049 . [1.A FE ...
Wells Fargo Commercial Mortgag 2016 BNK1 XA

..95000G-BB-9 | 1.849% 08/15/49 .....ccevvvvviiiiiiiiiiiiiiiiiiens [ eeeens . 09/0172024 . [Paydoun ......ccvveerreiins feeniiiiiiiiininin [ e 13,583 |.veeeennne I 7.7 R RN (3,342) o oo (25770 ) R RN . 08/15/2049 . [1.A FE ....
Apid 2013-12A A Series 13-12A Class AR

..03764D-AH-4 |6.643% 04/15/31 ...oooiiiiiiiiiiiiiieiee s D..... . 07/02/2024 . [Paydoun ......cccevverrriins forrniiiiiiiineinins feeed 8,954,730 |........ 8,954,730 |........ 8,952,939 |........ 8,954,239 |..vevieiiiiinn eeeeeiines L1 I RSO F L1 I SRR I 8,954,730 . 04/15/2031 . [1.A FE ...
Apidos CLO Series 2022-40A  7.801% 07/15/35

08769R-AE-5 | weeeeeniiiiiee e D..... . 08/09/2024 . [Paydoun ......ccceveeieiiiin foeriiiiiiiinienis [ 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 foreeeeiiiinnnns Jooviiiienneeins foreiiiiiiii i e s 4,000,000 . 07/15/2035 . [1.C FE ....
Babson CLO Ltd Series 15-1A Class AR  6.534%

..056162-AN-0 | 01/20/31 ... . 07/22/2024 . [Paydoun ......ccvvveieeiiis foeniiiiiiiiiiieiis [ 1,830,616 |........ 1,830,616 |........ 1,822,653 |........ 1,829,238 [.......occvvnnns |oeeeenn 1,378 [ | 1,378 [ s 1,830,616 |.. . 01/20/2031 . [1.A FE ...
Babson CLO L .

..06759F-AB-2 | 10/20/30 ....ccuvviiiieiiiiiiiie e . 07/22/2024 . [Paydown ......ccceveeeeeeins feniiiiiiiiinnnnin feenn.... 806,917 [l 806,917 |.......... 808,657 |.......... 807,120 |..ccouveiiiiiies forneeeennnn (203) | [ (203) e e 806,917 . 10/20/2030 . [1.A FE ....

CIFC Funding Ltd Series 15-1A Class ARR
..12548\1-BF-1 | 6.654% 01/22/31
Carlyle Global Marke
.. 14310K-AS-0 |Class ATRR  6.563% 01/15/31 ...
..225401-AM-0 | UBS GROUP AG  2.593% 09/11/25

D..... . 07/22/2024 . |Paydown ... 191,739 192, 161 191,739 |.. . 01/22/2031 . |1.A FE ...

. 01/15/2031 .
. 09/11/2025 .

=
-
m

D..... . 07/15/2024 . |Paydown
D..... . 09/11/2024 . [Call

........ 1,948,389 |........ 1,948,389 |...
........ 2,795,000 |........2,795,000 |....

........ 1,948,389 |..
........ 2,795,000 |..

I
.
m
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Dryden Senior Loan Fund Series 16-45A Class
..26244M-A0-5 |BR  7.263% 10/15/30 .....ccoooinnnnnninininnnnnnn (D . 09/30/2024 . |Paydoun .........ooeeiiiiins feniiiininin | 2,200,000 |........ 2,200,000 |........ 2,202,200 |........ 2,201,282 |oeeeeeiiiiiiinen o (1,232) |oeeeiieiiiiiiees e (1,232) |eeviiiiiiiiiees v 28 O O A, 156,088 |. 10/15/2030 . [1.A FE ....
Kkr Financial Clo Ltd Series 20 Class B
..48251T-AB-7 |7.098% 10/16/30 ...ovvvvrmnnnnnnniniiiiiiiiiininnnns D..... . 09/13/2024 . |Paydoun ........oooeeiiiiins Jeeiiiinnni | 11,425,000 |....... 11,425,000 |....... 11,322,175 |....... 11,361,750 |oooeeeeeeeiiinns |l 63,250 |...ooeiiiiiiiins e 63,250 |...oooeiiiiiinns s L O O 755,247 . 10/16/2030 . |1.B FE ....
KKR Financial Clo Ltd Series 23 Class B
.. 48252Y-AE-9 | 7.204% 10/20/31 ooovveiiiiiiiiiii D..... . 09/04/2024 . |Paydoun .........oooeeiiiins |eniiiiniiine | 5,800,000 |........ 5,800,000 |........ 5,808,410 |........ 5,804,195 [oovvviiiiiiiins foeeeeenn (4,195) |oeevrieiiiiiiees e (4,195) |ovvvveiiiiiniins v 5,800,000 |oeeeveiiiiienns fevveiiiiiiiiiens foviiiiiiiiiiinn o 379,202 |. 10/20/2031 . |1.B FE ....
MP CLO Il Ltd Series 13-1A Class AR 6.79%4%
..553206-AC-9 | 10/20/30 ...evvvviiiiiiiiiiiiiiiiieeieeeeeeeeeeeeee (D . 07/22/2024 . |Paydoun .......oooeeeiieiins Jenenieiiiinens | 1,663,522 |........ 1,663,522 |........ 1,664,670 |........ 1,663,781 |oovvveeeeieiinns [eriiininns [0 PO N (5D PO R 1,663,522 [c.vvvvvviiiiinnn fooiiiiis e e 87,554 |. 10/20/2030 . |1.A FE ....
Madison Park Funding Ltd Series 15-17A Class
..56818Y-BN-0 |AR2  6.544% 07/21/30 ... .. |D..... . 07/22/2024 . | Paydown PR I 2,411,963 |........ 2,411,963 |........ 2,411,963 |........ 2 R O O P O (RN 2,411,963 |oevvvvviiiiiiinn foniniiiiiiis fo e 120,957 |. 07/21/2030 . |1.A FE ....
Symphony CLO Ltd Series 1
..87165Y-AC-7 |6.508% 04/16/31 ......ovvvvvvrririniniiniiniiiinnnns D..... . 07/16/2024 . |Paydown .......cooeveiiiiins |oeneniinieins s 159,263 |........... 169,263 |........... 169,263 |........... 169,263 |oooeeeeiiiiiiies e e e o e e O P 7,90 |. 04/16/2031 . [1.A FE ....
Venture Cdo Ltd Series 18-34A Class A
..92332C-AA-7 16.793% 10/15/31 .oovvviiiiiiiiiiiiiiiiiiiicieeeees D..... . 07/15/2024 . |Paydoun .......ooooeeiiiiins |oeniiniiininis e 217,278 |eveeeeenes 217,218 |........... 217,278 |........... T O O R (SRR R R O O O P 11,266 (. 10/15/2031 . |1.A FE ....
Venture Cdo Ltd Series 18-34A Class A
.. 92332C-AA-7 16.793% 10/15/31 .ovvvvvveiiiiiiiiiiiiiiiiiiiiiiees D..... . 07/16/2024 . |Paydown ....ooovvveeeeeeeees Joveeeeeeieeieeeeeens e 16,817,772 |....... 16,817,772 |....... 16,817,772 |....... 16,817,772 |vvvvveveveeveee feevvvvvvnnninn fovviiiiiiiiiiins foviii o e, 16,817,772 |.ovveeeeeeeeeees levvevviviiiiiies foviiiiviiiiinns foviinnn, 875,176 |. 10/15/2031 . |1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 140,793,606 140,976,030 148,464,278 141,685, 116 (709,087) (709,087) 140,976,030 (182,424) (182,424) 6,707,753 XXX XXX
2509999997. Total - Bonds - Part 4 197,090, 156 196,976,699 207,140, 116 197,735,488 (670,512) (670,512) 197,938,997 (1,144,726) | (1,144,726) 8,427,745 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 197,090, 156 196,976,699 207,140, 116 197,735,488 (670,512) (670,512) 197,938,997 (1,144,726) | (1,144,726) 8,427,745 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 197,090, 156 XXX 207,140, 116 197,735,488 (670,512) (670,512) 197,938,997 (1,144,726) | (1,144,726) 8,427,745 XXX XXX
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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 SEPTEMBER 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 5,089 | 1,116 | 1,187,026 |............. (126,853)f............... 468,535
Federal Home Loan Bank .......... Chicago, IL .ot fo .0.000 [ | O FUR R 570 | 571 | 578
Bank of New York Mellon ........ New York, NY ......ccoooeeee. |.... Coot.0.000 | oo v 483,768 | e
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 5,106 1,116 1,671,364 (126,282) 469,113
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 5,106 1,116 1,671,364 (126,282) 469,113
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

1,671,364

(126,282)

469,113

E13




I4E

STATEMENT AS OF SEPTEMBER 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
...................... |BAE RSV G2 o e LT T I L 1 -0 S P 1 L Py (1) . O O 1 I . 20 -0 L PP PPPP W A%-.o.*) |
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,199,614 22,040 (7,399)
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,199,614 22,040 (7,399)
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 1,199,614 22,040 (7,399)
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 1,199,614
09248U-70-0 ....... BlackRock Liquidity FedFund BlackRock Liquidity Fed FUNA ..........euiiiiiiiiiiiiiiiiiii e era s e rnsa s s s nnannns | eeeennnnnes [oeveinnnnns 09/30/2024 14,832,197 |..
38142B-50-0 ....... Goldman Sachs Financial Square Treasury Instrument .. 09/04/2024 . 3,380,299 |..
61747C-52-5 ....... Morgan Stanley Institutional Treasury Instrument 09/04/2024 .......... 485,327 |..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 18,697,823 15,876 207,603
381410-27-3 ....... Goldman Sachs Financial Square FS Govt Inst Fund ‘ e 09/30/2024 .......... .. 15,988,445 |.. ... 201,901
665278-40-4 ....... Nor thern Trust US Government Portfolio ™, 09/30/2024 .......... .. .. 104,908,727 |.. 442,953
8309999999. Subtotal - All Other Money Market Mutual Funds 120,897,172 644,854

8609999999

- Total Cash Equivalents

140,794,609

426,699

845,058
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