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STATEMENT AS OF MARCH 31, 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 5,687,442,977 | oo oo 5,687,442,977 |........... 5,734,253,459
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 447,767,122 | 3,344,045 |.......ccconv 444,423,077 | 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 10,991,402 ..o [ 10,991,402 |................ 11,119,349
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 1,207,079 oo e 1,207,079 oo 394,934
5. Cash($ .recrnnen 2,769,385 ), cash equivalents
[ J 266,870,852 ) and short-term
investments ($ ..o 24,463,599 ) ..o
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 6,441,587,669 |........ccooenvc.. 3,419,298 |............ 6,438,168,371 |............ 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 49,630,554 |...oiviiiircrenene oo 49,630,554 |....ccvvvene. 49,943,291
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 54,767,166 |..cocvvveceeeererinccieine [vericinienenne 54,767,166 |.......c.o...... 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 84,689,725 |.
19. Guaranty funds receivable Or 0N dePOSit ...........ccoiiiiiiiiiiieieiieeerieieries [ [ [
20. Electronic data processing equipment and SOftWAre .............cccoeveeueeereieienns feerenincnennnne 1,722,412 | 92,897 |..ovvrn 1,629,515
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 31,197,271 | 31,197,271 | o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 16,881,018 | o 16,881,018 |....cocvevveneee 452,728
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 121,763,822 |..........c..... 117,572,892 | 4,190,930 |ooveverriinne. 5,014,743
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 6,926,240,487 |................ 275,727,924 |............ 6,650,512,563 |........... 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) 6,926,240,487 275,727,924 6,650,512,563 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 105,475,802 |............... 105,475,802 | e
2502. Prepaid eXPENSES .....ccccvcviiiieieieiete ettt [oereeen e 12,097,090 |...ocvoveeee 12,097,090 ..o e
2503. LN €XPENSE PremMilM oottt [eserenenseeeneaes 3,906,604 | e 3,906,604 |......ccoevenne 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)

121,763,822

117,572,892

4,190,930

5,014,743

NOTE

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




STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ..cccoooveeennne 49,830,491 ) .o e 434,234,022 |.............. 440,861,484
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES ............c.cueveueuiiiieierereteiceeeee e sesessese e sssnens |eese et 95,902 |...oviieiiie 48,136
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 30,810,387 [.oeoveeeeennee 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 32,388,246 |......c.coe..... 48,538,513
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 3,851,177 oo 5,442,635
7.1 Current federal and foreign income taxes (including $ ................. (1,070,379) on realized capital gains (I0SSES)) ......ceerrs |rerreriereerians 9,709,605 ..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 25,501,708 |...coevrenee 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 8,627,510 [.oeovevcvcennee 6,499,955
15.  Remittances and iteMS NOt AIIOCALEM ..........ccc.eveveveecueeeieeeeeeeceete e eeeeeceete e eeeessaeaetesesensssetesesesensssesesesessnsssssesasesensnssaesasasensssnaesas [eresresesseetensenenes 498,139 | 186,680
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns Lo 1= SO PR AESU SR RN
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccocviiiiiiiiii e [
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliatES ..............cocriiieeeiiiieee et e [rese e 2,859,802
2O B LY 11 =T OOl S PP RSN
A T 1= oL Lo (o T YT U 11T UV PPN RSOOSR WSS
R o\ o] (o (o Yo ot g1 (=3 U=T o o [T o OO S PP RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt
24. Capital notes $  .......... and interest thereon $
25. Aggregate write-ing for liabilities .................ccccceevieieiereiiiieeerceeee 5,287,124,581 5,178,228,733
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 5,942,594,316 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) ............... 5,942,594 ,316 ...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 @nd CONHDUIEA SUIPIUS ..........c.c.ouiiieiieeeeeeee et et e s et ees s sseseseseaseeseaesssesasesesesssssnassnsssesssnananas|eeressseeneeenes 737,735,668 |................ 737,735,668
35.  UN@SSIGNEd fFUNAS (SUMPIUS) ........vevivieieieieeietetetet ettt ettt st e e st bebesess s s st et e s e b et et esess s ssesesesesesessss s st ssesesesesesssnasssssesesesesedseresennererenis 162,764,520 |....ccoveeneene 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 707,918,247 635,780,153
38. Totals (Page 2, Line 28, Col. 3) 6,650,512,563 6,495,137,852
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) ....ococovooiiiiiiiiiiiiceeeeceeee e [ 5,266,015,628 |............ 5,131,178,458
2502.  Liability for pension DENETITS ...ttt ettt ettt sttt 1,532,520 |ocvoveennen. 24,930,074
2503.  Accrual for premium FETUNAS .........oiiieiiiii ettt bbbt b s se e s ss s b sesesese s ssssea|eseseteterenene 18,500,000 |....cvcveeeenee 21,100,000
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAGE .........ccoviiirieieieiiiiiisieieieieieeee e |eo s 1,076,433 | 1,020,201
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,287,124,581 5,178,228,733
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T T T PTY O T TP P ST PRPTU RSP PPUP PP PURPOPRPPIN
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........cooiiiiiiiiiiee ettt ae s [ e [
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 274,971,425 ) oo 282,261,664 |............... 284,760,319 |............ 1,136,664, 171
1.2 Assumed (written $ ..o 11,500 ) oo s 11,509 | 28,810 [ooeoeeieeien, 72,354
1.3 Ceded (written $ AA,819,334 ) ...44,819,334 |.. ... 46,806,307 |... . 202,820,550
1.4 Net (written $ 230,163,600 ) ... 237,453,839 237,982,822 933,915,975
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 49,830,491 ):
2.1 DIFECE ..ttt ettt e 9,062,556 |..ccvrereennee 9,455,408 |................ (8,297,117)
2.2 Assumed e (103,524)...c (255,030)
2.3 COABM ...ttt o 4,558,253 ... 15,228,035
24 Net ..o . , 4,793,631 |... ..(23,780,182)
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 1,786,689 |..ccveeenne 1,743,734 | 3,259,809
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviiuereeereiieeeiesesessssesesesessssssssesesessssssssesessssssssesens |eosessesesecnenns 58,485,203 |....ccceeunne 69,930,227 |........c..... 228,565,041
5. Aggregate write-ins for underwriting dedUCHONS ............cccueveiiieeeeeieiieeeie e ..134,837,170 |.. .. 134,821,484 |... ..534,067,185
6. Total underwriting deductions (LiNes 2 through 5) ..........cccveeviueuiiniiieicieieisseesceeie s 197,873,739 211,289,076 742,111,853
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceviuiiiirieieieieeeeeieie e e 39,580,100 |..oeoveceenne 26,693,746 |.............. 191,804,122
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 57,335,344 |....cceuene. 52,590,570 |..ccuvvnvne. 183,018,891
10. Net realized capital gains (losses) less capital gains tax of $ ................. (1,808,368) .......cccee...... (6,802,909) (2,406,971) (14,262,269)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 50,532,435 |...ccovirenne 50,183,599 |.....cccceev 168,756,622
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
LS amount charged off § ..o (210,306) ) ...ocvovecececeeeee oo 210,306 |..cooovevrvereeee 15,476 |eoeeeeeeeee. 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 8,124
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 218,430 15,476 174,880
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........coceuiiiiieecceeee et es et es s e 90,330,965 |...covevvnnnn 76,892,821 |............... 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) .....ocurveueiiieeeieieieiceieiese e e 90,330,965 |.cvevreenne 76,892,821 |................ 360,735,624
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 16,385,891 15,228,825 91,580,403
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........ccouiuiururiririiiiieirieiriceieiseeeseeeeiese e 73,945,074 61,663,996 269,155,221
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) ........ccceriiririririeieieieririiesesesiete et sesse e sesesesesesessssesesesesessssssssssesesesessssnns [eesesenenssenees 73,945,074 |................. 61,663,996 |............... 269,155,221
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccooiiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (I0SS) .........cccuiriririniiiiii 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 (t0) HOmMe OffiCe ..........cccciiiiiiiiiiiiiiiic e o [
35. Dividends to stockholders ..................... (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 667,560 6,847,093 30,018,993
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 72,138,094 66,795,303 (285,337,472)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 707,918,247 987,912,928 635,780,153
DETAILS OF WRITE-INS
0501. Contingency reserve contribution per Wisconsin Administrative Code Section Insurance
KT T USRS U USRS TTUUPRSRTTTS IR 134,837,170 |..coveneeee. 134,821,484 |............ 534,067,185
(051012l RO TSP FT OO TSP P PP PRPTN) RSP PP PP PP OPRPOPRPPIN
(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) 134,837,170 134,821,484 534,067,185
14071, OFNET TEVENUE ..ottt s e e et e e e eaeeeeseeneneeeeaeenessasesesnsannnens |oosteesateeeseeseteaeaens 8124 | e
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) 8,124
3701. SSAP 92 & SSAP 102 net funded status adjustments ... e 667,560 |.....ccvee.... 6,847,003 |............... 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) 667,560 6,847,093 30,018,993




STATEMENT AS OF MARCH 31, 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...cuiieiiieiiiciieieie ettt [eesssinessnees 227,273,226 |............... 228,219,554 |....ccovveee. 903,548,252
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 61,555,300 |...cocurieennee 55,473,413 ..o 208,901,035
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 218,430 15,476 174,880
4. TOtal (LINES 110 B) ..ottt 289,046,956 283,708,443 1,112,624, 167
5.  Benefit and 10SS related PAYMENTS ..............ccueviuiiieiiiiieieietctcee ettt es et sesss s sesenes [oesesesesesesesennas 252,885 .o (8,789,810)|..cccccvennne. 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 ...............c.c.ceueueueerieieievevenens eeeeererenenens 77,112,575 | 87,732,658 |...ccccoenv. 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 $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) ...ttt b bbb (192,611) 41,520,390 132,356,996
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 77,172,849 120,463,238 389, 148,608
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 211,874,107 163,245,205 723,475,559
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 175,897,678 53,528,147 |.. 565,584,572
12.2 Stocks ..............
12.3 Mortgage loans ....
124 REAI ©STALE ...ttt ee et ee et ee e ee e ee e e e e e e e seneensenes oo ees oo 1,086,715
12.5 Other iNVESIEA @SSELS ........cuiiiiiiii i [ ereetestestese st se e se e [oereete e e
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents ..............ccccoeees foeveeeeeeinnnnnneeenes [ (155 P 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) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 175,897,775 oo 54,613,877 |.ceecveennn. 569,011,399
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [eeteeen s 201,215,924 |...ccovienee 29,305,616 |............. 915,124,040
1312 STOCKS ..ottt oot A18,552 ... [
BB RC 1 (T4 (o= o =N (o= o T O P AP KOO
13.4 REAI ESLAE ...ttt e [oraeaeaee e 812,145 [ 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 202,446,621 29,417,268 915,630,626
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 (26,548 ,846) 25,196,609 (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, 18SS tre@SUrY STOCK .............c.cueueururiiieieieteeeeecceeeeieieseseesseseneiens |reeseeesesenenenesesssnereseenenes |oereeeseseseeneseseenesesessssenes [oereresennenens (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 10 SLOCKNOIAETS ......c.uiieiiiiicicieeeieiccie et s e es s nsss s s esesnansnans | [eoceessssssssicestsessansisiennes [oesrssninesesassssssseceensennnns |oesececusenens 326,933,472
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (40,614,906) 3,257,589 9,652,043
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (40,614,906) 3,257,589 (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. 144,710,355 |......c.coecne 191,699,403 |................. 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) 294,103,836 301,388,549 149,393,481
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 |, 3,105,456 |......cccooenee. 6,458,862 |........cc....... 8,547,364
20.0002. Line 12.1 Bonds - Return of capital 10 Parent ... [ | [ 251,107,458
20.0003. Llne 13.1 Bonds - Dividend from Subsidiary ........cccccovrrvneeeerinnnnne ..6,458,862 |......cceeeee. 6,458,862
20.0004. Line 16.2 Capital and paid in surplus - Return of capital to Parent e et ...253,195,960
20.0005. Line 12.1 Bonds - Capital contributed to SUbSTAiary ... o 59,581,448 | e
20.0006. Line 13.2 Stocks - Capital contributed to sUDSIAIiary ..o e 59,581,448 |...eoeeeeeeeeeeeeeeeeeees e
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STATEMENT AS OF MARCH 31, 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 $ 73,945,074  $ 269,155,221

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

Change in contingency reserve 00 4 5 (134,837,170) (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 $ 208,782,244  § 803,222,406
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 707,918,247 $ 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 $ 707,918,247 $ 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 MARCH 31, 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. Lessthan 12 months $ 2,997,594
2. 12 months or longer $ 20,115,224
b.  The aggregate related fair value of securities with unrealized losses:
1.  Lessthan 12 months $ 123,956,265
2. 12 months or longer $ 359,716,909
(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 three months ended March 31, 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.
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 March 31, 2024, we have determined our estimated maximum borrowing capacity to be $2,323,984,478 which represents the value of eligible
collateral. We had no borrowings outstanding with the FHLB as of March 31, 2024 or December 31, 2023.
(2) FHLB Capital Stock
a.  Aggregate Totals

ROSOZEZCARSTEZOT D

OCZEZrARE-EOTMOO

1 2 3
Total General Protected Cell
2+3 Account Accounts
1 Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B — — —
(c) Activity Stock 850,000 850,000 —
(d) Excess Stock — — —
(e) Aggregate Total (atb+c+d) $ 850,000 $ 850,000 $ —
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer $  2,323,984,478 XXX XXX
2 Prior Year-end
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B — — —
(c) Activity Stock 850,000 850,000 —
(d) Excess Stock — — —
(e) Aggregate Total (atb+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 MARCH 31, 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.

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
3/31/2024 12/31/2023 3/31/2024 12/31/2023
a. Service cost $ — 3 — 3 417,096 $ 1,496,553
b. Interest cost 3,247,078 13,787,129 375,152 1,632,963
c. Expected return on plan assets (3,644,115) (13,517,091) (2,493,570) (8,234,545)
d. Transition asset or obligation — — — —
e. Gains and losses 531,371 2,220,196 (403,422) (249,237)
f. Prior service cost or credit 86,325 345,300 453,289 1,861,117
g. Gain or loss recognized due to a settlement or curtailment — 9,853,227 — —
h. Total net periodic benefit cost $ 220,659 $ 12,688,761  § (1,651,455) $ (3,493,149)

(5) - (18) No significant changes

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

A.
B.
C.

mm o

No significant changes

No significant changes

The maximum amount of dividends which can be paid by State of Wisconsin insurance companies to shareholders is subject to restrictions relating to statutory
surplus and income.

We paid no dividends during the three months ended March 31, 2024.

No significant changes

The substantial majority of our new insurance written (“NIW”) has been for loans purchased by the GSEs. The current private mortgage insurer eligibility
requirements (“PMIERs”) of the GSEs include financial requirements, as well as business, quality control and certain transactional approval requirements. The
financial requirements of the PMIERSs require a mortgage insurer’s "Available Assets" (generally only the most liquid assets of an insurer) to equal or exceed its
"Minimum Required Assets" (which are based on an insurer's book of risk in force, calculated from tables of factors with several risk dimensions). Based on our
application of the PMIERs, as of March 31, 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, the “Financial Requirements.” While they vary among jurisdictions, the most
common State Capital Requirements allow for a maximum risk-to-capital ratio of 25 to 1. A risk-to-capital ratio will increase if (i) the percentage decrease in
capital exceeds the percentage decrease in insured risk, or (ii) the percentage increase in capital is less than the percentage increase in insured risk. Wisconsin
does not regulate capital by using a risk-to-capital measure but instead requires a minimum policyholder position (“MPP”). The “policyholder position” of a
mortgage insurer is its net worth or surplus, and its contingency reserve.

At March 31, 2024, our risk-to-capital ratio was 9.8 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements, and our policyholder
position was $3.8 billion above the required MPP of $2.2 billion. The calculation of our risk-to-capital ratio and MPP reflect credit for the risk ceded under our
reinsurance transactions. If we are not allowed an agreed level of credit under either the State Capital Requirements or the financial requirements of the PMIERs,
we may terminate the reinsurance transactions without penalty.

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

G.

All Other Contingencies

We operate in a highly regulated industry that is subject to the risk of litigation and regulatory proceedings, including related to our claims paying practices.
From time to time, we are involved in disputes and legal proceedings in the ordinary course of business. In our opinion, based on the facts known at this time, the
ultimate resolution of these ordinary course disputes and legal proceedings will not have a material adverse effect on our financial position or results of
operations.

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

Leases — no significant changes

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

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

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators — not applicable
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STATEMENT AS OF MARCH 31, 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 $ — S 650,187  § — 3 — 8 650,187
Cash equivalents - Money market
mutual funds 251,744,065 — — — 251,744,065
Real estate acquired through claim
settlement — — 1,207,079 — 1,207,079
Total assets at fair value $ 251,744,065 $ 650,187 $ 1,207,079 $ — 3 253,601,331
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 01/01/2024 into Level 3 Level3  NetIncome  Surplus Purchases Issuances Sales Settlements  3/31/2024
a. Assets
Real estate acquired
through claim
settlement $ 394934 § — $ — $ (172,964) $ — $ 985,109 $ — — $ — $ 1,207,079
Total Assets $ 394934 § — $ — $ (172,964) $ — $ 985,109 $ — S — 3 — $ 1,207,079
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 March 31, 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 March 31, 2024
and December 31, 2023:

Not Practicable
Aggregate Fair  Admitted Asset Net Asset (Carrying
March 31, 2024 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,381,041,197 $ 5,687,442,977 $ 850,978,309 $ 4,530,062,888 $ — 3 — 3 —
Common stocks 850,000 850,000 — 850,000 — — —
Short-term investments 24,460,011 24,463,599 1,950,791 22,509,220 — — —
Cash equivalents 266,870,861 266,870,852 265,824,180 1,046,681 — — —
Not Practicable
Aggregate Fair  Admitted Asset Net Asset (Carrying
December 31, 2023 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,435,312,848 §5,734,253,459 § 844,036,630 $4,591,276,218 $ — — 3 —
Common stocks 850,000 850,000 — 850,000 — — —
Short-term investments 19,413,834 19,403,994 1,860,009 17,553,825 — — —
Cash equivalents 130,501,337 130,501,277 130,285,474 215,863 — — —
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Our common stocks are comprised solely of FHLB stock, which must be held in connection with our FHLB membership. The fair value of the common stock,
which can only be redeemed or sold at par value to the security issuer, is most readily determined by transactions of identical or similar securities of the issuer at
par value, which falls within the Level 2 fair value hierarchy. See Note 20A(4) for the determination of the fair value of Level 1 and Level 2 financial

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

Unusual or Infrequent Items — not applicable

Troubled Debt Restructuring: Debtors — not applicable

Other Disclosures — not applicable

Business Interruption Insurance Recoveries — not applicable

State Transferable and Non-transferrable Tax Credits — not applicable

Subprime-Mortgage-Related Risk Exposure — no significant changes

Insurance-Linked Securities (ILS) Contracts

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

the insurance linked notes issued by Home Re 2020-1, Ltd. were redeemed in full. As of March 31, 2024, we have six ILS contracts outstanding as a Ceding

Issuer, with aggregate maximum proceeds of $1,098.1 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 May 8, 2024.

ommUO®y

We paid an extraordinary dividend of $350 million to our Parent, MGIC Investment Corporation, on April 26, 2024.

Reinsurance
We utilize quota share reinsurance ("QSR") transactions and excess of reinsurance transactions to manage our exposure to losses resulting from our mortgage guaranty
insurance policies and to provide reinsurance capital credit under the PMIERs. A description of the transaction 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.

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 March 31, 2024, $11 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 $412 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $49 million of favorable prior year development from December 31, 2023 to March 31, 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 MARCH 31, 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 MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 16,229,000
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Ves [ X1 No[ 1

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGAS ...ttt ettt ettt ettt ettt et et ettt et a st et a et et a s as st ettt e s s s e ae s et et a e b e st eaeae et et ettt e s e s ean sttt etetesesnan e S$..
Preferred Stock ... $.
Common Stock .... .393,450,015 3. 446,917,122
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e B e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $
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18.1
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20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Wellington Management Company, LLP
Goldman Sachs Asset Management, LP
Nathan Abramowski

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

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereecieninennseceene Yes [ X] No [ ]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106595 Wellington Management Company, LLP .... 549300YHP12TEZNLCX41 ........
Goldman Sachs Asset Management, LP CF5M58QA35CFPUX70H17 .

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt ettt et et et e e e ennas Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMIES? ............ccoouiiiiiiiiiiiiiiii s Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeiiienine Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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
. AA-3194128 Allied World Assurance Compan .BW .|Unauthorized




STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo e 2,975,901 | 3,083,185 |.oooeccicne 93,048 | 109,201 |............... 4,180,526 |............... 4,863,485
2. Alaska .....cccocoveeveeeee . AK e [ ISR 876,341 |.cooee 905,414 [ oo o 551,884 |...cccvevnee 567,529
3. Arizona .....ccoeeeecii. AZ | Lo oo 6,279,116 |......c........ 5,985,099 |...ccoveveinns 18,074 | 26,383 |............... 4,138,575 |cvevernnn 3,894,435
4. Arkansas ... . AR s Lo e 1,156,539 | 1,166,145 | 37,979 | 15,470 | 1,485,081 |.............. 2,220,029
5. California .......cccceceeece.. CA | Lo forriis 21,577,582 |...cccueeee 21,264,929 |..coooeeee 419,643 |..covevee 58,296 |.............. 22,293,044 |............ 11,254,974
6. Colorado ....... L. .. 4,752,024 |.. ..4,963,324 |.. ..103,709 |.. ..3,205,785 |.. .. 2,670,421
7. Connecticut ........ccc..... CT e Lo e 3,718,274 |..cooe 3,681,405 |...ococvvvee 249,920 |...ccveveee 342,740 |coeven. 6,832,774 |.............. 10,772,707
8. Delaware ............cc.ec.... DE |eeeiis Lo e 1,374,220 |..oooeenene 1,374,735 [ 31,770 | 38,480 |.cocooveee 4,030,673 |............... 4,302,134
9. District of Columbia .....DC |-......... [N ISR 972,391 | 889,012 [ [ 56,926 |............... 3,650,558 |............... 3,024,192
10.  Florida .....ccocovevviiens FL [ [ I 19,898,548 |............. 20,780,067 |..oovucececeeeenn 43,472 | 596,026 |............. 44,195,016 |............. 46,442,851
11.  Georgia . .. GA L. ..9,539,611 |.. .10,085,036 |.. .. 87,164 |.. ... 46,230 |.. ... 14,640,585 |.. ... 15,625,662
12.  Hawaii ... LLHE Lo e 1,046,504 |............... 1,204,006 |...ocovoceeeenene 177,560 oo (3,740)|............... 2,751,994 |............... 2,607,382
13. Idaho..... LD [ Lo e 1,641,012 | 1,735,938 | (1,402) ] (1,094)]..coveee 3,446,353 |......cocoe.. 979,830
14, lNOIS ..o | I RO Lo forriis 12,216,536 |............. 12,294,481 .o 916,414 ..o 414,799 |.............. 36,011,085 |............. 37,561,847
15. Indiana ......cccccoeeenne IN e Lo e 4,972,274 |............... 4,846,096 |...cocvceeeenne 160,769 |..cocveveeeeeen 84,787 |............... 9,129,412 | 10,741,286
16. lowa ...... A L. .. 3,493,189 |.. .. 3,454,945 |.. , , ..5,368,095 |.. ..2,719,686
17. Kansas .. L KS Lo e 2,105,248 |.......c.c.... 2,175,958 | 25,381 | 60,865 |......coc..... 2,695,438 |............... 1,936,821
18. Kentucky ... CKY e Lo e 2,336,602 |.............. 2,419,901 | 35,326 | 74,760 |............... 3,401,119 | 4,362,612
19.  Louisiana ........c.ccoceeene LA [ Lo e 2,656,345 |............... 2,781,125 | 269,833 oo 298,101 |.............. 5,131,438 |..ccocoee. 4,000,950
20. Maine ....ccooeveeiies ME [ooenee. Lo e 1,295,929 | 1,289,884 |..ooooee 66,543 | 77,539 oo 1,609,729 |.............. 2,797,987
21. Maryland ....... ... MD L. .. 7,708,384 |.. .. 7,547,599 |.. , , 20,459,866 |.. .24.,606,607
22. Massachusetts . L MA | Lo e 4,797,669 |.............. 4,589,247 | 23,539 | 72,106 |...ocvoveeee 7,325,397 |.ocoeeeee 10,733,759
23. Michigan ....... ML e Lo e 9,803,283 |............... 9,537,781 [ 653,227 |.ceeeen 329,924 |........... 14,456,531 |.............. 16,384,225
24. Minnesota .........cccccune MN [ Lo e 7,636,334 | 7,722,837 | 362,334 | 165,129 |.............. 12,469,474 |.............. 11,952,365
25.  MissisSippi ....ccccceeriene MS | Lo e 2,112,406 |...cccveeee 2,199,460 |.coooernnee 44,09 |..ocovn 109,813 |.....o... 2,817,484 |............... 3,636,372
26. Missouri .... ...MO | L. ..5,563,5% |.. ..5,656,471 |.. .. 7,941,098 |.. .. 8,378,130
27. Montana .... W MT e [N ISR 965,145 |..........c.. 1,030,391 |eeceeeiree e oo 2,250,678 |...ocvevverne 957,734
28. Nebraska .. .NE | Lo e 2,292,108 |.oooeeenee 2,283,096 |...ooooveeeenn 27,837 | 48,949 |............... 3,347,516 |............... 1,803,925
29. Nevada ... NV o Lo e 2,733,602 |..ccccoenee 2,793,611 233,536 |.ccvereinn 2,677,167 |............... 2,181,901
30. New Hampshire .......... NH [ Lo e 1,440,346 |.............. 1,387,617 | (5,282) | (CI46) ] F— 1,434,389 |..ocooene 2,671,672
31. New Jersey ...... L. .. 8,388,369 |.. . 71,792,760 |.. ..462,689 |.. 22,973,215 |.. .33,814,474
32. New Mexico ................NM [.......... Lo e 1,658,083 |...cccvveve 1,723,007 , 107,667 |.............. 1,656,295 |.............. 1,651,864
33. New YorK ....cccoeeveeee. NY [ [ I 12,292,620 |............. 10,213,277 | 1,401,672 |.............. 2,289,673 |............ 62,862,199 |.............. 87,877,048
34. North Carolina ............NC [.......... Lo e 9,352,172 |...coovneee. 9,621,402 |................... 41,990 |.................. 68,684 |......... 8,520,174 |.......c........ 9,277,940
35. North Dakota ..............ND  [.......... Lo e 1,546,205 |.......co... 1,583,907 |....cceveev.... 18,252 ..o 153,264 ... 2,377,966 |.......co......... 962,473
36. Ohio ...ccceenee L. 10,655,156 |.. .10,789,313 |.. 16,522,717 |.. 21,425,911
37. Oklahoma.................... OK [.......... Lo e 1,313,750 |.cooveeeee 1,286,019 998 | 1,361,056 |.............. 1,421,796
38. Oregon ........ccceceeeeeeen. OR [ Lo e 5,084,127 |............... 5,099,574 |......ccooenee. 168,950 |...ooovve 8,741 .o 2,802,003 |....cocveeen 1,515,877
39. Pennsylvania ............PA |[........ Lo forriis 13,901,000 |.....coeee 13,644,245 |................... 464,208 |.................. 280,701 |.............. 25,103,225 |............. 34,863,568
40. Rhode lsland ............ Rl |oecene [N ISR 702,598 | 674,649 |....ccocvcvee (2,251) e (3,229)]...couvc. 1,469,615 |............ 1,744,989
41. South Carolina . ...SC L. 4,254,860 |.. ..4,523,130 |.. ..6,841,688 |.. .. 1,731,489
42. South Dakota ... .SD | [N ISR 830,780 | 870,342 920,538 |...ccvevenee 420,708
43. Tennessee ... TN e Lo e 3,639,785 |..cccooenee 3,857,428 ..o 29,432 | 26,882 |....cocvnee. 3,149,701 | 5,305,436
44, TeXaSs ..occoveeeerereearnns TX s Lo forriis 21,300,457 |.............. 21,453,285 |....cocoeveee 441,575 [ 133,309 |..coeneen 21,769,508 |.............. 17,530,271
45, Utah ..ccoooevveeeeeeee. UT s Lo oo 2,672,923 |.cocvee 2,463,309 | ({70 ] ((370] F— 1,730,225 |.ocoeee 1,835,033
46. L. 702,688 |.. 702,808 |.. 910,640 |.. .. 1,053,025
47. Virginia ......ccoeveceeveeee . VA s Lo oo 8,750,269 |......c.c...... 8,805,173 | 105,308 |..ccvevereeane 59,387 |............. 12,659,690 |.............. 14,019,369
48. Washington ............... WA |..c..... Lo oo 7,758,674 |............... 7,443,290 |.cocvever 69,344 |..ccoov (1,224)].ccvee 4,505,954 |.............. 1,705,414
49. West Virginia ............. WV |occceeee Lo oo 1,539,282 |.............. 1,564,424 | 73,104 | 18,847 | 2,162,474 |............... 1,910,072
50. Wisconsin ........ccccceceee. Wl [ Lo oo 6,326,078 |............... 6,550,542 |...ocoovevere 49,923 | (34,369)....ccc...... 10,329,376 |.............. 9,901,946
51. Wyoming L. ..649,966 |.. ..681,732 |.. ...(507))..
52.  American Samoa . Nees e [ o e
53. Guam .......cccceeveveeeene.. GU - [ [N ISR 229,881 [ 235,902 [ooeeeeeeeeeeees e
54. Puerto Rico ................. PR [......... Lo e 1,484,644 ... 1,487,922 |.cooveveeee. 726,950 |...coevennee 573,330
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

NOTE: Primary premiums are allocated by state based on the location of the insured property. Pool premiums are allocated based on the location of the insured.
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STATEMENT AS OF MARCH 31, 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




cl

STATEMENT AS OF MARCH 31, 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




STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
PART 1 - LOSS EXPERIENCE

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

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Fire ...
Allied Lines ..
Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty

Ocean marine

Inland marine

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 ONIY .t
Dental ONlY ....ocviiiiiiiii e
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 ...........coeiiiiiiiieeee e
Excess workers’ compensation
Products liability - occurrence .........
Products liability - claims-made
Private passenger auto no-fault (personal injury protection) .
Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage ...........ccccceeiiiiiiiiiiicnicnecnd
Commercial auto physical damage ............coceieeiiiiiiieeeeee s

Aircraft (all perils)
Fidelity

International

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

Totals

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 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

274,971,425 274,971,425 274,196,235

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 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 [oovveeeeeeee 8,182 | o 8,182 | 140,687 [ 120 | 140,807 |..ococveeneee (30,681) .. 120 o (30,561)
2. ..99,407 11,169 . ....(26,445)].... ....(26,323)
3. 278,957 211,976 | (57,126) [ 242 o (56,884)
4. 192,930 199,651 | 14,934 | (8,917 8,017
5. ....448,927 |.... ....471,887 |.... ....395,362 |.... 411,627 .(42,192) ....(48,867)
6. XXX XXX [t XXX s [ o e, XXX 07 | 23,807 | 53,418 |.......... XXX [t XXX v [ XXX
7. 448,927 471,887 395,362 45,832 23,851 465,045 (42,192) (48,867)
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. (9.4) 2. (29.1) 3. (10.4)
Col. 13, Line 7

As a % of Col. 1
Line 8

4. (1.7)




STATEMENT AS OF MARCH 31, 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| I
2 9 8 5 8 2 0 2 4 4 5 5 0
e e S Swppement besument Gerfier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
2 9 8 5 8 2 0 2 4 3 6 5 0
e e Suppiement bessment Gertier = |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II| I
2 9 8 5 8 2 0 2 4 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—
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STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25
Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Cash surrender value of split dollar life plan ... Joovenieniee 284,326 |.....coieeieiieienieee [ 284,326 |..oooiriene 284,326
2505. State income tax receivable ... oo | e | 328,169
2597. Summary of remaining write-ins for Line 25 from overflow page 284,326 284,326 612,495
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504.  Checks pending €SChEAtMENT ..ottt s e s s s esenenennnns [eaesesennsesesenas 1,076,433 |...cevene 1,020,201
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,076,433 1,020,201

17



STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 11,514,283 |...coooeee 12,775,407
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals 2,501,295
5. Deduct amounts received on disposals 3,757,217
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 172,964 140,349
8. Deduct current year's depreciation 127,947 511,789
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 12,198,481 |... 11,514,283
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 12,198,481 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 271,532,314 ...941,056,287
3. Accrual of discount 1,283,932 2,813,349
4. Unrealized valuation increase/(decrease) (6,549,505) ... 10,383,199
5. Total gain (loss) on disposals ... (8,611,374)|... ...(20,219,388)
6. Deduct consideration for bonds and stocks disposed of 241,683,076 833,500,329
7. Deduct amortization of premium 8,308,682 .... 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 .... (1,006,984) .... (2,665,091)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 6,135,210,099 |............ 6,128,553,474
12.  Deduct total nonadmitted amounts 3,344,045 ... 3,370,479
13. Statement value at end of current period (Line 11 minus Line 12) 6,131,866,054 6,125,182,995
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STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

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

BONDS

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

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

................ 193,345,698
................. 57,735,796

................ 205,983,716
................. 65,136,622

................. (9,580,894)
................... 2,797,586

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

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

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

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

5,753,873,258

251,081,494

271,120,338

(6,801,052)

5,727,033, 362

5,753,873,258

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

PREFERRED STOCK

15. Total Bonds and Preferred Stock

5,753,873,258

251,081,494

271,120,338

(6,801,052)

5,753,873,258

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

34,508,178 ; NAIC2 $

................... 5,082,207 ; NAIC3 $

NAIC 4 §

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

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




STATEMENT AS OF MARCH 31, 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 24,463,599 XXX 24,261,515 45,842 27,152
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 ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 14,010,751 [ 100,391,465
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 156,245 | 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.ceeeiieeeeeteeeeciee e teteteteeeee st e s et e s ssa st st e s et esesessass s sesesesessasasssassesesesesessssassssesesesessanas |oesseseseseseseneneseananeeas [ (2,866)
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 9,092,671 |...coverneee 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 14,817 | 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) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 24,463,599 |......coccoeene 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) 24,463,599 19,403,994
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 478,497,793 |............ 1,702,714 ,476

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 77,159 | 282,671

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ceieviveiieereresieeeieeeseetetesetesss et es st ssesesesessssesesssesesesesesssssesssasasesesessssssesssasasaseses |eoesesenesensssssessseneseennnnnns |oesessesssnsesesenenenenes 5,022

5. Total gain (I0SS) ON QISPOSAIS ........c.coeiiereeeieeiiieieieeeteteeeae ettt e s e st s s et e s essasa s s st esesesessasssasssesesesesesssssssssesesesessssannns |oeesesesenenesneaessstesesnneenns |oeseeasnssseseseneneneenes (890)

6. Deduct consideration received ON ISPOSAIS ............c...cviveueuiueriiieieieeieietetetesee e e et teteseses st st st e sesesesessssesssssesesesesessssasasasesasanes [oeeesesnseenas 342,205,367 |............ 1,665,494,080

7. Deduct amortization OF PrEMIUM .............c.cuouiuiuiieeee ettt et ettt ettt s e s ee et et et et et esessss et ssssesesesessss s ss st sesesesesessssesssesasesesessanas [nesesesesesesenenssaeaeeneeas 10 [ 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) ..........cceceiriivrrererereeeeeeeieieeseeseeenenens [ereeeeeeeeeenens 266,870,852 |.......ccoeec 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) 266,870,852 130,501,277

S108
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STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 2

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

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

. |Grantville
.|Colliers ..

153 Lagrange Street ....
260 Walker Manor Cir

03/13/2024 .......... Fannie Mae .......coooiiummiiiiiiie s
...01/26/2024 .. . [West Virginia Housing Development & Its
12423 Sheep Creek Rd Phelan ..... ... 12/15/2023 .. . |Wells Fargo Bank, N.A.
12 Stonehouse Cir Wimber ley .... .. 03/19/2024 Fannie Mae
0199999. Acquired by Purchase 979,093 812,145 6,016

0399999 Totals 979,093 812,145 6,016

SCHEDULE A - PART 3

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 Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser iati Reggan (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal | brances | Incurred

0399999 Totals




STATEMENT AS OF MARCH 31, 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 MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-CP-4 .. . [U.S. Treasury Note  0.625% 07/31/26 .....cccoiiumiiiiiiiiiiiiiie e eeeneeeees | eeeeesininnnees [eeeead 03/21/2024 ..... HARRISNE .. 1,277,739 [ 1,398,700 |... A .
912820-J8-1 . ..|U.S. Treasury Note  4.250% 12/31/25 .......ccoviiiiiiiiiiiiiiiiiii s | rreeeeeeeens ol 03/21/2024 ..... Citibank .. 1,916,321 [ooveeieiiiiiinne 1,931,100 |... A
912826-KA-8 ......... U.S. Treasury Note 4.125%02/15/27  4.125% 02/15/27 ...ccoeeeeeiiiiiiiiiiceiieciiieeececiieees | eeviiiiieeens [ 03/14/2024 ..... CIETDANK ettt ren e s s snnnneees [ernreesseiinnre e e sssnenneesesne [ereeeeeeeesinneeeeeees 1,900,622 i 1,928,600 |... A
91282C-KB-6 ......... U.S. Treasury Note 4.625%02/28/26  4.625% 02/28/26 ........ccccvveiiiiiunneneiiiiiiniiieiiiiiiiiins | eeeeeeiinienees e 03/14/2024 ..... J.P. Morgan . 1,912,039 |. 1,914,500 |... A
0109999999. Subtotal - Bonds - U.S. Governments 7,015,721 7,172,900
472682-2K-2 ......... Jefferson County Alabama Sur  5.250% 10/01/40 ...cevunieviiiiiieiiieiieceieceeeeieevieeviees | creeenieeees o 01/11/2024 ..... Raymond James & ASSOCTALES ...vvvuiiriiiiiiieiiiieiii e e ennenninees feiereie e e 3,295,215 |ovuuiiiiiiiiiiiiis 2,970,000
472682-2M-8 ......... Jefferson County Alabama Swr  5.250% 10/01/42 .eniveenieeiiieiieeie e eeeeeeieenees | ceeveveiieniins foeees 01/11/2024 ..... Raymond James & Associates .... 5,141,682 |oeeeneeneeneeneennans 4,695,000 |...
658203-6A-7 ......... North Carolina St Muni Pur Agy Prerefunded-Ref-Ser C  5.000% 01/01/30 ...ovvvunvivnnvevnnennns | veveeiiiieans o 03/11/2024 ..... Tax Free Exchange 1,041,484 [.ooveniiiniiiiieinns 1,010,000 |...
658203-6B-5 ......... Nor th Carolina St Muni Pur Agy Unrefunded-Ref-Ser C  5.000% 01/01/30 .....cceeecvveneeeriiine | evvviiiinnnnnes o 03/11/2024 ..... TaX Free EXCHANGE ......eeiiiiiiiieiii ittt e e e s s e e e e s eeesssinneeaesaaes fneneessaannnniessaainnneaesaaas [ornnneassaainnneaaaaas 6,169,450 [........cceeeennnnnees 5,995,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,647,831 14,670,000
00206R-DQ-2 ......... AT&T Inc SR GLBL NT 27 4.250% 03/01/27 ..eveeeiiiiieiiiieee e eieeee e e | eeeeeiiiinnnes [eeeead 03/15/2024 ..... Deutsche Bank Sec . 638,985 |.
00287Y-DR-7 ......... Abbvie Inc SR NT 4.8%27  4.800% 03/15/27 ....cccuvvviieiiiiiiiiieiiiiiiiee e ccniieneeees | eeeeeeiiieeees [end 02/22/2024 ... Bank of America .... .. 1,507,871 |.
023135-AP-1 ......... Amazon.Com Inc 4.800% 12/05/34 ...eeenieeeieeeii e e e e eee e ere e eee e e e e e enneenneennnes | creeeriieenins foeeees 03/25/2024 ..... MGIC Indemnity Corporation ....
023135-C0-7 ......... Amazon.Com Inc SR GLBL NT 29 4.650% 12/01/29 ......ccovvmiiiiiiiiiiiiiiiiiiiiiiienceeciiiieeeeen | eeeeeeiiieeees [end 03/25/2024 ..... MGIC Indemnity Corporation ...
031162-CT-5 ......... Amgen Inc SR GLBL NT2.2%27 = 2.200% 02/21/27 ...ceeeveeiiiiiiiiiiie e ceiieees | eeeeiiinieeees [eeeead 03/15/2024 ..... Morgan Stanley & Co., Inc. .
06051G-GT-0 ......... Bank of America Corp  3.093% 10/01/25 ..cceuviiriniiiiiiiiiieineeieeee e eenieeen | creeeenieenes o 02/07/2024 ..... Bank of America
060516-HR-3 ......... Bank of America Corp  3.458% 03/15/25 ......ccuuiiiiieiiiiiiiie e seineee e | eeeeeiiiineees [eeeead 02/29/2024 ... Jefferies & Co Inc. ..
06051G-MA-4 . ..|Bank of America Corp 5.468% 01/23/35 .... 01/18/2024 Bank of America ....
06405L-AC-5 . ..|BANK NEW YORK MELLON CORP  5.224% 11/21/25 01/25/2024 Morgan Stanley & Co., Inc. .
06405L-AC-5 . ..|BANK NEW YORK MELLON CORP  5.224% 11/21/25 ... 02/13/2024 Morgan Stanley & Co., Inc. .
075887-CS-6 ......... Becton Dickinson and Company SR NT 5.11%34  5.110% 02/08/34 ... 02/05/2024 ..... Barnett Bank
09031W-AC-7 ......... Bimbo Bakeries USA Inc  6.050% 01/15/29 .......oooiiiiiiiiiiiiiiiiiiiieiiiiiieeeeeiieeeeeeiiiies | eeeeeeiieeees [end 01/04/2024 ..... J.P. Morgan ...
103730-AZ-3 ......... Bp Cap Markets America SR GLBL NT 27  3.588% 04/14/27 ......cevevieeiiiiiiiiieiiiciieeeeeecie | eeeveiiiieenns [ 03/15/2024 ..... Barnett Bank ..
110122-ED-6 ......... Bristol-Myers Squibb Co  4.950% 02/20/26 .........cccuvviiiiiiiiniiieeiiiiiiiee e esiinees | eeeeeeiiieees [end 02/14/2024 ..... Citibank
110122-ED-6 ......... Bristol-Myers Squibb Co  4.950% 02/20/26 ........cccummiieriiiiiiiieeeeiiiiee e e seinees | eeeeeiiinneees [eeeead 02/23/2024 ..... Stifel, Nicolaus & Co., Inc.
110122-EM-6 ......... Bristol-Myers Squibb Co  5.830% 02/20/26 ........cccevuuiiiriiiiiiiiiiieiiiiiiieee e eeniins | eeeeeeiiieees [end 02/14/2024 ..... Citibank K
12189L-AY-7 ......... Bur lington Northern Santa Fe SR GLBL DEB 25  3.650% 09/01/25 .......ccoiuuiiereiiiiiiiineeiiis | eeeviiiiieenns [ 02/23/2024 ..... Barnett Bank .. 391,540 |.
14913U-AE-0 Caterpillar Finl Service 4.500% 01/08/27 . 02/16/2024 ..... Morgan Stanley & Co., Inc. . 532,908 |.
16144B-AB-4 . ..|Chase Auto Ouwner Trust 5.480% 04/26/27 . 03/19/2024 J.P. Morgan ...
17275R-BP-6 . ..|CISCO SYSTEMS INC ~ 4.900% 02/26/26 .. 02/21/2024 Barnett Bank
17325F-BA-5 . ..|Citibank Na SR GLBL NT 25  5.864% 09/29/25 02/23/2024 Citibank ....
17327C-AN-3 . .|CITIGROUP INC  2.014% 01/25/26 .... Bank of America .
19828A-AC-1 . .|Columbia Pipeline Holdco  5.681% 01/15/34 .. MUFG Securities Americas Inc .

19828A-AC-1 ......... 5.681% 01/15/34 ..

Columbia Pipeline Holdco

19828A-AC-1 ......... Columbia Pipeline Holdco  5.681% 01/15/34 ..

19828A-AC-1 ......... Columbia Pipeline Holdco  5.681% 01/15/34 ..

20030N-BII-0 ......... Comcast Corp SR NT 2.35%27 ~ 2.350% 01/15/27

21871X-AF-6 ......... COREBRIDGE FINANCIAL INC SR GLBL NT 29  3.850% 04/05/29 .
23331A-BN-8 D.R. HORTON INC SR GLBL NT2.6%25 2.600% 10/15/25
24422E-XF-1 . ..| John Deere Capital Corp FR 4.5%010827  4.500% 01/08/27
24703T-AE-6 . ..|DELL INTL LLC/EMC CORP CR SEN SR SEC 26  4.900% 10/01/26
25746U-DF-3 . ..|Dominion Resources Inc SR GLBL -B NT 27  3.600% 03/15/27
26884T-AZ-5 . ..|Erac Usa Finance Llc SR GLBL 144A 34 5.200% 10/30/34 ...
26884T-AZ-5 . .|Erac Usa Finance Llc SR GLBL 144A 34 5.200% 10/30/34

26884T-AZ-5 ......... Erac Usa Finance Llc SR GLBL 144A 34  5.200% 10/30/34 ...

26884T-AZ-5 ......... Erac Usa Finance Llc SR GLBL 144A 34  5.200% 10/30/34
20379V-BL-6 ......... Enterprise Products Oper SR GLBL NT 27 ~ 3.950% 02/15/27 .
204490-AP-2 ......... Equitable Financial Life 144A NT 5.5%25 5.500% 12/02/25

01/04/2024
01/05/2024
01/05/2024
01/25/2024
03/25/2024
02/13/2024
02/16/2024
03/15/2024
03/15/2024
02/05/2024
02/06/2024
02/06/2024
02/06/2024
03/15/2024
02/12/2024

MUFG Securities Americas Inc ....
Citibank
Cantor Fitzgerald & Co. Inc.
HSBC Securities Inc
MGIC Indemnity Corporation .
Morgan Stanley & Co., Inc. .
Bank of America .
Barnett Bank
Morgan Stanley & Co
Bank of America ....
State Street ..
Bank of America ....
State Street
Deutsche Bank Sec . .
US Bank NA L.ueeiiiiiiiiiiii et e s

....................... 1,002,280

478,100 |
..536,177 |.




STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

SCHEDULE D - PART 3

L'¥03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
30040W-AY-4 .........|EVERSOURCE ENERGY SR GLBL DD NT 27 5.000% 01/01/27 ...eeneieeeeeieeeeeenneeeeeeeneeeeeeenns | evvvnininnnnns feeend 03/15/2024 ..... J.P. Morgan ..640,000 |...
34535C-AA-4 .........|FORD CR AUTO OWNER TR 2023-REV ~ 5.280% 02/15/36 .....evvviiiiriniiiiiiiiiiiniiiiiiineeecniinneeee [ eeennineeeeennn foend 02/06/2024 ..... Bank of America Merrill Lynch ..250,000 |...
36143L-2L-8 ......... GA Global Funding Trust  5.500% 01/08/29 .......uiiiiiiinniiieeiniieeeeeeeeneeeeeeenneeeeeennnes | ceevrinniinnnns Jeennid 01/03/2024 ..... Wells Fargo ...
36269F-AD-8 ......... GM Financial Automobile Leasin = 5.090% 03/22/27 .........ccevuvviiiiiiniiniiiiiiiiininiiiiiiinneeees | eeeeeenniieeens fonnid 02/08/2024 ..... J.P. Morgan ...
370334-CX-0 ......... General Mills Inc.  4.700% 01/30/27 ...ccevmrmiieieiiiee e eeeee e eeeere e eennneees | cevvviniiinnees [eennid 01/16/2024 ..... Bank of America ....
370334-CX-0 ......... General Mills Inc.  4.700% 01/30/27 ....ccovvuniiiiiiiiiiiiiiiiiiiiieeecciie e envnnees | eeeeeenniieeees fonnid 01/16/2024 ..... Bank of America ....
370334-CX-0 ......... General Mills Inc.  4.700% 01/30/27 ...cceemmmieeeeiinieee e eeeee e eeere e eennneees | cvvvviniiinnnes [eennid 02/16/2024 ..... Stern Brothers & Co. ...
37045V-AV-2 ......... General Motors Co  6.125% 10/01/25 ....cevvvvniiiiiiiiiiiiiiiin e eccvnieeeenn | eeeeeennieeens [onnldd 02/16/2024 ..... J.P. Morgan
37045X-AS-5 ......... General Motors Finl Co SR GLBL NT 4%25  4.000% 01/15/25 .....ccevvuuieiieiiniiieeeernnieeeeeenenn | cevvvvniiinnnns feenad 01/02/2024 ..... MUFG Securities Americas Inc ....
37045X-DR-4 . .| General Motors Finl Co SR GLBL NT 27  2.350% 02/26/27 ... 03/15/2024 Morgan Stanley & Co., Inc. .

.|General Motors Finl Co SR GLBL NT5.4%26

37045X-EF-9 . . 5.400% 04/06/26 01/25/2024 Bank of America .
373334-KH-3 .. .. | Georgia Power Company SR GLBL NT 27  3.250% 03/30/27 ..... 03/15/2024 Bank of America .... -
40139L-BD-4 . .| GUARDIAN LIFE GLOB FUND SR SEC 144A NT26  1.250% 05/13/26 .......cocevvvveeeriiiiniieeeeiciieees [ v oo 01/25/2024 ..... Morgan Stanley & Co., Inc. .

437918-AB-1 ......... Honda Auto Receivables Owner

5.360% 09/15/26 ......evvvvvririiiiiiiiiiiiiiiiiiiiiinann | aeeeeeeen fo 02/13/2024 ..... MUFG Securities Americas Inc ....
44891A-CT-2 ......... Hyundai Capital America FR 5.25%010827  5.250% 01/08/27 .......eeoeiiiiiiumiiiiieiiiiiiceeeeiies | eeeeeiiiieenes [ 02/16/2024 ..... Bank of America
44891A-CT-2 ......... Hyundai Capital America FR 5.25%010827  5.250% 01/08/27 .......eevvviiiiuiiiinniiiiniiieneeiiinis | eeeeeeiiienees fend 03/15/2024 ..... Deutsche Bank Sec .
44891A-CV-7 ......... Hyundai Capital America  5.400% 01/08/31 .......oeiiiiiiiiiiiiie e sieieee e | eeeeeiinneeees [eeeed 01/03/2024 ..... Bank of America ....
46647P-BI-5 ......... JPMorgan Chase & Co  1.040% 02/04/27 ....cevunverueiiiiiiineerineeineere e eeieesieenieennees | creieenniennans foieees 01/25/2024 ..... Market Axess Corp . N
46647P-DI-5 ......... JPMorgan Chase & Co  5.546% 12/15/25 ......eeeiiiieiiiiiiiiie e | eeeeeiiiineees [eeeead 01/25/2024 ..... Bank of America .... 859,725 |.
46647P-D-5 JPMorgan Chase & Co  5.546% 12/15/25 ....ccvvviiiiiiiiiiiiicciciieeec e | eeeeeeiiieees [ 02/13/2024 ..... Morgan Stanley & Co., 998,250 |.

46647P-EA-Q .
502431-AP-4 .

..| JPMorgan Chase & Co  5.040% 01/23/28 ..
..|L3 Harris Tech Inc SR NT 5.4%27  5.400% 01/15/27 .
.|MPLX LP SR GLBL NT 27

02/16/2024
03/15/2024

J.P. Morgan ...
D Securities .

..533,887 |.
..637,718 |.

55336V-AK-6 . . 4.125% 03/01/27 .............. 03/15/2024 Deutsche Bank Sec ..635,140 |.

56585A-BC-5 . ..|Marathon Petroleum Corp SR GLBL NT 26  5.125% 12/15/26 J.P. Morgan ...

571903-Bl-4 . ..[Marriott International SR GLBL LL NT 26  5.450% 09/15/26 .. Morgan Stanley & Co .
576200-DK-3 ......... Masshutual Global Funding -20224 144A NT25  4.150% 08/26/25 ........covvevvuuiienreiiiiiiennenns | eeeeeeiiieeees [ 02/21/2024 ..... CLSA Americas LKLC ,000,000 |...

58989V-2E-3 ......... Met Tower Global Funding GLBL 144A NT 25  3.700% 06/13/25 . 02/23/2024 ..... US Bank NA ..500,000 |...
58980V-26-8 ......... Met Tower Global Funding GLBL 144A NT 27  4.850% 01/16/27 . 02/16/2024 ..... Bank of America . ..535,000 |...
504918-BR-4 ......... Microsoft Corp SR GLBL NT2.4%26  2.400% 08/08/26 . 01/25/2024 ..... Bank of America ..109,000 |...
61690U-8A-1 ......... MORGAN STANLEY BANK NA  4.952% 01/14/28 02/16/2024 ..... Morgan Stanley & Co., Inc. . ..535,000 |...
61747Y-EA-9 MORGAN STANLEY ~ 0.790% 05/30/25 ... 02/15/2024 ..... Bank of America 197,000 |...

61747Y-FL-4 .
6495211-Di-0 .
6495201-Dii-0 .

..|MORGAN STANLEY  5.466% 01/18/35 ...
..|New York Life Global Fdg SR GLBL 144A 26
..|New York Life Global Fdg SR GLBL 144A 26
649521I-FE-8 . .|New York Life Global Fdg
65479V-AB-2 . ..|Nissan Master Owner Trust Rec  5.050% 02/15/29
666807-CL-4 ......... Nor throp Grumman Corp ~ 4.900% 06/01/34
66815L-2A-6 ......... Nor thuestern Mutual GIbl FR 0.8%011426
68389X-BU-8 ......... Oracle Corp SR GLBL NT2.8%27

01/16/2024
02/13/2024
02/23/2024

Morgan Stanley & Co., Inc. .
Lloyds Securities Inc
Bank of America ....
01/04/2024 Goldman Sachs & Co.
03/13/2024 Bank of America .
...... 01/29/2024 .....[J.P. Morgan
...... 01/25/2024 .....[Morgan Stanley & Co., Inc. .
...... 03/15/2024 .....|Bank of America

0.850% 01/15/26 .
0.850% 01/15/26 .
5.000% 01/09/34 ....

0.800% 01/14/26 ...
2.800% 04/01/27

1.AFE

693475-BV-6 ......... Pnc Financial Services  5.300% 01/21/28 .....ccooiiiiiiiiiiiiiiiiiiiiiiiiin [ eereeeeeneeeens [ 02/16/2024 ... Bank of America

693475-Bli-4 ......... Pnc Financial Services — 5.676% 01/22/35 .......ccocuiiiiiiiiiiiiiiee e seieieees | ceeeviiineenes [eeeed 01/17/2024 ..... PNC Capital Markets ..
69353R-EQ-7 ......... Pnc Bank Na FR 3.25%060125  3.250% 06/01/25 .....eevvvviiiiiiiiiiiiiiiiiiiiieiiieiccceeceereeeeeeeeees [ eeeeeeeeneeenns [ 02/28/2024 ..... Stifel, Nicolaus & Co., Inc.
709599-BY-9 ......... Penske Truck Leasing 5.350% 01/12/27 ...01/09/2024 ..... J.P. Morgan

713448-CT-3 ......... Pepsico Inc SR NT 2.75%25  2.750% 04/30/25 ...02/23/2024 ... Morgan Stanley & Co., Inc. . 973,490 |.
718172-CV-9 . ..[Philip Morris Intl Inc SR GLBL NT 27  5.125% 11/17/27 01/25/2024 BNP Paribas ......... .. 385,343 |.
718172-DF-3 . ..[Philip Morris Intl Inc SR GLBL NT 27  4.750% 02/12/27 03/15/2024 Deutsche Bank Sec ..634,688 |.
74368C-AX-2 . ..|Protective Life Global SR SEC GLBL 25  1.170% 07/15/25 02/23/2024 Barnett Bank .. ..330,488 |.
78437P-AB-9 ......... SBNA Auto Receivables Trust 5.700% 03/15/27 ......ceeeviiiuvieiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinns | eeeniniieeenes found 03/22/2024 ..... J.P. Morgan ... 374,999 |.
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808513-BY-0 ......... Char les Schwab Corp SR GLBL NT 27  2.450% 03/03/27 .... U I UV R 01/25/2024 ..... Barnett Bank .. 1.F FE
857477-BE-2 ......... State Street Corp  2.354% 11/01/25 R I 02/13/2024 ..... J.P. Morgan ...

857477-BZ-5 ......... State Street Corp  4.857% 01/26/26 ......coouviiiiiiiiiiiiiiiccccieeecceiieeecees | e [ 02/12/2024 ..... Morgan Stanley & Co., Inc.

85855C-AA-8 ......... Stellantis Fin US Inc  1.711% 01/20/27 ..ocoooiiiiiiiiiiiiiiiiiiiiiiieciinnc e | e [ 03/15/2024 ..... Morgan Stanley & Co., Inc.
87264A-BR-5 ......... T-Mobile Usa Inc SR GLBL NT 26  2.250% 02/15/26 .. UV 01/30/2024 ..... Wells Fargo

87264A-DE-2 ......... T-Mobile Usa Inc  4.850% 01/15/29 UR 01/09/2024 ..... Citibank ....

875127-BI-3 ......... Tampa Electric Co  4.900% 03/01/29 .......cooiiiiiiiiiiiiiiiicieiecceiiee e | e [end 01/25/2024 ..... Wells Fargo ...
875127-BI-3 ......... Tampa Electric Co  4.900% 03/01/29 .......ccooiiiiiiiiiiiiiiiiiiiiiiiiie e ccsiiinneeesnn | eeeeeiiieeees [ond 01/25/2024 ..... State Street ..
875127-BI-3 ......... Tampa Electric Co  4.900% 03/01/29 .......coooiiiiiiiiiiiiiiiiiceiiecceieee s | eeeeiiieene [end 01/25/2024 ..... State Street

875127-BII-3 . .| Tampa Electric Co  4.900% 03/01/29 01/25/2024 State Street

875127-BII-3 . .| Tampa Electric Co  4.900% 03/01/29 ..

. 01/25/2024 Wells Fargo ...

88166V-AB-2 . ..| TESLA AUTO LEASE TRUST 2024-A Auto leases  5.370% 06/22/26 . 03/05/2024 Morgan Stanley & Co., Inc. .

882508-CH-5 ......... Texas Instruments Inc SR GLBL NT 34  4.850% 02/08/34 R U 02/05/2024 ..... Mizuho Securities USA Inc.

89788M-AN-2 ......... Truist Financial Corp  6.047% 06/08/27 ........cccuvriiieiiiiiiiiiieiiiiiiiinee e eecinieeeees | eeeeeeiiiieees [end 01/25/2024 ..... Barnett Bank

91159H-0P-6 ......... Us Bancorp  6.787% 10/26/27 .......eeeiiiiiiiiiiiee e senee e snnnees | eeeeeiinineees [eeeead 01/25/2024 ..... Bank of America ....

92343V-DY-7 ......... Verizon Communications SR GLBL NT 27 4.125% 03/16/27 ........cccoviuviviriiiiiiiieiiciiiiiieeees | eeeeeeiiieeees [ 03/15/2024 ..... Barnett Bank

928668-BB-7 ......... Volkswagen Group America SR GLBL 144A 26  3.200% 09/26/26 .........cceeeiiiuumeerieiiiiiiieeeeiee | eeeiiiiiiienes feeesd 03/15/2024 ..... Barnett Bank

929700-AA-3 ......... Wells Fargo Card Issuance Trus — 4.940% 02/15/29 .......oiveuiiiiniiiiiniiiiiiiiiiniiiieeiiieeniieeens | ceveeeniinnnens o 02/21/2024 ..... Wells Fargo

94988J-6H-5 ......... Wells Fargo Bank SR NT 4.811%26  4.811% 01/15/26 ......ooeiiiiiiiiiiiiiiiiiie e | eeeeeiiiieeens [ 02/23/2024 ..... Citibank ....

95000U-3K-7 Wells Fargo & Company  5.499% 01/23/35 01/16/2024 Wells Fargo ...

13607H-6M-9 . ..| CANADIAN IMPERIAL BANK SR COCO 25  3.945% 08/04/25 . A.. 02/06/2024 J.P. Morgan ...

05253J-B2-6 . .| AUSTRALIA & NEW ZEALA BKG FR 5%031826  5.000% 03/18/26 . C.. 03/11/2024 RBC Capital Markets

05571A-AV-7 BPCE SA  5.716% 01/18/30 D.. 01/08/2024 Citibank

14317P-AL-7 ......... Carlyle Global Market Strat  7.133% 10/15/31 D.. 03/06/2024 Nomura Securities Intl . . .
262490-BC-1 . ..|Dryden Senior Loan Fund  7.125% 07/15/30 ... D.. 02/23/2024 Nomura Securities Intl . . 19,600,000 |.
404280-CS-6 . ..|Hsbc Holdings Plc  0.976% 05/24/25 ....... D.. 02/02/2024 HSBC Securities Inc .. ..200,000 |.
63253Q-AF-1 ..|National Australia Bk/NY  4.750% 12/10/25 . C.. 02/13/2024 Bank of America . 500,000 |.
86563V-BP-3 . .| Sumitomo Mitsui Tr Bk Ltd FR 5.2%030727  5.200% 03/07/27 D.. 02/28/2024 J.P. Morgan . 325,000 |.
606822-CA-0 .........|Mitsubishi UFJ Fin Group 0.962% 10/11/25 C.. 01/01/2024 ..... Barnett Bank .. ..200,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 187,513,000 626,206
05593D-4M-2 .........|BNP Paribas New York Branch = 5.200% 02/10/25 .........cceemieiiiiiiiiiieiiiiiiieeeeeiieneee e | veeeeeeiiiens e 02/09/2024 ..... Citibank ..

05593D-4Q-3 .. . [BNP Paribas New York Branch  5.200% 02/21/25 .........ccociuviiiiiiiiiiiiiiiiiiiiiieececiieeeeeees | eeeeeeiiieeees fend 02/20/2024 ..... Citibank ..

22532%-XF-0 ......... Credit Arigole CIB NY  5.930% 08/28/25 .......ceeeuueeeeeiieiiiieeieeeiiiieeeeeeiieee e | eeeeiiiiieees o 02/27/2024 ..... J.P. Morgan

2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit

2,034,000 2,034,000

2509999997. Total - Bonds - Part 3 211,532,314 211,389,900 723,971 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 211,532,314 211,389,900 723,971 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
55282*-10-3 ......... |MGIC ASSUIANCe COTPOTat i ON ...vvruseeeeseeeeeeeeeteeeteeeeeeeeeeeeeeeeneeeeneeeenaeennaeennaaennaees | ..................... 02/28/2024 ..... Capital ContribBULTON .ovuueeeseeee e it e it e et e e et e e et e e e e eeaeeeneeenneeenneeennaees  Joeneeeeneeeeneeenneeennseennseennes |oeneeeeneeeeneeeennees 60,000,000 [.uurenrrneenerneeeeeeeierneeneens Joeeeeeieeiieiieiieeieeieeeeeiieee | eeeieiieieanas
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 60,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 60,000,000 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 60,000,000 XXX XXX
5999999999. Total - Preferred and Common Stocks 60,000,000 XXX XXX
6009999999 - Totals

271,532,314 XXX 723,971 XXX
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Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ..oovvvniiiiiiiiiiiiiiiiiiieeeees | s . 01/01/2024 . |Paydoun ....cevvnvvvvernnnnn Jovenninniieiiiinns foiiieneens 1,983 [ooiiiiinnnns 1,983 | 2,167 |oveeeinns P N R RN [QEI) 1 P R [QEIO) ) PO N L IRL5 T R RO RN N 7 | 05/15/2042 . |1.A ........
Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ..ovvvvniiiiiiiiiiiiciiiiieeeees | s . 02/01/2024 . | Paydown ... ...l 1,991 k2,175 [ 2,132 (141) 1,991 . 05/15/2042 . |1.A ........
Government National MGIC Assuranc:
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiinieeees | s . 02/28/2024 . | Corporation .......ccevvees fovvvvnnninniinnnnns Jovnnnnnns 598,677 [.euunnnn. 630,871 |.......... 689,177 |........... (YA T YV F R (15T F R (151 F R 675,002 . 05/15/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 .....covvvnnviiiiiniiniiiiiiiinees | s . 01/01/2024 . |Paydonn ....coevvvviiinnns Jovvnininiiiiiiinens foeeieneens 89,430 |....oeenn. 89,430 |............ 97,478 |.....ceenen e £ T U RN (6,353) |evvvnnniiiinnnn Jovnnnnnns (6,353) |evvvnniriiinnnn Jovnnneeeens 89,430 [..ooovvvninnnns [ e e 261 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnnviiiiiiiiniiiiiiiieees | s . 02/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniinieiiiiiinees foeeeeeeens 99,187 ... 99,187 |.......... 108,114 |o.eeeennnns 106,234 |oovvvveieiiiinn oveennnn (7,046) [ceevviinnnnnns forees (7,046) [covvviiinines oo L1 O R RN 579 |. 09/20/2042 . |1.A ........
Government National MGIC Assurance
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnnviiiiiiiiiiiiiiiiiinees | s . 02/28/2024 . | Corporation ....ccevvvveee Jovvnnninniiinnnnns fovenens 2,348,459 |........ 2,556,085 |........ 2,786,132 |........ PAVETITE T R R (3,880) [ovvvvvvnnnnns foreeees (3,880) [cvnvvvvvnnnnes foreeees 2,783,793 [oooeiiiiineees s (385,334) |...... (385,334) |....covnnnn 21,620 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 .....ovvvvnniiiiiiiiiniiiiiiiinees | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 73,130 foeeiiiienns 73,130 [ooveiennnns 79,712 [oovviiinnnns 78,326 |.oevvvvnneniinnn foevennnnn (5,195) |vvvvnviiiiinn ovnennnns (5,195) |vvvvniiiiiinns v < < VI R FOR R R RN 640 |. 09/20/2042 . |1.A ........
Government National
..36179M-QN-3 3.000% 10/20/42 ....evvviviiiniiiiiiiiiiinnieiinn | s . 01/01/2024 . |Paydonn ....coevvvviiinnns Jovvnininiiiiiiinens foeeieneens 71,865 |............ 71,865 |oeeeennnnns 76,940 |............ VAR R RN (3,982) |vvvvnniiiiinnn Jovnennnns (3,982) |evvvniiiiinnns v AR 51T R RO R RN 180 [. 10/20/2042 . [1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvviviiininiiiiiniinieiiinn | s . 02/01/2024 . |Paydomn .....eeeviviiiinnnns Jovvninnniiiiiinees feeeeeeeens 69,330 |....oeenn. 69,330 |.......eeenn 74,227 |.ooviennnnns T3AT2 |oevviiiiiiiiiien e (3,841) |evvveniiiiinn oveinnnn [RTX:- 73 D) PR A (SIS0 U R R R 347 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ...eevvviviiinniiiiiiiiiiinieiiinn | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 66,490 |............ 66,490 |............ 71,186 |oveeennnnnns (U VL PO (3,684) |.eevvenniiiiinn ovennnnn (3,684) |.eevveneiiiiinn Jevnieeeens 66,490 |oveviiiiiiiinn i e e 499 . 10/20/2042 . [1.A ........
Government National
..36179U-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiinneeees | s . 01/01/2024 . |Paydonn .....oevvvviinnnnns Jovvninineiiiiiinees foeeeennens 55,228 |oennn 55,228 |............ 60,250 |........oen. 59,204 [oooivviiiiiens fornnns (3,976) |.eevvennieiinnn ovvnnnnn [E T - P A SIS T22 0 Y Y  R, 161 [. 10/20/2042 . [1.A ........
Government National
..36179U-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 02/01/2024 . |Paydoun .....oeuvvviiinnnnns Jovvniinieiiiiiiinees foeeeeeeens 63,921 |oeeens 63,921 |[....coeenens 69,734 |.......eeen. 68,523 |oiiiiiiiiiiinn eeeenenn X107 A RN (107 PR R 63,921 [ooviiiiiiins oo e e 373 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvviiiiiiiiiiieiiiiiiieeeees | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 57,620 [ 57,620 |............ 62,860 |..eevunnnnn. [ 1< T PO R (4,148) |eevvenneiiiinn oveennnn (4,148) |oevvvniiiiiinns e LSV ) ) R RN 504 |. 10/20/2042 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvirnnniiiiiiiniiniiiiinn | s . 01/01/2024 . |Paydonn ....covvvvviinnnnns Jovvnnininiiiiiiinees foeeeeneens 23,985 |oeeiennnnns 23,985 [.ooeeeeene 25,081 [....covennns 28,982 ooeiiiiiiiiiins e (£S5 0 U I (CST 0 R R 23,985 [oooviiiiiiinins oo [ 60 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvirrnniiiiiiiniiniiniinn | s . 02/01/2024 . |Paydonn .....oeveviiiinnnns Jovvnnininiiiiiiinens foeeeeeeens 22,910 |oeeeennnnns 22,910 [ooeeeeennns 23,956 [.oeeeenns 23,824 |ooeiiiiiiiiiins e (KAL) FORU F (CCALCYT R R 28 [V R O R R 115 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvirnnniiiiiiiniiiniiniinn | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 25,862 |...eeennnnn 25,862 |......oeennn 27,043 . 09/20/2046 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....vvvvviniiiiiiiiiiiniecciine | s . 01/01/2024 . |Paydoun ....cevvnvvviirnnnnn Joovvnnnnieiiiininns Joviineneens 1,660 |oeevennnnnns 1,660 [...occevnenns 1,812 . 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 ....ovvvvviiiiiiiiiiiinieciiinn | s . 01/01/2024 . |Paydoun ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinennens 2,977 oo 2,977 |veeiinns 3,250 . 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....vvvvviniiiiiiiiiieieiciinn | s . 02/01/2024 . |Paydoun ....cevvviviiiinnnn Jovvnnnnieiiiiins feneneens 2,388 [eeiiiinnn 2,388 |iiiennns 2,607 . 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....vvvvviniiiiiiiiiiieieiiiiie | s . 02/01/2024 . |Paydoun .....eeuvvviiinnnnn Joevvnninniiniiiinns foneneens 4,283 |oeeiiiinne 4,283 |......ooenens 4,676 . 07/20/2048 . |1.A ........
Government National MGIC Assurance
..36179T-4R-3 [5.000% 07/20/48 .....vvvvviniiiiiiiiiiiniecciine | s . 02/28/2024 . | Corporation . 333,371 363,947 |.... . 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 ....ovvvvviiiiiiiiiiiinieciiinn | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,782 | 1,782 |oeeennnns 1,945 . 07/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvniiiiiiiiiiiiniecciiinn | s . 01/01/2024 . | Paydown ... ... 1,809 L 1,074 . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiiiinieiiiiinn | s . 01/01/2024 . |Paydoun ....cevvnvvvveinnnnn Jovvnnnniiiiiiiinns foiineneens 3,244 |l 3,244 |......ooenens 3,540 . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....evvvvvniiiiiiiiniiieieciiiinn | s . 02/01/2024 . | Paydown ... .een 2,051 2,238 ... . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....oovvvvvnnniiiiiiiniiniiiiiinnn | nnnnns . 02/01/2024 . |Paydown ....ceeeviiiiiinnns foovenninniniiiiiinns Joviiinennnns 3,678 [..iiiinnnnns 3,678 |.ccoeenns 4,014 . 06/20/2048 . |1.A ........
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Government National Mortgage A G2 MA5266 MGIC Assurance
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvriiiiiiiiiiinieiiinin | s . 02/28/2024 . | Corporation .....ceevvvees |ovvvvnninncinnnnnns foeennnn . 327,713 s 331,922 |oeeennnnnn 362,261 |.......... 360,701 |ovvveeiiiiiiinn Jevnninnnns QLX) F QLX) FO . 360,558 |.oeevveiiiiiinn foeeenns (32,845) |....... (32,845) |.oevvunnnnnns 4,017 |. 06/20/2048 . |1.A ........
Government National Mortgage A G2 MA5266
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiiiiinieiiiinn | s . 03/01/2024 . | Paydown ... 1,410 e 1,589 [l 1,632 ) .1,410 .. . 06/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvviviiininiiiiiiiiiinieiiinn | s . 01/01/2024 . |Paydoun ....cevvnvvviirnnnnn Joovvnnnnieiiiininns Joviineneens 1,108 |ooeeeeennnnns 1,108 [oooeeeenenns 1,208 |oeeeiinnnns {205 0 PO AR (555 PR AR (515 P AR, L[ O Y R (R 2 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvviviiinniiniiiiiniiinniniinn | s . 01/01/2024 . |Paydoun ....cvvvnvvvieinnnns Jevvnnnnieiiiiinns foviniennnns 1,988 |oeeeennnns 1,988 |ooeeeeennns 2,166 |oeevennnnnns P 11T R R (R0 PO R (R T(0) ) PO TN 1,988 [ooeeieiiiiiinns [ oo e 8 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....vvviviiinnniiiiiiiniiniiiiinn | s . 02/01/2024 . |Paydomn .....ovevviiiinnnns Joevnniininiiiiines foeieeeeieiinns - P T4 oo £ T PO LS U K ({579 P R ({579 PR AN 7. R R O RN 4 1. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiinininiiiiiniinniiiinn | s . 02/01/2024 . |Paydonn .....ovvnveviiinnnnn Jovinnnniiiiiiinns fonneneens 1,298 [ooiiiiennnns 1,28 | 1,414 | 1,409 |oveiiiiiiiies o (G D) PO (SR PO N L2 R E ) R E N 11 |. 09/20/2048 . |1.A ........
Government National MGIC Assurance
..36179U-CD-2 [5.000% 09/20/48 .....evvviviiininiiiiiiiiiinieiiinn | s . 02/28/2024 . | Corporation ......cecevvees fovvevnnnninniinnnnns Jovunnnnns 299,129 |....oeeenns 303,350 |........... 330,509 |........... 329,249 |oeiiiiiiiiins o (701 I R (701 O RN 329,112 [ooriiiiiiiiinens foes (29,983) |....... (29,983) |..evvvnnnnnnn 3,669 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evvviviiiniiniiiiiniinniiiinn | s . 03/01/2024 . |Paydoun .....ouvvvviiiinnns Joevnniinieiiiiiines foeenieeiiinnns 2T (T P 845 | oo - R E [(C15) ) AR RN [(C15) ) R R (-0 R FOPR R AN 10 |. 09/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvriiiiiiiiiiinieiiiiin | s . 01/01/2024 . |Paydoun ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeeneeeiiinnns - YA O 847 oo 925 [oeiiiiiiiiinnns o722 I R F (WL P A (WL PP FRN L O O 1 . 1072072048 . [1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvivvniiiiiiiiiiinieciiiin | s . 01/01/2024 . |Paydoun ...ccvvvnvvvvernnnnn Jovvnninnieiiiiinns foiieneens 1,519 [.oneens 1,519 | 1,659 |oeeiiinnnns LY PO [QECC)T F [QECE) T F R, LR (O ) ) N 6 | 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....coevvvviiiiiiiiiiiiiiieiiiiin | s . 02/01/2024 . |Paydoun .....euenvviiiinnnns Joevnninieiiiiines feeeeeeeiiinnn 406 foeeiiiiiiinnnns 406 |.....oevnnnnnnns L7 I L7 O RN (L5 PR AR (L5 PP FRRN 0 O O 2 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvriiiiiiiiiiiinieciiiien | s . 02/01/2024 . |Paydoun .....ovunvviiiiinnns Joevnninieiiiiines foeeeeeieiinns 2 T8 |ooeiiiiins FE ST R £ R K [ PR AR [(CZ)) P FRRN T R N R RN 6 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvriiiiiiiiiiinieiiiiin | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians 908 fooeiiiiiiiinnns 908 |....covvnnnnnnns 991 | 1.7 R F (£ P AR (£ P FRUN L0 O O N 9 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvniiiiiiiiiiiinieiiiii | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,628 |oeeeenennns 1,628 |oeveeennnns 1777 | LI A{ VN R RN QLX) F (LX) U R, Y2 T R R R 20 |. 10/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviviiiniiiiiiiiniiiniiiiinn | s . 01/01/2024 . |Paydoun ....cevvnvvviirnnnnn Joovvnnnnieiiiininns Joviineneens 3,207 |oeeeiiiinnn 3,207 [oeeiiiiinnnns 3,541 [ooiiiinnnnns P2 2 R RN (23 D) FU R (<21 F R, T4 O O O RN 4 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiins | s . 01/01/2024 . |Paydoun ....cevvnvvvveinnnnn Jovvnnnniiiiiiiinns foiineneens 5,913 [eeiiiiine 5,913 [.oiiiins 6,350 |ieiiiinnnns 6,328 | e (X)) FO R (LX) FUU R [T A K R KPR F R RN 22 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviviiiiiiiiiiiiiiiinieniinn | s . 02/01/2024 . |Paydoun .....eeuvvviiiinnnn Jovenniininiiiiinns o, 3,228 [eeiiiinne 3,28 [.oooiiennnns 3,467 |oveerennnnns I 1ST 0 R AR (2270 F (2270} F R FC 2. R K R AN 16 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniiinieiiinn | s . 02/01/2024 . |Paydoun .....eeuvvviiinnnnn Jovvnninnnieiiiinns foneneens 5,789 [eeiiiinne 5,789 | 6,217 |overennns 6,196 |oevvveiiiiiiin Joevininnnns (1015 1 PO R [CI0LC) N PO N £ R KPR E R RN 43 |[. 11/20/2048 . |1.A ........
Government National MGIC Assurance
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviviiiniiiiiiiiniiiniiiiinn | s . 02/28/2024 . | Corporation .......ecevvees fovvvvnnninniinnnnns Jovnnnnnns 811,245 |........... 841,350 |........... 903,555 |........... 900,400 |evvvreiiiiiinnn ovvnnnnnnns (21 ) R ER (21 ) R R 900,102 |oevvvveniiiienn [oeeens (88,857) |....... (88,857) [cuvunneannns 9,160 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviviiiniiiiiiiiniiiniiiiinn | s . 03/01/2024 . |Paydonn .....eeevvviiiinnnn Joevvnninniiiiiinnns fonneneens 3,658 [.ccooeeen. 3,658 |.ieieinns 3,928 [.....covnnnnn R ST U RN [0 F (<70 F R FCL T R R R AN 41 | 11/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiniiiiiiiiiiiiniiiiinn | s . 01/01/2024 . | Paydown ... ... 4,850 5,272 [l 5,283 1L . 4,850 |.. . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiiiiiniiiiinn | s . 01/01/2024 . |Paydoun ....cevvnvvvveinnnnn Joevvnnnnieiiininns foiineneens 8,699 [............ 8,699 |...ccceei. 9,456 |[.....coennnnn eI 77/ R RN (W21 F (W21 U R, EEJCIcie N R R N RN 36 | 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiniiiniiiiinn | s . 02/01/2024 . | Paydown ... ... 6,111 ....6,643 [.............6,619 |.... 6,111 . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviiviiiiiiiiiiiiiiiiniiiiinn | s . 02/01/2024 . |Paydomn .....oeuviviiiinnnns Jovvnininiiiiinens feeeeeneens 10,960 |[....coevnens 10,960 [............ 1,914 |l 1,872 [oeeiiiiiiiiiies o [CS11 D) PR R [ES1 1 D) PO A {10 O O ) A 92 |. 12/20/2048 . [1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiniiiniiiiinn | s . 03/01/2024 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....ovvviiiiinnnnniiiiiiiiiiiiiiins | nnnens . 03/01/2024 . |Paydown .....oooovviviiinnns Jovvvnninnnniiinninns Joveennnnnn 8,792 oo 8,792 [ 90657 i 90528 s e (731) i e (P31 | e 8792 o i L 110 | 12/20/2048 . [1.A ........
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Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvnniiiiiiiiiiiiiiiiiinieeees | s . 01/01/2024 . |Paydonn ...covvvnvreiiinnnn foovvnniniieiiiiins Joneeeeinnd L1 T 1 106 [ooeeiiiiinnnnns LT P RN [0 PO RN (A1 P FRN L O RN . 01/20/2049 . |1.A ........
Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvnniiiiiiiiiiiiiiiiiiieeeees | s . 01/01/2024 . | Paydown ... . 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...oovvvniiiiiiiiiiiiiiiiiiiieeees | s . 02/01/2024 . |Paydomn .....ouevviiiinnnns Joevnninieiiiiiines foeeeeeeiiiinns 12 | M2 | LV F L7V P F (-1 ) PO RN (- PO RN /22 O O N AR 1. 0172072049 . [1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ..covvvnniiiiiiiiiiiiiiiiiieeeees | s . 02/01/2024 . |Paydoun .....ovunvviiiiinnns Joevnninieiiiiines foeeeeeieiinns 200 fooeiiiiiiiinnnns 200 foooiiiiininns 205 | P2 R E [ PO AR (L)) PO AN (00 O O 2 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvnniiiiiiiiiiiiiiiiiinieeees | s . 03/01/2024 . |Paydomn .....euenvviiiiinnns Joevnniinieiiiiiiines foeineeeiiiinns 140 | 140 | L5 N LIV R A [0 SRR RN ([0 O L O N 1. 0172072049 . [1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvnniiiiiiiiiiiiiiiiiiieeeees | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians i/ F P72 P P B 7V FU K (1) S RN (1) O R 557/ R R O RN 3 [. 01/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 ....ccovvvnniiiiiiniiniiiiiiniieees | s . 01/01/2024 . |Paydoun ....cevvnvvviirnnnnn Joovvnnnnieiiiininns Joviineneens 2,139 [ 2,139 [oiiinnns 2,292 |oeeiiiiinnnns P+ TN R RN QL) F R [RLS) T A R, 2 O RN 3 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnviiiiiniiniiiiiiniinees | s . 01/01/2024 . |Paydoun ...ccvvvnvvveirnnnnn Jevvnnnniiiiiiinns foiineneens 3,837 [eiiiiinnn 3,837 |iiiiiinnns 411 | 4,097 |oveiiiiiiiiiins v (251D PO R (L1 ) PO N TR/ U KPR RN RN 14 . 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnniiiiiiniiniiiiiniieees | s . 02/01/2024 . |Paydonn .....ovvnveviiinnnnn Jovinnnniiiiiiinns fonneneens 1,382 [oeiiiiinnnns 1,382 |oeeeiinnns 1,480 |oeeeniinnnns LY/ T PO AN (S PR AR [CSL: ) R FR <720 R N ) N 7 | 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiiniiniiiiiniinees | s . 02/01/2024 . |Paydonn ....cevvnvvviiinnnnn Jovvnninniiiiiiinns o, 2,478 |oeeeiiine 2,478 | 2,655 [...occevnnnns - PO R (168) [cvveerevrinnnns foneeeeens (LG ) PO RN P4 U KRR E R RN 19 |. 02/20/2049 . |1.A ........
Government National MGIC Assurance
..36179U-MM-1 [4.500% 02/20/49 ....ccovvvnniiiiiiniiniiiiiiniieees | s . 02/28/2024 . | Corporation ......cecevvees fovvevnnnninniinnnnns Jovunnnnns 414,817 |........... 430,277 |.......... 461,010 |oeveennnns 459,515 [oviiiiiiiiies o (<7D ) PO R (<7D ) PO R 459,384 [.ooevviiiiinees foeens (44,567) |....... (44,567) |..evvvnnnnnne 4,685 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnnviiiiiniiniiiiiniiinees | s . 03/01/2024 . |Paydonn .....eevvvviiinnnnn Jevenninniiiiiiinns foineneens 1,731 | 1,731 | 1,854 |oeiininns 1,848 |oveeiiiiiiins o (L) ) PO (L) ) PO RN L2 R [P R R 20 |. 02/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiniiniiiiiniienes | s . 01/01/2024 . |Paydoun ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeeneeeiiinnns AV FA T R 765 |oooviiiinnns LT AU K (K510 PR AR (K101 PP AN /2 O ) O N 1 . 03/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvvvviiiiinniniiiiiininees | s . 01/01/2024 . |Paydoun ....cevvnvvvveinnnnn Jovvnnnniiiiiiiinns foiineneens 1,278 |oeveeins 1,278 | 1,373 | 1,368 |oeveeviiiiiinns Jovneeeeens [CSL0 ) P AR (CSLV ) A AR, L2745 O AU (R (R, 5 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvvvviiiiiiiiniiiiiniiinnes | s . 02/01/2024 . |Paydoun .....euenvviiiinnnns Joevnninieiiiiines feeeeeeeiiinnn L7 A F 27 oo 151 L1570 R F [0 D) PR AR [0 PR AN 72 R R O RN 2 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiniiiiiniiinees | s . 02/01/2024 . |Paydomn .....ouevviiiinnnns Joevnninieiiiiiines foeeeeeeiiiinns 766 [oooeiiiiiiinnnns <L P 823 | (VI R E (<)) PR AR (5T PO FRRN 71 ) R AN 6 | 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiniiiiiiiiinees | s . 03/01/2024 . |Paydomn .....ouvvvvriinnnns Joevnniinieiiiiiines foreneeeiiinnns N2 P T2 |ooviiiiiiennns TT6 |oveeeeeiinnnnns FZE T [P [£51 1) P AR [£51 1) PR AN 2/ U R R RN 6 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvvvviiiiinniniiiiiininees | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,296 [ooooiieennnns 1,26 |oeeeeenns 1,302 [ LT PO A [£523 PR AR (53 A AR, L7200 R FO R R KN 15 |. 03/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiniiniiiiiiniinnes | s . 01/01/2024 . |Paydoun ....oovvvvvviinnnnns Jovvnninieiiiiinnes foeeiieeeiinnns N P T4 o 800 |oveuniiiiinnnnns A7 P K [R5 PR AR (55 ) PP FRRN L. R R R RN 1 [ 04/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiiiinees | s . 01/01/2024 . |Paydoun ...coovvnvvvvvinnnns Joevvnninineiiinninns foveeneenn 1,336 [ nnn 1,835 [ 1,435 | 1430 [ e (94) [ e (9) [ e 1,338 [ [ e [ 5 |. 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiiiinees | s . 02/01/2024 . | Paydown ... . 04/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....covvvnviviiiniiniiiiiniiinees | s . 02/01/2024 . |Paydoun .....eeuvvviiinnnnn Joevvnninniiniiiinns foneneens 1,626 [ooiieinnnnns 1,526 |oeeeennns 1,639 | KT O (1025 1 P R [ [025) ) O N L7 ) A R E N 11 . 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiniiinees | s . 03/01/2024 . | Paydown ... . 04/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniininiiiiiiinees | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,386 |eeeeennnnnns 1,386 |oevevnnnnnns 1,489 |oeeeiinns 1,484 | o (52 ) P AR (511 AR AR 1,386 [ooeeeevciiiinns fooeiiiiiiiiens o [ 16 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....oovvvrviiiiiiiiiiiiiiiiiieeees | s . 01/01/2024 . | Paydown ... .3,960 |.. . 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ...oevvviiiiiinnniiiiiiiiiiiniiiies | nnnens . 01/01/2024 . |Paydown ...cevvvviviiinnnns foovenninniiiiiiiinns Joviinninnnns 7,108 [.oiiiinnnns 7,08 |iiinns 7712 | 7,683 |iveeeiiiiiiinn Joevennnnnns (580) |ovvenriiiinnnns Jovoneienns (580) |ovveniiivinnnns fooniiiiiinnns (T O N AT PPN AT PPPPPI 30 |. 04/20/2049 . |1.A ........
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Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiniiiiiiinieees | s . 02/01/2024 . |Paydoun ....ceuvnvvviiinnnnn Joevinninniiiiiiins o 3,444 |l 3,444 |............. 3,739 [ooiiiinnnnns KO R RN (251 ) PR R (211 ) PO N FC .7 O Y R 20 |. 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiineeeees | s . 02/01/2024 . | Paydown ... ....6,177 ....6,707 |.............6,681 6,177 |.. . 04/20/2049 . |1.A ........
Government National MGIC Assuranc:
..36179U-07-0 [5.000% 04/20/49 ....oevvvviiiiiniiiiiiiiiiiiiieees | s . 02/28/2024 . | Corporation .......ccevvees fovvvvnnninniinnnnns Jovnnnnnns 845,784 |........... 858,524 |........... 932,169 |........... 928,654 [.....ccvvveeeen fooriiinnnnn (270 1 A (270 1 O 928,368 . 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiineieees | s . 03/01/2024 . |Paydonn .....eevvveviiiinnnn Jevvnninniiiiiiinns foineneens 4,907 |oeeeiiienns 4,907 |oeeiinnns 5,38 [...ccovnnnnn 5,308 |iiiiiiiiiiiiinn oeveniins (102 D PO (102 D) PO N LR 0 O O N RN 61 |. 04/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiniiiiiniiinees | s . 01/01/2024 . |Paydoun ....cevvnvvvvernnnnn Jovenninniieiiiinns foiiieneens 1,495 [o.ooooeeeens 1,495 |[..ooooeenens 1,607 [ooeiveennnnns L0 O RN [ (0157 ) PO R [ [01C) ) PO N LT R R ) N 2 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvniviviiinniniiiiiniinnes | s . 01/01/2024 . |Paydoun ...ccvvvnvvviernnnnn Jevvnninniiiiiinnns foiieneens 2,682 [ceeiiiine 2,682 |iiiiins 2,882 |veiiinnns R 74T PO T, (R0 PO R [QECI0) ) PO N P R R R RN 10 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvvvviviiiniiiiiiiiniiinees | s . 02/01/2024 . |Paydomn .....ouevviiiinnnns Joevnninieiiiiiines foeeeeeeiiiinns 982 | 982 [.oiviiinnnns 1,055 |oeeiiinnns L) R AN [0 S RN (L) O L1 7/ R R O RN 5 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiiiiiiinniinnes | s . 02/01/2024 . |Paydoun ....ceuvvvviiiinnnn Joevvniiinieiiiiins foneneens 1,761 | 1,761 [oooiiiinnnnns 1,892 |oeeiiinnnns 1,886 [oovieviieiennns oo ()T F [R50 F R L (- O AP R R 13 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviviiiniiniiiiiniiinees | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 1,110 s L [V R 1,192 | 1,188 [ [ (£ P AR (£ PR AR LI (O R R 10 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnvviiiiniiiniiiiiiiinees | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 1,991 [.eees 1,91 | 2,139 [ooiiiiinnnns P K7 R AR (L3 D PO R QLD PO N LR RN FO R R RN 22 |. 05/20/2049 . [1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeees | s . 01/01/2024 . |Paydoun ....oovvvvvviinnnnns Jovvnninieiiiiinnes foeeiieeeiinnns K72 N N 328 | 7 I i) I U F (7)) P AR (72 PO FRRN 72 0 R R R N . 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvvviiiiiniiiiiiiiiiiinieeees | s . 01/01/2024 . |Paydoun ....oovvnvvviinnnnns Jovvnninieiiiiiinnns foeeieeeiiinnns 588 foeiiiiiiiiinnns 588 |....coevniiinnns 631 | (<22 I R E (7)) P R (7 PO AR 521 O R N 2 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeeen | s . 02/01/2024 . |Paydoun .....ouuvviiiinnnns Joevnninniniiiiiines foeieeeieiinns 72 N 428 oo 460 |..ooevvinnnnnnns 151 O RN [0 PR AR [0 PP AN 72 R R O RN 2 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvvviviiiniiiniiiiiiinieeees | s . 02/01/2024 . |Paydomn .....ouevviiiinnnns Joevnninieiiiiiines foeeeeeeiiiinns 769 fooeeiiiiiiinnnns 769 |ooviiiinins 826 |....covvnnnnnnns -7 T FU E (<)) PR AR (5T PP FRRN 71 O O N 6 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnrviiiiiniiiiiiiiiiiinieeees | s . 03/01/2024 . |Paydomn .....ouvvvvriinnnns Joevnniinieiiiiiines foreneeeiiinnns 379 e 379 | 408 |....covvnnnnnnns 1)L R F (0] P (70 PP FRN YL U R R RN 3 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiinieeees | s . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 680 fooiiiiiiinnnns 680 |oieeriiiiiiinns A1 R 72 I U K (1) P AR (1)) PP FRRN L2 0  FN 8 |. 06/20/2049 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvviiiiiiiiiiiiiiiiiiinieeees | s . 01/01/2024 . |Paydonn .....oevvvviinnnnns Jovvninineiiiiiinees foeeeennens 10,026 |............ 10,026 |............ 10,358 |oeeveennnnns 10,289 |ovvvvviiiiiiinn Jovvvninnnns [T F R (XD T R (07 O O ) A 25 [. 09/20/2034 . [1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvniiiiiiiiiiiiiiiiiinneeees | s . 02/01/2024 . |Paydoun .....eeuviviiinnnnn Joevvnnininiiiiiinns foneneens 8,130 [ooiviinnnnns 8,130 |eevennnnns 8,400 |.cevuunnnnns LT R RN (4K ) FO R (A1 F R R L O R N AR 41 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvviiiiiiiiiiiiiiiiiinneeees | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 1,911 [ 11,911 [ 12,306 |oeevennnnnns 12,224 [ooooviiiiiieens oo (K123 FU I (10 F R LR T O A R A 89 |. 09/20/2034 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 ........ovvvvnviriiinnnniiiiinnnns | nnns . 01/01/2024 . |Paydonn ....oevvnvvvvvinnnn Joevvnninineiivnninns foveennnnnn 1,634 [0 1,634 [ 1,590 | 1613 [ 21 s e i e 10834 [ [ e [ 8 | 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......cevvvvviviiininiiniiiinnes | s . 02/01/2024 . | Paydown ... . 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvnviviiinnnniiiiinines | s . 03/01/2024 . |Paydoun ....cvuunvvriiiinnns Joevvnininiiiiiiinns foreinnneennnn 862 o862 [ 839 85T [ [l T e T [ 882 [ [ e [ 13 | 11/20/2028 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiinecceiii | s . 01/01/2024 . | Paydown ... . 10/15/2041 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiniccciii | s . 02/01/2024 . |Paydoun .....ouenvvvviinnnns foevvninineiiiinnns foveennn5,3100 [0 5,310 [ 5,808 [oeiiiiinn 5,691 [ [ (881) [ e (38T) [ e BU310 e [ s [ 35 [. 10/15/2041 . [1.A ........
Government National MGIC Assurance
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiincecciii | s . 02/28/2024 . | Corporation . . 10/15/2041 . |1.A ........
Government National
..3620A9-32-2 [5.000% 01/15/40 ...ovvvviivvnnniiiiiiniiiniiiiiiinn | nnnnns . 01/01/2024 . |Paydown ...cevvvviviiinnnns foovenninniiiiiiiinns Joviinninnnns 7,865 [.iiiiieinns 7,865 |iiieenins 8,762 |.cevvunnnnns 8,527 |iviveiiiiiiinn Jovvininnnns (662) |ovveneriiinnnnns Joveeninnes (662) |vveniiivinnnnns fooniiiiiinnns 7,865 |oveiiiiiiiins ovveiinniiiinnns Joveinniiiiiiiins Joveiiiiiiiinnnnns 33 [. 01/15/2040 . [1.A ........
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Government National Mortgage A GN 723616
..3620A9-32-2 [5.000% 01/15/40 ...evvvviiiiiiiiiiiiiiiiiieiiiinn | s . 02/01/2024 . |Paydoun ....ceuvnvvviiinnnnn Joevinninniiiiiiins o 2,280 | 2,240 |.......oeenns 2,49 |....ccovnnnns 2,429 [ oo (115 ) PO R (11D S R 2 S RN 19 |. 01/15/2040 . |1.A ........
Government National Mortgage A GN 723616
..3620A9-3Z-2 [5.000% 01/15/40 ...evvvviiviniiiiiiiiiiinieciiinn | s . 03/01/2024 . | Paydown ... .... 5,560 ....6,194 [.............6,028 |.... .5,560 |.. . 01/15/2040 . [1.A ........
Government National g
..3620AC-4G-6 [5.000% 09/15/39 ....evvvvviiiiiiiiiiiiiiiiiinieeees | s . 01/01/2024 . |Paydoun ....covvvvvvvennnnnn Jevvnnnniiiiiininns Jovineneens 4,648 |............ 4,648 |..ennnnn 5,178 |ovverennnnns (<73 R RN (215 U E (1) FO N 4648 | e e o 19 |. 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....evvvviiiiiiiiiiiiiiiiiiiniieees | s . 02/01/2024 . |Paydoun .....ovunvviiiiinnns Joevnninieiiiiines foeeeeeieiinns o7/ 932 [ 1,039 |oeiiinnns 1,000 [ oo (V40 ) T RN (A0 P R L O R N 8 |. 09/15/2039 . |1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....evvvvriiiiiiniiiiiiiiiiinieeees | s . 03/01/2024 . |Paydomn .....euenvviiiiinnns Joevnniinieiiiiiiines foeineeeiiiinns 944 N [T 7 PO 1,051 |oiiinne L0722 PO [7£:) ) S RN (£ R R L Y S N 12 . 09/15/2039 . |1.A ........
Government National
..3620AR-U0-2 |4.500% 12/15/40 ...oovvvveiiiiiiiii [ . 01/01/2024 . |Paydoun ...ccvvvnvvvvernnnnn Jovvnninnieiiiiinns foiieneens 4,320 [oeeeiinnnne 4,320 [oinnnnne 4,740 |eeeeennnnnns X O O (<1150 1 PR (316) [euvvvrnnrnnninns forreeiiiinn L S RN 16 | 12/15/2040 . |1.A ........
Government National
..3620AR-U0-2 |4.500% 12/15/40 ...oooveveiiiiiiiii [ . 02/01/2024 . |Paydoun .....eevveviinnnnnn Jevvnnnniiiiiiins feneneens 5,428 |.ceeiiinnn 5,428 [ocoinnnne 5,954 [...oooinnnnns N 773 R RN (15D ) F F (1) N PO N L O Y N 41 | 12/15/2040 . |1.A ........
Government National MGIC Assurance
..3620AR-U0-2 |4.500% 12/15/40 ...oovveeeiiiiiiiii [ . 02/28/2024 . | Corporation .......eceveees fovvvvnnininviinnnnns Jovnnnnnns 820,347 |........... 845,130 [....eeeee. 927,134 |...oeeee 906,852 [..vvvvuuniiiinns foeeeiiinns [(CISISD ) R F [(CISISD ) R R 906,193 |.oevvviiiiiiinn oeeenns (85,850) |....... (85,850) [vvvvvrrnnns 9,302 |. 12/15/2040 . |1.A ........
Government National
..3620AR-U0-2 |4.500% 12/15/40 ..ooovveeeeiiiiiiii [ . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians 10 R O 501 |l LTV - O AN (70 P A (37) [ervvnnnrnniiinns oo LL0 0 R N R R 6 | 12/15/2040 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiiiiiiiiiiiiinieeees | s . 01/01/2024 . |Paydoun ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeeneeeiiinnns 105 [ooiiiiiins 105 | [0 L P O O R AN L P N 1 ].02/15/2029 . |[1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiiiiiiiiinieeees | s . 02/01/2024 . |Paydoun .....euenvviiiinnnns Joevnninieiiiiines feeeeeeeiiinnn 105 [ooiiiieins 105 | [0 3 0 O O O R AN L P N 1 ].02/15/2029 . |[1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiniiiiiiinieeees | s . 03/01/2024 . |Paydoun .....ouvvvviiiinnns Joevnniinieiiiiiines foeenieeiiinnns 106 [oooveeeennnnnns 106 [oeeiiiiinnnnns 105 |ovvevinieeens 0 O O O R AN L P N 2 . 02/15/2029 . [1.A ........
Government National
L. 36210E-FB-0 [4.000% 11/15/41 .oeeviiiiiiiiiiiiiiiiiiiecccciii | s . 01/01/2024 . |Paydoun ...ccvvvnvvvvernnnnn Jovvnninnieiiiiinns foiieneens 2,693 [eeiiiinns 2,693 [............n 2,946 |...occonnnnnn 2,887 |oeviiiiiiiiiiens e, [QESZT) FO R (170 PO N 2 T M N 9 | 11/15/2041 . |1.A ........
Government National
L. 36210E-FB-0 [4.000% 11/15/41 .oeeviiiiiiiiiiiiiiiiiiiecccciii | s . 02/01/2024 . |Paydonn .....oeuveviiinnnnn Joevenninniiniiiinns foneneens 2,838 [ceiiiinnns 2,838 | 3,104 |ooeeeinnnns (22 R RN [0 F R (2075 O N 2,838 | i e o 19 | 1171572041 . |1.A ........
Government National MGIC Assurance
L. 36210E-FB-0 [4.000% 11/15/41 .oeeviiiiiiiiiiiiiiiiiincccciii | s . 02/28/2024 . | Corporation .......ecevvees fovvvvnnninniinnnnns Jovnnnnnns 616,400 |........... 649,537 |.......... 710,481 |.oeeennnns VAV R RN (IR DT F I (iR D O E 695,825 [......ccvvniees foerrns (79,421) |....... (79,421) ..o 6,279 |. 11/15/2041 . [1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvvirnnniiiiiiiiiiieieiiiiien | s . 01/01/2024 . |Paydoun ....oovvnvvvvivnnnns Jovvnninieiiiiinnes foeeieeeiiinnns 122 [ 122 | 124 oo 128 [ o (1] R RN (1] R R L2 R O R R 1 [ 04/15/2030 . [1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvirniniiiiiiiiiiinieiiiiien | s . 02/01/2024 . |Paydoun .....euenvviiiinnnns Joevnninieiiiiines feeeeeeeiiinnn 124 [oeeiiiiiiinnnns 124 i 126 | 124 [ o (1] R RN (1] R R L2 R (O R R 2 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 8.000% 04/15/30 ...evvvvvvirniiiiiiiiiiiinieiiiiien | s . 03/01/2024 . |Paydonn ...ccvvunvvriiiinnnn foevvnnininiiiiiins Jeneinnd L I PO L1 I {7 O O PO R RN [ PO (O R R 2 . 04/15/2030 . [1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiieeiinn | s . 01/01/2024 . |Paydoun ...ccvvenvvveeinnnns Joevvnnineneviinnnns foveennnn 1,331 i 10331 [ 1,456 | 1427 | e [£523 PR AR [£72 ) O RN L3 I O R (SRR SN 4 |. 12/15/2041 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiieeiinn | s . 02/01/2024 . |Paydoun .....oeunvveveinnnnn Joevvnninnneniinninns foveennnnn 1,402 [ 1,402 [ 1,633 | 1,503 [ [ [ [0[0) ) PO R [QLV0) ) S RN L O O U N 9 | 12/15/2041 . |1.A ........
Government National MGIC Assurance
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovveviiiiiiiiiiiiiiiiiiiiiieeiinn | s . 02/28/2024 . | Corporation . . 12/15/2041 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvvvviniiiiiiiiininiiiniies | s . 01/01/2024 . |Paydoun ....oovvnvvvvivnnnns Jovvnninieiiiiinnes foeeieeeiiinnns oK N [SX X O [T L O (1] R RN (1] R R L R S N 5 | 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvvvviniiiiiiiiininiiiniies | s . 02/01/2024 . | Paydown ... . 07/15/2027 . |1.A ........
Government National g
.. 36226A-U2-4 [7.000% 07/15/27 ..ovivvivvnnniiiiiininniiiiiiinnns | nnnens . 03/01/2024 . |Paydown ....ceeeeviiiiiinnns foovenninniniiiiiinns Joveinninenns 1,068 |.oveeennnns 1,068 [.....cceeeens 1,078 [..ooivinnnnns 1,069 |ovvvveeeiiienne fovuiiininnnns (D feeeeeiiiiiiiiies e (D feeeeiiiiiiiiiiee e 1,068 [.ovvvvveiies foveiiiiiiiiiiins e o 19 ). 07/15/2027 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 9,060,436 9,466,768 10,297,201 10,158,325 (70,756) (70,756) 10,087,568 (1,027,132) [ (1,027,132) 91,695 | XXX XXX
Massachusetts State Ser A Ref Taxable Ref Ser
..57582R-18-7 [E  1.870% 11/01/33 oeeeeiiieieeiieeeeeeeeennn | s . 02/14/2024 . | Call 81.0280 .eovv oevennneeeeeennes Jenens 810,280 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |-oeevevniiereeen Joeremmnineeeee foeeemnnieeeeens e e e 1,000,000 [.ooeeeemeeieeee [ oo e (184,370) |. 11/01/2033 . |1.B FE .
Massachusetts State Ser A Ref Taxable Ref Ser
..57582R-L9-5 [E  1.970% 11/01/34 ....ccovrriiiiiiiiniiiaaeenne | eenees . 02/14/2024 . |Call 79.7350 ..... ..980,741 |........ 1,230,000 |........ 1,230,000 |........1,230,000 |....covvienneee foorermmnnnnneene forerrnnnnanneeee orrennnnnneeees oeereeianeeeeee Joecennns 1,230,000 Jeeeeiermmnnnns Jonnenrrernnnins forneeeeeennnines foeiaaees (242,326) |. 11/01/2034 . [1.B FE .
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0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,791,021 2,230,000 2,230,000 2,230,000 2,230,000 (426,69) XXX XXX
Bridgeport Conn Taxable-Pension Bds-AGH-Cr Redempt ion 100.0000
..108151-T7-6 | 7.640% 01/15/30 .....evvvvvvvrrrnrnnnninnnininnnnins [ eeeeenn IR0 VA Y072 R R R 55,000 [o.eeveennnee 55,000 [oeeenennnee 61,100 |..ccevvennns [C1V 0 L P N (5,014) |oooeeieiiiiiiies v (5,014) . 01/15/2030 . [1.E FE ....
Bridgeport Conn Taxable Pension Bds ~ 7.640% Redempt ion 100.0000
L 108151-VU-2 | 01/15/30 v [ L 01/15/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins e [00000..2,245,000 |........ 2,245,000 |........ 2,783,493 |........2,605,350 |......coovviiinn fornne (360,350) |-oooeveeeeeienes |oeens (360,350 |... . 01/15/2030 . [1.F FE ....
CHICAGO IL Taxable Ser B AGM Cr  7.375%
.. 167486-ZR-3 | 01/01/33 .oovvvviiiiiiiiiiiiiiiiiiiiiiiiceieeeieeeeens [ . 01/01/2024 . | .evvvvvinniiiiiininiiniiiiinns e [0 210,000 |l 210,000 .. 203,206 |........... 266,504 [...oovviniiinnn foeeens (56,505) |-eeeeevieiiiiees Joeees (56,505) . 01/01/2033 . [1.E FE ....
Houston Tx Ref-Taxable-Pension Oblig-A
.. 442331-0M-9 16.290% 03/01/32 ..oooeeeeeiieiiiiii [ . 03/01/2024 . |Call ~ 100.0000 ..... |.eeceeeeeeeeennnnnn |- 870,000 |.......... 870,000 |........ 1,090,498 |........... 970,499 [o.eevviiiiiiinnn oo [ER<I0) 1 A (3,430) . 03/01/2082 . [1.D FE ....
Nueces County TX Taxable Ref Ser B 0.516%
..670386-SS-1 |02/15/24 ...cooveiiiiiiiiiiiiiiiiiiiiiiiieieeees [ . 02/15/2024 . |Maturity ....ccccconns Jooveeiiiiiiiiiiins |, 25,000 |............ 25,000 |[............ 25,000 [.ooeeeennnn. 25,000 [.ooeeeeeiiiiiees Jooveeeeneninees Jeeeiiiiieiins foveeieiiiiiiine foviiiiiiiiiiins o 25,000 |ooeeeeiiininees o foveiiiiiiiiiins o, 65 |. 02/15/2024 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 3,405,000 3,405,000 4,253,292 3,927,367 (425,299) (425,299) 3,502,069 (97,069) (97,069) 123,030 XXX XXX
FEDERAL HOME LOAN BANK CONS BD 5.5%24
..3130AW-GV-6 15.500% 07/19/24 ......cooevviiiiiiii [ . 01/21/2024 . | Call 100.0000 ... foeeeiiiiiiiiiiin e 176,000 |.......... 175,000 |.......... 175,000 |.......... 175,000 |vvvvvvvviiiinns forvvvvnnnnininnn o e e e 175,000 [.vvvvvvvvvnnnnnn fornniiiiiiies foeiis e 802 |. 07/19/2024 . (1.B FE .
FEDERAL HOME LOAN BANK CONS BD 5.62%24
..3130AW-R7-7 15.620% 08/26/24 ......coovvvvviiiiiiiiiiiii [ . 01/29/2024 . | Call 100.0000 ..... .... 750,000 .... 750,000 |.......... 750,000 |.... 750,000 |.. . 08/26/2024 . (1.B FE .
..313205-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 01/01/2024 . | Paydown ...15,799 |.... ..15,311 . 08/01/2034 . [1.A ........
..313206-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 02/01/2024 . |Paydown ......ooooeeeiiiiins |oeneinenneenns | 12,688 |l 12,688 |l 13,199 [ 13,002 |ooeeeeeeneiiiins feveeeeeennn (404) i [ (A04) | 12,688 [ovvvvvvviviiiins foiniiiiins fo . 08/01/2034 . [1.A ........
MGIC Assurance
..313206-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 02/28/2024 . | Corporation ........eevvves |oeveeeeniennennnnnns Joeeenens 720,995 |.......... 758,766 |...........789,354 |........... 782,927 [ovvvvvvninnins fooeeeeeeeea (276) | e (278) [ [, 782,650 [.ooeiiiiiiiiiins s (61,655) |....... (61,655) . 08/01/2034 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 01/01/2024 . | Paydoun ... .. 16,235 ...16,235 ...16,921 |.... ..16,235 |.. . 10/01/2035 . [1.A ........
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 ......... [....... . 02/01/2024 . | Paydoun ... ...23,885 ...24,8% |.... ..23,885 |.. . 10/01/2035 . [1.A ........
MGIC Assurance
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 . 02/28/2024 . | Corporation . ..2,192,39% 2,285,126 |. .2,284,118 . 10/01/2035 . [1.A .
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .. 01/01/2024 . |Paydoun ... . 03/01/2053 . [1.A .
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .. . |. 02/01/2024 . | Paydown . 03/01/2053 . [1.A .
MGIC Assuranc:
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... [....... . 02/28/2024 . | Corporation . . . 03/01/2083 . [1.A ........
..31320P-Y7-7 |Freddie Mac FHLMC ~ 5.000% 03/01/53 .......... [....... . 03/01/2024 . | Paydown 109,303 ... 106,615 |.... . 03/01/2053 . [1.A ........
..3132DI-ES-8 [Freddie Mac FHLMC ~ 4.500% 09/01/52 ........... | .eeeees . 01/01/2024 . | Paydoun ... ...66,310 ...64,179 |.... . 09/01/2052 . [1.A ........
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 .......ceuw [oeennnn . 02/01/2024 . | Paydoun ... ... 44,405 |.... . 09/01/2052 . [1.A ........
MGIC Assurance
..3132DW-ES-8 |Freddie Mac FHLMC ~ 4.500% 09/01/52 .......ceuw [oeennnn . 02/28/2024 . | Corporation . .2,930,036 |.... . 09/01/2052 . [1.A ........
..3132DI-ES-8 [Freddie Mac FHLMC ~ 4.500% 09/01/52 ........... | .eeeens . 03/01/2024 . | Paydoun ...42,588 |.... . 09/01/2052 . [1.A ........
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 01/01/2024 . | Paydoun ... ...25,938 |.... . 12/01/2035 . [1.A ........
..3133L7-21I-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... | ... . 02/01/2024 . | Paydoun ... L. 21,332 ... . 12/01/2035 . [1.A ........
MGIC Assurance
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 02/28/2024 . | Corporation . 2,937,727 |.... ...(3,293) | . 12/01/2035 . [1.A ........
..3133L7-4L-8 |Freddie Mac RC1727 ~ 2.000% 12/01/35 . 01/01/2024 . |Paydoun ... 27,679 |. (1,001) . . 12/01/2035 . [1.A .
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 . 02/01/2024 . |Paydown 13,943 |. (504) |. . 12/01/2035 . [1.A .
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... . 03/01/2024 . | Paydoun ... ...12,888 |.... . 12/01/2035 . [1.A ........
FREDDIE MAC CALL 5.33%061124  5.330%
..3134GY-87-8 | 06/11/24 ... . 01/14/2024 . | Call 100.0000 ... foeenniiiiiiiiiiin oo 1,350,000 .1,350,000 |.... . 06/11/2024 . (1.B FE .
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 01/01/2024 . | Paydoun ... 47,753 . (1,215) . 06/25/2046 . [1.A .
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 02/01/2024 . | Paydoun ... ... 45,085 L(1,147) ). . 06/25/2046 . [1.A ........
MGIC Assurance
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 02/28/2024 . | Corporation ........eeeeees |oovererninnnnnnnnnns Joeeens 4,430,746 |........4,854,400 |........4,994,543 |........4,977,916 |.........ceeits |eenninnns [W£:1:) ) S R (788) . 06/25/2046 . [1.A ........
Freddie Mac Series 4114 Class EA  1.250%
.. 3137AU-RC-5 | 07/15/31 tovvvviiiiiiiiiiiiiiiiiiccicccccccciiieeeeens [ . 01/01/2024 . |Paydown ....oooeeeeeieiennns Jooveieeeeeeeeeeeeens |, 41,785 |............ 41,785 |............ 39,356 |............ 40,082 |.ooeeiiiiiiiins oeeeeenns 1,708 [ fooeeeenns 1,703 . 07/15/2031 . [1.A ........
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Freddie Mac Series 4114 Class EA  1.250%
L 3137AU-RC-5 | 07/15/31 v [ . 02/01/2024 . |Paydoun ......cooeeeiiiiiins Joeneiiiiiiis e 31,670 [ovvvnnnnns 31,670 |............ 29,829 [o..uvennneee 30,379 |eeeeiiiiiiiiies s 1,201 [ [, L) I PO AN E 0 O O S N 66 [. 07/15/2031 . |1.A ........

Freddie Mac Series 4114 Class EA  1.250%
..3137AU-RC-5 | 07/15/31 ...
Freddie Mac

.. 805 |. . 07/15/2031 . |1.A ........

....... . 03/01/2024 . | Paydoun ...

LBAB7F1-XN-3 | 05/15/46 . [ eeeees . 01/01/2024 . [Paydoun .....cccevvveeeeiiis foereeiiiiiiiiniiis [ 36,329 |.occeeens 36,329 oo 37,084 |............ 36,970 |ooeeiiiiiiiiens e [(CZ D FUR ({230} S AN 36,329 [oooiiiiiiiiiiins e e e 91 |. 05/15/2046 . [1.A ........
Freddie Mac Series 4698 Class HP  3.000%
LBAB7F1-XN-3 | 05/15/46 . [ eeeees . 02/01/72024 . [Paydoun ......ccvveereiiiis feoriiiiiiiiiniiiis [ 20,495 |...ceeens 20,49 |........... 20,910 |ouveeennne PN T R [1570) SRR R (137 PO L O P N 102 |. 05/15/2046 . [1.A ........
Freddie Mac Series 4698 Class HP  3.000% MGIC Assurance
LBAB7F1-XN-3 | 05/15/46 . [ eeeees . 02/28/2024 . [Corporation .......ccceees feerveiiiniinnnnnin foeenns 4,464,605 |........ 4,928,620 |........ 5,028,348 |........ 5,015,600 [...cceeeeeiinins |oeeeens (1,277) [euvniiiiiiiiis s (1,277) [euvniiiiiiiiins oo 5,014,323 | [ (549, 717) |...... (549, 717) ..o 35,733 . 05/15/2046 . |1.A ........
Freddie Mac Series 4904 Class CA  3.000%
LB1BTFN-5Y-2 | 08/15/57 it [ eeeees . 01/01/2024 . [Paydoun .....cccvvvveeeeiiis foerniiiiiiiiiniiis [ 13,671 [oeeeeeenn. 13,671 |ooeennens 13,938 |...cuveens 13,926 |oovvvvviiiiiiies i, (25151 SO F [5535) 1 FO FN 13,671 [eveevreiiiiiiinn [ fos e 34 [. 08/15/2057 . |1.A ........
Freddie Mac Series 4904 Class CA  3.000%
LB1BTFN-5Y-2 | 08/15/57 it [ eeeees . 02/01/2024 . [Paydoun ......ccvvveeeiiiis feoreiiiiiiininiiis [ 89,476 |............ 89,476 |............ 91,224 |............ 91,148 | |t (1,672) [euvveiiiiniiinn s (1,672) [euvviiiiiiiiinns foeeeeiins L O O R N 447 |. 08/15/2057 . |1.A ........
Freddie Mac Series 4904 Class CA  3.000% MGIC Assurance
LB1BTFN-5Y-2 | 08/15/57 it [ eeeees . 02/28/2024 . [Corporation ......ccccceees foereiiiiiininnnnies feees 7,075,179 |........ 8,131,577 |....... 8,290,397 |........ 8,283,501 [oovvviiiiiinins e (7)) S (X)) IO AR 8,282,878 |......ccuveeennn ... (1,207,698) |... (1,207,698) |............ 58,964 . 08/15/2057 . |1.A ........
Federal National Mtg Assoc AS7843  3.000%
. 3138WH-ID-0 | 09/01/36 ...covvvveeieiiiiiiiiee s [ eeeees . 01/01/2024 . [Paydoun .....cccvvvveeeeiiis foerniiiiiiiiiniiis [ 16,570 |............ 16,570 |ovevvveeens 17,507 fooeeennnes 17,370 [ouveeiiiiiiiiis oo [C[LLD) R [C10) N O AN 16,570 [ovvvvvevvnnrnnnn fonnnniiiiiiins foiiii e 41 |.09/01/2036 . [1.A ........
Federal National Mtg Assoc AS7843  3.000%
. 3138WH-ID-0 | 09/01/36 ..o eiiees [ eeeees . 02/01/2024 . [Paydoun ......ccvvvereiiiis fooreiiiiiiiinniiis [ 14,612 |............ 14,612 |............ 15,438 |....cooeees 15,317 | e (4L R (706) [cvvvvvvnnnnnnnnn forreeiienenn 14,612 [oevveeiiiiiiiins [ fo 73 | 09/01/2036 . [1.A ........
Federal National Mtg Assoc AS7843  3.000% MGIC Assurance
. 3138WH-ID-0 | 09/01/36 ..o cciiees [ eeeees . 02/28/2024 . [ Corporation . . 09/01/2036 . [1.A ........
..31400G-XH-5 |Fannie Mae FNMA # CAB779F  2.000% 02/01/51 |....... . 01/01/2024 . | Paydown . 02/01/2051 . [1.A ........
..31400G-XH-5 |Fannie Mae FNVA # CAB779F  2.000% 02/01/51 |....... . 02/01/2024 . Paydown .......ceeeeeennnne . 02/01/2051 . [1.A ........
MGIC Assurance
..31400G-XH-5 |Fannie Mae FNVA # CAB779F  2.000% 02/01/51 |....... . 02/28/2024 . [Corporation ......ccccceves foeveiiiiiiinininnins feeees 2,065,866 |........ 2,623,915 |....... 2,195,479 |........ 2,203,652 |..evveeiieiiiinn fereeeene 1,894 [ | 1,894 [ s 2,205,546 . 02/01/2051 . [1.A ........
..31400G-XH-5 |Fannie Mae FNMA # CAB779F  2.000% 02/01/51 |....... . 03/01/2024 . | Paydoun ... ... 59,063 ...59,063 ...49,419 |............49,603 |.... ..59,063 |.. . 02/01/2051 . [1.A ........
..314000-LY-9 |Fannie Mae FNVA # CB4842F  5.500% 10/01/52 01/01/2024 . | Paydoun ..212,779 212,719 ..200,644 |. ..200,663 |. 212,719 . 10/01/2052 . |1.A .
..314000-LY-9 |Fannie Mae FNMA # CB4842F  5.500% 10/01/52 . 02/01/2024 . | Paydoun ... ..357,849 |........... 357,849 |........... 337,440 |...........337,473 |.... .357,849 |. . 10/01/2052 . [1.A ........
MGIC Assurance
..314000-LY-9 |Fannie Mae FNMA # CB4842F  5.500% 10/01/52 |....... . 02/28/2024 . | Corporation . .2,821,775 |.... . 10/01/2052 . [1.A ........
..314000-LY-9 |Fannie Mae FNVA # CB4842F  5.500% 10/01/52 . |- 03/01/2024 . [Paydoun ... ..163,941 |. . 10/01/2052 . |1.A .
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 .. weeenen |- 0170172024 . | Paydoun 11,364 |. . 08/01/2035 . |1.A .
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 ........... | .eeeeen . 02/01/2024 . |Paydoun ... ...22,763 |.... . 08/01/2035 . [1.A ........
MGIC Assurance
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 ........... | .eeeeen . 02/28/2024 . [ Corporation . . 1,238,085 1,425,074 |.... . 08/01/2035 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 01/01/2024 . | Paydoun ... 51,805 . 04/01/2051 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 02/01/2024 . |Paydoun ... ....92,243 . 04/01/2051 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 03/01/2024 . |Paydoun ... ... 80,488 . . 04/01/2051 . [1.A ........
..3140XK-GX-2 |Fannie Mae FNVA # FS3813F  4.500% 11/01/52 |....... . 01/01/2024 . | Paydoun ... ... 10,410 ...10,089 |.... . 11/01/2052 . [1.A ........
..3140XK-GX-2 |Fannie Mae FNVA # FS3813F  4.500% 11/01/52 |....... . 02/01/2024 . |Paydoun ... .. 72,508 ...70,266 |.... . 11/01/2082 . |1.A ........
MGIC Assurance
..3140XK-GX-2 |Fannie Mae FNVA # FS3813F  4.500% 11/01/52 |....... . 02/28/2024 . | Corporation . .5,362,558 |.... (147,741) . 11/01/2082 . |1.A ........

. 09/01/2052 . |1.A .

..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52 .
. 09/01/2052 . [1.A ........

..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52

01/01/2024 . | Paydoun ...
. 02/01/2024 . | Paydown ...
MGIC Assurance
..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52 |....... . 02/28/2024 . | Corporation .
..31418E-JF-8 |Fannie Mae FNVA # MA4761F  5.000% 09/01/52 . |- 03/01/2024 . [Paydoun ...
Hoover AL Brd of Educ Pub Sch Taxable Ref
.. 43923E-AC-7 |Warrants  0.555% 02/15/24 .........ccooevveiiien | eeeeees . 02/15/2024 . [Maturity ..ooooooovviinnns foeiiiiiiiiiiiiiin foeeenns 50,000 |............ 50,000 |............ 50,000 |............ 50,000 |..ooiooveeeinens fovvreeriiiiiins Jovviiiiinnenns fovvicciiiiins i fovn, 50,000 |ooveeieeieeeees evvvvvviiiiiiene feveciiiiiiiiins i, 139 |. 02/15/2024 . |1.B FE ....

89,975 |.
.. 71,540 |....

. 09/01/2052 . [1.A ........
. 09/01/2052 . |1.A .

.2,862,800 |.... . (6,080)
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JOBS Ohio Beverage Sys SR LIEN TAXABLE BDS Redenption 100.0000
LATTT0V-BR-0 (2023 4.433% 01/01/33 ..vivvvviiiiiiiiiiiiieees | s L 0170172024 . | eeeeeeeeeiiieeeeeieiieeees i e 540,000 |........... 540,000 |.........nn 540,000 |..eeuennnns £ 000 O P O A IR ESZC10J01V[V R R R RN M, 11,969 |. 01/01/2033 . [1.D FE ....
Lansing Michigan Wtr Lt Rev Taxable Ref Ser B
..516391-DQ-9 [2.940% 07/01/32 .oevvvveniiiiiiiiiiiiiiiiiineeeees | s . 01/31/2024 . | Call 90.2730 ..... eeeriiiiieiiiii Jeeneen 1,791,919 |........ 1,985,000 |........ 1,985,000 |........ 1,985,000 [oevvivvivnnnns fooreviiiiiinnns feoeii e [ [ LIS L O Y S N (159,038) [. 07/01/2032 . |1.D FE ....
Lansing Michigan Wtr Lt Rev Taxable Ref Ser B
..516391-DR-7 [3.040% 07/01/33 ..evvveniiiiiiiiiiiiiiiniieieniins | s . 01/31/2024 . | Call 89.7980 ..... |eeerriiiiiiiiiiins Jeennnn 3,300,072 |........ 3,675,000 |........ 3,675,000 |........ BTN 000 O O O N N N BT O O A (309,754) [. 07/01/2033 . |1.D FE ....
MASSACHUSETTS ST SPL 0BLG REVE TAXABLE BDS Redenption 100.0000
..576004-HG-3 (2022  4.110% 07/15/31 ..oveviviiiiniiiniiiiiinnn | nennns L 01/15/2024 . | eeeenieeiiiieeeieees i e 404,013 |........... 404,013 |........... 394,354 |..eeennnnn. 395,344 oeiiiiiiiiiins e 8,669 [oviiiiiiiiins feeeeieees 8,669 [oiiiiiiiiins o LCLVZ NV I T R R R R, 8,306 |. 07/15/2031 . [1.A FE ....
North Carolina St Muni Pwr Agy Unrefunded-Ser
..658203-5Y-6 [C  5.000% 01/01/30 ....cevvvvennvviiiiiiiiiiiinn | nennns . 03/11/2024 . | Tax Free Exchange ....... |occoeovririirinnnns foenss 7,210,934 |........ 7,005,000 |........ 7,671,440 |........ 7,232,250 |oeevviviiiiiinnn fovnnns (4183 () 1 PO N (21 () 1 PO A2 (018 VI R FORPPTR RN R 243,229 |. 01/01/2030 . [1.F FE ....
Virginia St Cnwlth Univ Health Taxable-Gen-
.. 92778L-BK-5 [Ser A 3.858% 01/01/24 ....coovvvvvvvnnnniiiinnnn | nnnnns . 01/01/2024 . [Maturity ...ooooviiennnns foovviiinnniiiiinns Jounens 2,285,000 |........ 2,285,000 |........ 2,285,000 |........ 2,285,000 |...ccoeviiiiiiin fooverniiininiins foviiiiiniiiis i foviiiiiiiiies foeenens 2,285,000 |..eeveiiiiiiiins ovnnnniiiiiiins Joviiiiniiiiiinn o 44,078 |. 01/01/2024 . |1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 63,505,620 67,834,476 68,207,544 67,671,751 114,541 114,541 67,786,291 (3,712,666) [ (3,712,666) 295,462 XXX XXX
..00206R-MJ-8 [AT&T Inc  0.900% 03/25/24 ........cccvvvvnvvrnnn | uunnnns . 03/25/2024 . |Maturity .... ... 175,000 . 775,4% |.... 775,000 |.. 3,488 |. 03/25/2024 . |2.B FE ....
..00914A-AL-6 |Air Lease Corp  0.700% 02/15/24 ........ccevue |uunnnns . 02/15/2024 . |Maturity .... 520,312 |.... 1,838 |. 02/15/2024 . |2.B FE ....
..025816-CC-1 [American Express Co  3.400% 02/22/24 ........ |....... . 01/22/2024 . | Call 100.0000 ..... 269,485 |.... 3,542 . 02/22/2024 . |1.F FE ....
..04685A-28-9 |Athene Global Funding 0.950% 01/08/24 ...... |....... . 01/08/2024 . |Maturity ......ccceeeeees .. 3,444 |.01/08/2024 . [1.E FE .
Redemption 100.0000
..056091-AA-1 [BX Trust Series 2022-IND  6.816% 04/15/37 . |....... . 02/15/2024 . . 04/15/2037 . |1.A ........
..06051G-HR-3 [Bank of America Corp  3.458% 03/15/25 ....... |....... . 03/15/2024 . | Call 100.0000 ..... . 120, . eeeenn... 120,000 . 03/15/2025 . |1. FE .....
..06051G-KG-3 [Bank of America Corp  1.843% 02/04/25 ....... |....... . 02/04/2024 . |Call 100.0000 ..... foeeeeeeeeiiiiiieeenn s 1,000,000 |........ 1,000,000 . 02/04/2025 . |1.G FE .
Bank Series 2018-BN10 Class XA  0.834%
..065404-BF -1 [02/15/61 ..eeeieeeeeeie e eeeeeen | s . 01/01/2024 . |Paydomn .cevveeneeeeeennns Joemnniieeeeenniiees foreeeeeeennieeee e e 2,611 | 1,060 [oooveeeeniieeee o (1,080) [oeeeeemenniene foreeees (1,080) [nneeeemmmnans fooreeeemmmieeeeen Joeeemmis e e e 30 |. 02/15/2061 . |1.A FE .
Bank Series 2018-BN10 Class XA  0.834%
..065404-BF -1 [ 02/15/61 ..eeeeeeeeeieeeeeeeeeeee e eeeeeen | s . 02/01/2024 . |Paydomn .eeeveeneeeeeenis Jeenneeeeeeeniees foieeeeeeeiieees e e 2,621 |oeeeeins 1,064 |oeeeeeeeecinens s Q2 R R (1,064) [onneeeeeneiieee oo Joerees s e e 56 |. 02/15/2061 . |1.A FE ....
Bank Series 2018-BN10 Class XA  0.834%
..065404-BF -1 [ 02/15/61 ..eeeieeeeeeiee e eeeeenieeeeeeeen | s . 03/01/2024 . |Paydomn .ceeveuneeeeennnis Jeenneeeeeeenines foeeeeeeeeiieees e e 3,031 |oeeeeins LI I PO I (1,280) |+eeeemnneeeeenn Jeeennnnn (1,280) |+eeeemeeeeemnns Jermmeeeeemmnneee feeeeeeeeeieeee oo e el 93 |[. 02/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.074%
..06540W-BH-5 [ 08/15/81 ....eeeeeeeeeeeeeeeieeeeeeene e eeeeenis | s . 01/01/2024 . |Paydomn .cevveeneeeeeennns Jeennieeeeeeeniiees foreeeeeeenniieeee e o 3,607 |oeeerennnnnns 2,057 |oeeeeiieeeeeenn Jeeeennnn (2,057) |+eevennaeeeeeenn Joeennnnn (2,057) |+eeeemeeeeemnne ermneeeeeenineee oo oo e el 42 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.074%
..06540W-BH-5 [ 08/15/81 ....ceeeeeeeeeeeeenieeeeeeeneeeeeeenn | s . 02/01/2024 . |Paydomn .ceeveeneeeeennnis Jeennieeeeeenines foreeeeeeeeiieees e e 3,621 |oeeerinnns 2,065 |eeeeeniieieeenn Jeeeennnn (2,065) |+eevvnmeeeeeenn Joeennnnn (2,065) |+evvnneeeeemnnn eemmeeeeemmnneee feeeeeeeeeieeee oo e e 78 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.074%
..06540W-BH-5 [ 08/15/81 ....ceeeeeeeeeeeeeeieeeeeeene e eeeeenis | s . 03/01/2024 . |Paydomn .ceeveuneeeeeennis Jeemneeeeeeeniiees foeeeeeeenniees feeeieeeeeiiiiee e 4,239 |ooooeeennnnns 2,417 e e (2,817) |oeeeeeeeeeeen Jeeeennnn (2,817) |eeeeeeeeeeeenne eemmeeeeeeeneees e o o e 134 |. 08/15/2061 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.721% 04/10/51 ..coeeerrrniieieiiiiiieeeeeen | s . 01/01/2024 . |Paydomn .cevveeneeeeeennis Joeemneeeeeeeniiees foeeeeeeeeniieeee e oo 1,846 |oeeeeiiieaenee 900 |oeeeerniiereeenn feeennins (0[O PO (900) [+vemmeeeeemmmnan femmmeeeemmmeneeeee o oo e el 28 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.721% 04/10/51 ..coeeerrenieieiiiiiieeeeeen | s . 03/01/2024 . |Paydomn .ceeveuneeeeeennis Jeemneeeeeeeniiees foeeeeeeenniees feeeieeeeeiiiiee e 1,406 |oeeveeeneaenes [S1:15 0 R ISR [G1515) 1 O (B85) [-vveeeeeemmnnn fommeeeeeemmiieeeee foreeeeenee oo e e 54 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.160% 08/15/52 ....eeeuvveeennnnnnes | aunnnns . 01/01/2024 . |Paydomn ocevveeeeeeeennies Joemenieeeeeenniees fereeeeeeeeniieeee feeeeeeeis e 699 |.ieeiiiies 376 |oeeeeenieieeenn oeennns (7057 1 O (B76) [eeeeeeemnnns feeeeeeemmeeeeeee foeeeeis s e e 9 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.160% 08/15/52 ....eevuvvveennnnaes | nennns . 02/01/2024 . |Paydomn .cevvuueeeeennnis Jeeeenieeeeeenniees fereeeeeeeeeiieeee feeeeeeeis e 702 |oeeeeeiiieees B77 oo eeennns (<740 ) TR RN (B77) [oeeeeeeeemnnee oo oo e s el 16 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.160% 08/15/52 ....evvuvvvernnnanes | s . 03/01/2024 . |Paydomn .cevvuueeeeennnis Jeennieeeeeenniees fereeeeeeeeniieeee e e 805 |..eeeiiiinns L TP (433) |oeeeeeneeeeeenn eeennns (433) |oeeeenneeeeeenn eemmnieeeeeeniies Joeeeeeeenies feeeeeeeenies o e 28 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.658% 01/15/51 .ooevrrreiiiiieiieiiiieeeeees | s . 01/01/2024 . |Paydomn .cevveeeeeeeennies Jeenneeeeceniees fereeeeeeeeniieeee oo el 504 |.ooeeiiiinns 24 | s (214) |oeeeeeeeeeees eeeeins (AL IO FFUUPRRRPPRRRRI IO PRTOR ISPRRRRPPRRTR FSTSRRPPPPRRR ISPPRRPPRPRTN 7 |- 01/15/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.658% 01/15/51 .ooverrieiiiiieeieiieeeeeees | s . 02/01/2024 . |Paydomn .cevvueeeeeennnis Joeeenieeeeeenniees fereieeeeeenieeee e e 506 |..ecevrrnnnanns 215 | s (AL IO ST (ALY IO IFUPRRRUTRRRTUI FOURTUPPPRRR ISOTRRRPPPPTRR FSRURPPPTRRRR RPN 12 |. 01/15/2051 . |[1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.658% 01/15/51 .... JUTRN I . 03/01/2024 . | Paydown ... . 01/15/2051 . |1.A FE .
MGIC Assurance
..09778P-AD-7 1.350% 06/01/25 . 02/28/2024 . | Corporation 1,739,876 |........ 1,845,000 |........ 1,847,155 |........ 1,845,646 |.oovvieiieinnns Jonnneeeees (76) foeeeeeemmmmanee fooeieeennnns (76) fooeeeeeemmmnnne foeeeeees 1,845,570 |ooeeeeieiinnnns fennnns (105,694) |...... (105,694) |-..nueeeeeee 6,019 |. 06/01/2025 . |1.E FE .




STATEMENT AS OF MARCH 31, 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

8'G03

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
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 16.435% 10/25/56 .....ccoeeeeeeiieieiiiieieieeeee [ . 01/25/2024 . |Paydoun .......ooooeeiiiiins Joeenniiinnii e 13,470 [oeennnnnnne 13,470 |............ 13,466 |............ 13,334 [ e LT IO RN LT IO RN 13,470 ovvvveeviiiniinn fonniiiiiiis foi 72 |. 10/25/2056 . |1.A FE ....
Brazos Education Funding Series 15-1 Class A

.. 10620X-AA-4 |6.435% 10/25/56 .......eevveriicniniiieeiiiiiiiieees [ eeeens . 02/26/2024 . |Paydoun ... . 10/25/2056 . |1.A FE ....
Brazos Education Funding

.. 10620X-AA-4 |6.435% 10/25/56 .......eevveriiinriiiiiiiiiiiiiieens [ eeees . 03/25/2024 . [Paydoun ......cccvveiiiiiin feneiiiiiiieneiiis [ 18,378 |............ 18,378 |............ 18,372 | 18,194 | o 185 | o 185 | o 18,378 [oeeveiiiiiiiens o e o 296 |. 10/25/2056 . |1.A FE ....
CD Comm Mor tgage Trust Series 17-0D5 Class Redenption 100.0000

.. 12515H-BA-2 | AAB  3.220% 08/15/50 .....cevvvevreiiiiniiiieeens | aeeeens . 01/01/2024 . [ .eveeiiiiiil , , , , , , BT [ o [ s 175 |. 08/15/2050 . [1.A ........
CD Comm Mor tgage Trust Series 17-0D5 Class Redenption

.. 12515H-BA-2 | AAB  3.220% 08/15/50 .....evvveeeeiiiiniiiieeens | aeeeens . 02/16/2024 . [ .eveeiieeeiiiie , , , , , , A3 | e e e 351 [. 08/15/2050 . |1.A ........
CD Comm Mor tgage Trust Series 17-0D5 Class Redenption

.. 12515H-BA-2 | AAB  3.220% 08/15/50 ....ceevvveereiiiiiiineeens | eeeens . 03/01/2024 . [ .eveeeeeeiiiieees , , , , , , (V1 1 AU RO AU RN 593 |. 08/15/2050 . |1.A ........
CFCRE Comm Mor tgage Trust Series 16-C7 Class Redemption

..12532B-AB-3 |ASB  3.644% 12/10/54 .....oooviiiiiiiiiiiiiiiiins | eeees . 01/01/2024 . [ .eveeiieiiil , , , , , , 215722 FUUUUUR A R R, 88 |. 12/10/2054 . [1.A ........
CFCRE Comm Mor tgage Trust Series 16-C7 Class Redemption

..12532B-AB-3 |ASB  3.644% 12/10/54 .....oovviiiiiiiiiiiiiiiiins | reees . 02/12/2024 . [ eveiiieei , , , , , , L7 PRSP R AU RN 177 | 12/10/2054 . |1.A ........
CFCRE Comm Mor tgage Trust Series 16-C7 Class Redemption

..12532B-AB-3 |ASB  3.644% 12/10/54 .....oooviiiiiiiiiiiiiiiiiis | reeenn . 03/12/2024 . [ .eveeieeii , , , , , , LA AP R R RN 310 [. 12/10/2054 . |1.A ........
Comm Mor tgage Trust Series 2015-CR22 Class XA

.. 12502X-BE-5 | 0.947% 03/10/48 .......ccvvvvieeiiiiiiiiiieiiiiins [ eeeees . 0170172024 . [Paydoun .....oocuvvvenneiiis foonnniiiiiiiiiiii feniiiiis e e 4067 [ 889 [ e (489) [ e (489) [ s i [ i | 49 |. 03/10/2048 . |1.A FE ....
Comm Mor tgage Trust Series 2015-CR22 Class XA

.. 12502X-BE-5 | 0.947% 03/10/48 ......ccvvvviieiiiiiiiieeiiiiins [ eeeees . 02/01/2024 . [Paydoun ......ccvvvereriiis foonnniiiiiiiniiiin [ e e 4,082 [ 80T [ e (9) [ e (A9T) [ s i [ i | 91 |. 03/10/2048 . [1.A FE ....
Comm Mortgage Trust Series 2015-CR22 Class XA

.. 12502X-BE-5 | 0.947% 03/10/48 .. [ PUTTR . 03/01/2024 . |Paydoun ... . 03/10/2048 . [1.A FE ....
Csail Commercial Mortgage

..126281-BB-9 |Class XA  0.944% 04/15/50 ........oovvvvvinnnnns | aneeenn . 0170172024 . [Paydoun .....oocvvvverriiiis fennniiiiiiiiiiii [ e e 2,849 208 [ | (208) [ e (208) [ s e [ i | 34 . 04/15/2050 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1

..126281-BB-9 |Class XA  0.944% 04/15/50 ........oovvvviinnnnns | eeeens . 02/01/2024 . |Paydoun ... . 04/15/2050 . [1.A FE ...
Csail Commercial Mortgage Trus Series

..126281-BB-9 |Class XA  0.944% 04/15/50 ........oovvvviinnnnns | anneens . 03/01/2024 . |Paydoun ... . 04/15/2050 . [1.A FE ...

..141781-BP-8 |Cargill Inc  0.400% 02/02/24 . R [ . 02/02/2024 . Maturity . . 02/02/2024 . |1.F FE ....
Citigroup Comm Mortgage Trust Series 2015-

.. 17323V-BF-1 |GC29 Class XA 1.148% 04/10/48 ......cccceees | eveennn . 01/01/2024 . [Paydonn ...ooooeeeeeieiiiis fooreeiiiiiiiiiiiis oo e 5,792 | 673 [oeeeeeiiiiis e (12 R TR (B73) |+veeeeeriei feeeeeeeiiieeeeeees feeeeeiii s o s 69 |. 04/10/2048 . [1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-

.. 17323V-BF-1 |GC29 Class XA 1.148% 04/10/48 ......ccocceees | eveeenn . 02/01/2024 . [Paydomn .....ooceeeeereeiii foorieiiiiiiiiii oo e 5,813 | 676 |eceeeeeerieee fereeeeee (147 R TR (B76) |--evveeeeeeeeie fereeeeeiiieeeeeein foreeeeiiiis e oo e 129 |. 04/10/2048 . [1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-

.. 17323V-BF-1 |GC29 Class XA 1.148% 04/10/48 .......cccceees | eueennn . 03/01/2024 . [Paydomn .....ooceveeeieeiii fooreeiiiiiniiii oo e 6,551 | 761 | [ (761) | feeeeeeene (761) |oeeeeeeeeeiis feeeeeeiiieeeeei [ i oo o 214 |. 04/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA

..200474-BD-5 | 1.219% 02/10/48 .....covviiiieiiiiiiiieecceiies [ aeeeees . 01/01/2024 . [Paydomn ....oooeeeeerieiiis fooeeiiiiiiiiiiii [ e 13,276 | 1,008 [oeeeiiiiiiiies s (1,008) [oeveeeiiiiees s (1,008) [.eeeeeiiiiiins oo oo foeeeii s e 157 |. 02/10/2048 . [1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA

..200474-BD-5 | 1.219% 02/10/48 ....coovvmiiiiiiiiiiiieeeceiins [ eeeeens . 02/01/2024 . [Paydomn .....oceeveeiriiiis fooreeiiiiiiiieii [ e 13473 | 1,089 [ooveeiiiiiiiies s (1,089) foueeeeiiiiies o (1,089) [eeeeeiiiiins oo oo foeeeii s e 293 |. 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA

..200474-BD-5 | 1.219% 02/10/48 .....covviiiieiiiiiiiieecceiies [ aeeeees . 03/01/2024 . [Paydomn .....cocevveeeieiiis fooeeeiiiiiiiieii [ e 14,715 | 1,27 [ s (1,217) feeeeeiiiiies s (1,217) [eeeeeiieiiiis oo e e s e, 480 |. 02/10/2048 . |1.A FE ....

..21688A-A0-5 |Cooperat Rabobank Ua/Ny ~ 0.375% 01/12/24 ... |....... . 01/12/2024 . [Maturity ....oooovvviinnns Jooviiniiiiinniiiis e 350,000 |.ccuveenns 350,000 |........... 349,759 |........... 349,998 |...ocoiiiiiiins [t 2 PO R, P2 PO R 350,000 [oevvvereeeiiinn Joereiiiiinneens o e 656 |. 01/12/2024 .|1.D FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA

..23307D-BB-8 |0.323% 10/15/51 ..oooiiiiiiiiiiiiiiiiieecciiiens [ eeeees . 0170172024 . [Paydoun .....oocvvveeennnins fooreiiiiiiinninin feeiiiii e LZA T P I SR F [RISIS) ) OO RO [(RISIcD N PR ROUUUURRRROP FORRUUUUR U R (S 12 |. 10/15/2051 . |1.A FE ...
DBGS Mortgage Trust Series 2018-C1 Class XA

..23307D-BB-8 |0.323% 10/15/51 ..oooiiiiiiiiiiiiiiiiieeciiiiiees [ eeeees . 02/01/72024 . [Paydoun .....cccvvveeninins feonniiiiiiiinninin feiiii e 775 [ K1) N SRR F (391) [ereeeeeiiiiins | (L1 (SRR RRROPUUUURRRROPI FOURUUUUR U R 20 |. 10/15/2051 . [1.A FE ....

DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 0.323% 10/15/51 ..ooiiivvieeiiiiiiiiiiiieiiiiiiiens | eeeees . 03/01/2024 . [Paydown .....oocovvveeeeein fovvriviiiiinnniiies foviiiiiiiins foveiiiiii o 928 [ 468 |oveiiiiiiiiiinn foviiiinnns (468) |..cvveeeeiiiies foveeeennnns (468) [..ovvvniiiiies fooveeieiiiiiiiiiees o Jeviiiiiiiiiiies foveiiiiiiiins fooiiiiiiiiinnn, 33 |. 10/15/2051 . |1.A FE ....
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Deutsche Bank Comm Mtg Trust Series 16-C3 Redemption 100.0000
..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........cevvvvverenns [eerenn L 0170172024 . | evveeeiiiiiiiiniiiniiiiiininn e e 5,504 |oeeiiiiiinns 5,504 [ocoinnnne 5,822 [coeennnnnnn 5,631 |ovvviiiiiiiiins e [0 R RN [0 S RN 5,504 | i e o 13 |. 08/10/2049 . |1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redemption 100.0000
..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........ccevvvvevenns [eeeenn . 02/12/2024 . | evveeiiiiiiiiiiiiiiinns e | 5,525 |l 5,525 [occiinnnne 5,844 [....ceenen <72 R RN [0 R RN [0 S RN 5,525 [cvvviiiiiiiiis oo e 25 |. 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion 100.0000
..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........ccevvvvevenns [eeeenn . 03/12/2024 . | .. [ O RN 6,196 [....cccennnee 6,1% |........... 6,553 [..cccuunnnnn 6,338 | e (L)) PO (L)) PO N [ 1L PO (N R A 43 |. 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 |Class XA 1.547% 08/10/49 .......cccovuvnunnnnn [eereenn . 0170172024 . |Paydoun ......oooovvriniiins |oeviniiiiiiiiniins o e e 3,584 [ L2 O (883) [cevvvvvnnnnnnnnn foreeeeennns 3 P Y N 40 . 08/10/2049 .|1.B FE ....
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 |Class XA 1.547% 08/10/49 .......cccovuvnunnnnn [erreenn . 02/01/2024 . | Paydoun ... ... 3,598 |.... . 08/10/2049 . (1.B FE ....
Deutsche Bank Comm Mtg Trust
..23312V-AG-1 |Class XA 1.547% 08/10/49 .......cccovvvmnnnnnn [eerenn . 03/01/2024 . |Paydoun ......oooovveiniiins |oeviniiiiiiiinns o e e 4,034 |.... . 08/10/2049 . (1.B FE ....

. 02/15/2024 . |1.G FE ...

..29379V-BB-8 |Enterprise Products Oper ~ 3.900% 02/15/24 ..
Citigroup Comm Mtg Trust Series 2016-P4 Class

02/15/2024 . |Maturity .. ..5,695,986 |.

.. 20429E-AF-8 | XA 2.047% 07/10/49 .......cocomiiiiiiiiiiiieees [ eeeens . 01/01/2024 . [Paydonn ...coooeeeeeeeeiiis fooreeiiiiiiiiiieins oo e 2174 | 605 [oeeeeeiiiiiins oo (107 R TR (B05) [--vveeeeereien fereeeeeiiieeeeenes fereeeiiiiiii i e s 26 |. 07/10/2049 . [1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class

.. 20429E-AF-8 | XA 2.047% 07/10/49 .......cocomiiiiiiiiiiiieees [ eeeens . 02/01/2024 . [Paydomn .....ooeeveerieiii fooreiiiiiinieiii [ e 599 | 167 |ooeeiiiiiiieees o (167) |oeeeeeeeeeeee foeeeeeene (167) |oeeeeeeeeiiis feoeeeeeiiiieeeeeis foeeeiiii s o s 14 |. 07/10/2049 . |1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class

.. 20429E-AF-8 | XA 2.047% 07/10/49 .......ccociiiiiiiiiiiiieee [ eeeens . 03/01/2024 . |Paydoun ... . 07/10/2049 . |1.A FE ...

..31620M-BQ-8 |Fidelity National Inform 0.600% 03/01/24 . |....... . 03/01/2024 . [Maturity . . 03/01/2024 . |2.B FE ....
Gs Mortgage Securities Trust Series 2014-GC26

..36250H-AG-8 |Class XA  1.047% 11/10/47 ..oooovviivinninnnns | neeees . 0170172024 . [Paydoun .....oocvvveeereiins feviiiiiiiiiiiiiin [ e 13,390 | LU O (G20 D) FR R Y Y N 160 |. 11/10/2047 . |1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26

..36250H-AG-8 |Class XA  1.047% 11/10/47 ...oovvviivinninnnns | eeeens . 02/0172024 . [Paydoun .....occevveerreinis fevniiiiiiiiniinin [ e 16,344 |....ccoeens 1,026 oovvveveeiiiiens fornnnnns (1,026) [ovvvvvvvnnnnnnnn e L0872 B O e O P N 362 |. 11/10/2047 . |1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26

..36250H-AG-8 |Class XA  1.047% 11/10/47 ..oovvvvivvinninnnes | eneees . 03/0172024 . [Paydoun ......ccvveerreiins feoriiiiiiiiiininin [ e 14,548 |..ccvveeennn. (LK A N [C2E) ) ORR R (913) |evveviriiiiiiins e foiiiii s e 470 |. 11/10/2047 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2

..36252T-AT-2 |Class XA  1.883% 05/10/49 .........ccooevreiinn | aeneenn . 01/01/2024 . [Paydoun .....oocuvvveeneeins fenneiiiiiiiiinnins o e 2,103 |, FS1: ) PO (1)) SR R (G515 N PO O POPPPPRODRY (SRR AN RO R 28 |. 05/10/2049 . [1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2

..36252T-AT-2 |Class XA  1.883% 05/10/49 .........cccoevreiinn | aeneenn . 02/01/2024 . [Paydoun .....oocvveeiennins fenniiiiiiininnnin e e 2,12 | LS U O (540) [oevveeeiiiiins oo (70 U O PPPPODNY SRR AN RO R 54 . 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2

..36252T-AT-2 |Class XA  1.883% 05/10/49 .........cccceveriinn | aeneenn . 03/01/2024 . [Paydoun ......ccvvverneeins feoreeiiiiiiiiiniins e e 2,469 |.cvviiieinnns (32 PO N (3 FURR [ P Y N 93 [. 05/10/2049 . |1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20

..362520-AZ-1 |Class XA  0.847% 04/10/47 ........cccovvvvveries | uneenn . 0170172024 . [Paydoun .....cccvvveeeriiiis foereiiiiiiiiniiiii e e e 271,467 |oeveeeeeeiiininns oo foiiis s e i e e i e e 3,764 |. 04/10/2047 . [1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20

..362520-AZ-1 |Class XA  0.847% 04/10/47 ........cccovvvvveeies | unnenn . 02/01/72024 . [Paydoun .....cccvveerriiiis foereiiiiiiiiniiiis [ e e 246,816 |.evvveeeeeiiiiiins e [ i e i e e e e e 6,179 |. 04/10/2047 . [1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20

..362520-AZ-1 |Class XA  0.847% 04/10/47 .......ccccvvvvveniis | unnenn . 03/01/2024 . [Paydoun ......ccevvveeriiiin fooreiiiiiiiiniiiis [ e e 42,319 | e o | i e e e e e 15,719 |. 04/10/2047 . [1.A FE ....

MGIC Assurance

..37331N-AH-4 | Georgia-Pacific Llc ~ 3.600% 03/01/25 ........ | ..cccen . 02/28/2024 . [Corporation .......ccceees feereeiiiuiinnnnnnns foeees 2,785,735 |........ 2,800,000 |........ 2,916,116 |........ 2,820,741 [ e (3.547) |oevveeeiiiiiiens e (3.547) |vvveviiiiiiiins v 2,817,194 [oooiiiiies o (61,460) |....... (61,460) |..ceveennne 49,560 |. 03/01/2025 . |1.G FE ....

..452308-AT-6 | I1linois Tool Works Inc ~ 3.500% 03/01/24 .. |....... . 03/01/2024 . [Maturity .....ooooovciins Jooreiiiiiiiiiiiis [ 3,000,000 |........ 3,000,000 |........ 3,064,950 |........ 3,000,000 foueeeeriiciiinns Joeeeiiieeeeeens [ e e s 3,000,000 [eevveeeeiiiinn Joereiiiiiieeees feeeeieiiis s 52,500 |. 03/01/2024 . [1.E FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2

..46590M-AT-7 |Class XA  1.937% 08/15/49 ......cceevvericcnns | eveens . 01/01/2024 . [Paydonn ...ooooeeeeeieiiiis fooreeiiiiiiiiiiiis oo e 4,139 | 1,005 [ooeeeiiiiiiiies s (1,008) [oueeeeiiiiiees s (1,008) [eeveeeriiiiinns Jooeieeeeeeeiins feeeiiieeeeees o e s 47 |. 08/15/2049 . [1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2

..46590M-AT-7 |Class XA  1.937% 08/15/49 ......ccceevvrriccins | eveens . 02/01/2024 . |Paydoun ... 4,185 |l 1,008 .. ... (1,008) |. . (1,008) |... . 08/15/2049 . |1.A FE ...
JP Morgan Chase Comm Mtg Series 2016-JP2

..46590M-AT-7 |Class XA  1.937% 08/15/49 ......ccceevvrriccins | eveens . 03/01/2024 . [Paydomn .....ooceveeereeiii fooreeiiiiiiieii oo e 4,745 ... 1,152 [ooeeiiiiiiiies s (1,182) |+ [t (1,182) | e o s o 155 |. 08/15/2049 . [1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3

..46590R-AG-4 |Class XA  1.464% 08/15/49 .......cceeveericins | eveens . 01/01/2024 . | Paydoun ... ... 1,280 |.... ...581 ... (581) ] ... (881) ... . 08/15/2049 . |1.A FE ...

JP Morgan Chase Comm Mtge Series
..46590R-AG-4 |Class XA  1.464% 08/15/49 .......ccoeeeeieunns | eueeens . 02/01/2024 . [Paydoun .....oooeveeeeeeies fooeeeiiiiiiieneeiins foveiiiiiiiis o i 1,285 [ooeeiiiiinns, 584 [oeeieiiiiiiins s (584) [oeveeeiiiiiiins oo, (584) [eveeeiiiiiinns oo | foveiiiiiiiins v foiiiiiiinn 38 |. 08/15/2049 . [1.A FE ....
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JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.464% 08/15/49 .........coovvvvvvnnnn | unnnns . 03/01/2024 . |Paydonn ....covunvvriinnnns Jevvninnniiiiiiinns fovieneiiiiiiins o [ 1,480 |oevevnniniinnns (772 P ({7772 ) PO R (5772 1 Y N R R R 64 |. 08/15/2049 . |1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.830% 12/15/49 .. N IR . 01/01/2024 . | Paydown ... L 4,337 . 12/15/2049 . |[1.A FE ...
JPMDB Comm Mtg Sec Trus
.. 46646R-AL-7 [XA  0.830% 12/15/49 ....eviiiiiiiiiiiiiiiiiinnns | s . 02/01/2024 . |Paydonn ....cevvnveeiiiinnnn Jevvnininiiiiiiinns foreeniieiiiiis o [ 4,325 . 12/15/2049 . |[1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
.. 46646R-AL-7 [ XA 0.830% 12/15/49 ....eviiiiiiiiiiiiiiiiiiiinns | s . 03/01/2024 . |Paydonn ....ceuunviviiiinnns Jevvninineiiiiiinns fovienieiiiiiis o [, 4,933 . 12/15/2049 . |[1.A FE ....
..49271V-AL-4 [Keurig Dr Pepper Inc  0.750% 03/15/24 ....... |....... . 03/15/2024 . |Maturity .... . 03/15/2024 . |2.B FE ....
..571748-BF-8 [Marsh & Mclennan Cos Inc ~ 3.875% 03/15/24 . |....... . 03/15/2024 . |Maturity .... .. . . 03/15/2024 . |1.G FE ....
..59217G-CT-4 [Met Life Glob Funding | ~ 3.600% 01/11/24 ... |....... . 01/11/2024 . IMaturity ..oooooemmniieeee Jooemmniieeeeennes e 4,050,000 . eeenn.. 4,049,980 |.... .. . 01/11/2024 . |1.D FE ....
..59260A-AA-6 [Metropolitan Tower Life 7.625% 01/15/24 ... |....... . 01/15/2024 . |Maturity ...ooooovvvenines Joovviniinniiiiiins o 3,000,000 |........ 3,000,000 |........ 3,571,533 [........3,004,198 |......coovvvvne fovvrenns (4,198) [oovviinnniiininn Jovveenns (4198) | e 3,000,000 |.. . 01/15/2024 . |1.F FE ....
NSBAM Stanley BAML Trust Series 2014-C17 Redenption
..61763U-AZ-5 [Class A5 3.741% 08/15/47 ......covvvevvvvvnnnn | unnnns L 03/15/2024 . | eeeeneeiiiiiiieeeeeiiieeeees i e 3,633,248 |........ 3,633,248 |........ 3,963,930 |........ KICLYSVKY I R R (14,483) |.oevvenieeiiinn ovennnn (14,483) |.oevvveeeiiiinn oveennnn 3,633,248 [.ooovvvvniiiens oo s 34,368 |. 08/15/2047 .|1.A ........
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.661% 05/15/49 ......oovvvvvvivnnnnns | unnnnns . 01/01/2024 . |Paydonn ...ccvvvnvvvviinnnns Jevvnininiiiiiiinns fovieniieiiiiinnns foreiiiiii [, 7,666 [ceeeenenne PV O R [Z20215) PR R, 725015 N O O N N R AR 108 . 05/15/2049 . [1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.661% 05/15/49 .......oevvvvvivinnnns | uunnnns . 02/01/2024 . |Paydonn ....cvvunvvvriiinnnn Jevvniineniiiiiiinns foveeneiiiiiiins o [ 7,698 |oeevennnnnns VST R R [0S PR R, {72057 O O N N S AR 207 |. 05/15/2049 . |1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.661% 05/15/49 .......oevvvvvivinnnns | uunnnns . 03/01/2024 . |Paydoun .....euunvvviiinnnns Joevrnnniniiiiiinns foreeeneiiiiiis o s 16,924 |oovveennnnns L3850 (1 PO RN (4,516) |evvvennniiiinn ovvnnnnn {5 (C 8 O N S AR 673 |. 05/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA 1.571% 08/15/49 .........cceees | uunnnns . 01/01/2024 . |Paydoun ...ccvvvnvvvviinnnns Joevnninnieiiiiiiinns foveenniiiiiiins oo s 15,280 |ovvveennnnnns L3810 FOU RN (370 P TN {30/ O O N S AR 177 |. 08/15/2049 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA 1.571% 08/15/49 .......ccceeees | uunnnns . 02/01/2024 . |Paydoun ....cevenvvviininnns Joevnninniniiiiiiinns foreineiiiiiis o s 15,289 |oovvvennnnnns L3/ VI FOUR RN (4,570) |oevvvenniiiiinn oveennnn {37 (VN O O N S AR 339 . 08/15/2049 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA 1.571% 08/15/49 .......c.cceees | uunnnns . 03/01/2024 . |Paydoun .....euunvvviiinnnns Joevrnnniniiiiiinns foreeeneiiiiiis o s 17,010 [oeenennnes 5,084 |oiviiiiiiiiiins oeeennnn (5,084) |.eevvenniiiiinn Jovennnnn {02 N O O N N N AR 558 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA  1.434% 07/15/52 ......covvvvevvvveennn | unnnns . 01/01/2024 . |Paydonn ...covvvnvvvriinnnns fevvnininiiiiniinns fovieniieiiiiiinnns oo [ P72 I 1,361 | s (1,361) oo o [ I D R R R R R RN 30 |. 07/15/2052 . |[1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA  1.434% 07/15/52 ......covvvunvvevinnnn | unnnns . 02/01/2024 . |Paydomn ....cevunvvviiiinnnn fevvninineiiiiiinns fovienieiiiiiins o [ 2,618 |evennnnnns 1414 | o (1,414) | e {0813 T8 P O R R 59 |[. 07/15/2052 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA 1.434% 07/15/52 .....ccovvvunvvvinnnn | unnnns . 03/01/2024 . |Paydonn ....couunvvviiinnnns Jevvninineiiiiiinns fovieniiiiiiiiines o [ 3,091 |ooeeeiins 1,669 |oeveeiiiiiiins Joveennns (1,669) [ceeevienineens s [ I3 N S R R R R, 102 |. 07/15/2062 . |[1.A FE ....
Redemption 100.0000
..677050-AC-0 |Oglethorpe Power Corp ~ 6.191% 01/01/31 ..... |....... . 01/01/2024 . . 1,015,000 1,108,672 |.... . .. . 01/01/2031 . |1.E FE ....
..693475-AV-7 [Pnc Financial Services 3.500% 01/23/24 .... |....... . 01/23/2024 . |Maturity . ..500,000 |........ . eeennnn.. 500,000 ... ... 500,000 |.. . 01/23/2024 . |1.G FE ....
..709599-BB-9 [Penske Truck Leasing 3.900% 02/01/24 ....... |....... . 02/01/2024 . |Maturity .... 12,775,000 |....... 12,775,000 [....... 12,748,939 |.......12,774,567 |.... 12,775,000 |.. . 02/01/2024 .|2.B FE ....
..718546-AY-0 [Phillips 66  0.900% 02/15/24 .......ccovuceeeee |uunnnns . 02/15/2024 . |Maturity .... en 225,000 foennneeen. 225,000 |........... 224,757 |...........224,991 |.... ....225,000 |.. . 02/15/2024 . |2.A FE ...
..718546-AY-0 [Phillips 66  0.900% 02/15/24 ..........ccovees | uunnnns . 02/15/2024 . |Maturity .... 14,465,000 |....... 14,465,000 |....... 14,449,378 |....... 14,464,402 |.... 14,465,000 |.. . 02/15/2024 . |2.A FE ....
..74256L-EJ-4 |Principal Lfe GIb Fnd i ~ 0.500% 01/08/24 . |....... . 01/08/2024 . |Maturity .... vo foeeeeeenn 250,000 |........... 250,000 |oeeeeennnns 249,803 |...........249,999 |.... e |- N I vo |eeeeenn...250,000 |.. . 01/08/2024 . |1.E FE ....
..74368C-BA-1 [Protective Life Global ~ 0.473% 01/12/24 .... |....... . 01/12/2024 . IMaturity ..ooooovvniinnins Jovvnniinniiiiiins o 500,000 |....eeennn 500,000 |.......... 500,000 |.......... 100000 O O O R R 500,000 . 01/12/2024 . |1.D FE ....
SLC Student Loan Trust Series 07-1 Class A4
.. 784424-AD-5 [5.681% 05/15/29 ...oovvvvviiiiiiiiiiiiiiiinieeeen | s . 02/15/2024 . |Paydonn .....oeuvvvviiinnnns Jovvniinnieiiiiiinnes feeeieneens 13,071 [oooeeinnnens 13,071 [oeeernne 12,736 |oeeveennnnns 12,866 [oovevviiiininns foeriiiiinnns VS R E VS R E LT 7 T O AR R A 189 |. 05/15/2029 . |1.C FE ....
SANTANR DRV AUTO REC TR 2023-6 Auto
..80287D-AB-3 |[receivables  6.080% 05/17/27 ........cevvvvveer | uunnnns . 02/15/2024 . |Paydonn .....oevvvviiinnnnn Jevvnnnnieiiiiinns foneneens 4,494 ..ol 4,494 |............. 4,49 |............ T O R R O R R L O S R 46 |. 05/17/2027 . |[1.A FE ....
SANTANR DRV AUTO REC TR 2023-6 Auto
..80287D-AB-3 |[receivables  6.080% 05/17/27 ........cvvevvveen | uunnnns . 03/15/2024 . |Paydomn .....oevvvvviiinnnns Jovvniininiiiiiinees foeeieneens 22,623 |oeennnnnnn 22,623 |.coeeenne 22,623 | 2270 O R R R (RN RN 2. T U R R R 344 (. 05/17/2027 . [1.A FE ....
Santander Drive Auto Rec Trust Series 22-5
..802918-AC-6 [Class A3 4.490% 11/16/26 ........cevvvvvvvvnnnn | unnnns . 01/15/2024 . |Paydonn ....cevvvvvviinnnnn foovvnniniiiiiiiins fonienns 785,648 |........... 785,648 |........... 785,627 |ovvvunnnnns 785,614 |oovvveiiiiiiins v B O O, [CZ 2 O R, 785,648 . 11/16/2026 . |1.A FE ....
Santander Drive Auto Rec Trust Series 22-5
..802918-AC-6 [Class A3 4.490% 11/16/26 ........cevvvvvvvinnnn | unnnns . 02/15/2024 . |Paydonn ....cevvvvvviinnnnn foevenninnniiiininns fonennns 707,534 |........... 707,534 |........... 707,515 |oeeeennnns (7 0 T R F N F 1 I R (LI PP T, 707,534 . 11/16/2026 . |1.A FE ....
Santander Drive Auto Rec Trust Series 22-5
..802918-AC-6 [Class A3 4.490% 11/16/26 .........cooevvvvvnnnn | unnnnns . 03/15/2024 . | Paydown ... .. 713,360 713,360 713,341 ..713,328 |.... .713,360 |.. . 11/16/2026 . |1.A FE ....
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..817826-AB-6 |7-Eleven Inc  0.800% 02/10/24 ......cccceenn [errnnn . 02/10/2024 . |Maturity .... ....675,000 |.......... 675,000 |........... 674,440 |...........674,979 |[.... ... 675,000 |.. . 02/10/2024 . (2.B FE ....
..817826-AB-6 | 7-Eleven Inc  0.800% 02/10/24 ... U PRI . 02/10/2024 . |Maturity .... 16,705,000 |....... 16,705,000 |....... 16,691,073 |.......16,704,489 |.... 16,705,000 |.. . 02/10/2024 . 2.B FE ....
Stack Infrastructure Issuer Series 19-2A
..85236K-AC-6 |Class A2 3.080% 10/25/44 .......oovvvvvvrienens [oeeenn . 03/25/2024 . | Paydoun ... . 4,085,000 .4,085,000 |.... . 10/25/2044 . (1.G FE ....
..855244-BB-4 |Starbucks Corp  5.720% 02/14/24 ......ccccce [eeennn . 02/14/2024 . |Maturity . .. 794,000 ..793,682 |.... . 02/14/2024 . [2.A FE ....
MGIC Assurance
..86944B-AF-0 |Sutter Health  1.321% 08/15/25 ......ccccceees [oernnnn . 02/28/2024 . | Corporation ........ceeeees |oeveveniiinnnnnnnnns |oeens 3,906,140 |........ 4,155,000 |........ 4,155,000 |........ 4,155,000 [.eeveeeevennnnnn foos i e e e 4,155,000 [ [ (248,860) |...... (248,860) |............ 29,426 |. 08/15/2025 . |1.E FE ....
Redemption 100.0000
..88240T-AA-9 |Texas Electric Mkt Stabl  4.265% 08/01/34 . |....... . 02/01/2024 . | .. . 08/01/2034 . [1.A FE ....
Toyota Auto Receivables Owners Series 21-D
..89238J-AC-9 |Class A3 0.710% 04/15/26 .........eevvmuuunnnnn [eeeeenn . 01/15/2024 . |Paydoun ...ooooeveiiiiiiins v | 19,344 019,344 | 19,348 [ 1934 [ e e e e [ 19344 [ e e 11 |. 04/15/2026 . |1.A FE ....
Toyota Auto Receivables Owners Series 21-D
..89238J-AC-9 |Class A3 0.710% 04/15/26 .........eevvuuunnnnnn [ereeenn . 02/15/2024 . | Paydoun ... . 04/15/2026 . [1.A FE ....
Toyota Auto Receivables Owners Series
..89238J-AC-9 |Class A3 0.710% 04/15/26 .........euvvuuunnnnnn [ereeenn . 03/15/2024 . |Paydoun ......cooeeeiiiiiins foniiiiii e 19,430 |oeevvveenns 19,430 |............ 19,430 |........... 19,430 |oovviiiiiiiiiins e [ fois e e LTV I U AU RN N 35 |. 04/15/2026 . [1.A FE .
UBS Commercial Mtg Trust Series 18-C10 Class Redempt ion 100.0000
..00276F-AU-8 |ASB  4.213% 05/15/51 ..ceevvvviiiiiiiiiiiiiiiiiees [ RO VAN V(07 S O K R 15,745 |ooeeeeenes 15,745 |............ 18,052 |............ 16,744 |ooooveeiiiiiiies o (1,000) [ovvvvvveennnnnnn foreeenn (1,000) [evvvvevennennnn fooeeiiiins 15,745 | i e o, 55 |. 05/15/2051 . [1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redempt ion 100.0000
..00276F-AU-8 |ASB  4.213% 05/15/51 ..ceevvvviiiiiiiiiiiiiiiiiees [ oo V0 (<) 72 R K R 15,816 |[...eeeeeeee 15,816 |.oeevveenns 18,134 |............ 16,820 [oovvvvvveninnnnn foeeeens (1,004) [oovveveiiiiiinnn oo (1,004) [oovveeiiiiiiinnn oo 15,816 [oevvveveveiiinns forvenniniiiiines fooeiis 111 |. 05/15/2051 . |1.A ........
UBS Commercial Mtg Trust Series 18-C10 Clas Redempt ion 100.0000
..00276F-AU-8 |ASB  4.213% 05/15/51 [ IR . 03/01/2024 . . ... (1,205) | . (1,205) |... . 05/15/2051 . [1.A ........
..91150H-HG-8 |Us Bancorp ~ 3.700% 01/30/24 ... 01/30/2024 . (Maturity . .. 3,445,000 .3,445,000 |. . 3,445,000 . 01/30/2024 . (1.G FE .
..92343V-GF-5 | Verizon Communications  0.750% 03/22/24 03/22/2024 . (Maturity .... . 650,000 . 650,068 |. .. (68) 650,000 | . 03/22/2024 . |2.A FE
..92556H-AB-3 | Viacom CBS Inc ~ 4.950% 01/15/31 ...........c.. [eenns . 03/25/2024 . | Goldman Sachs & Co. .... ........6,000,000 .6,815,192 |.... (25,924) |... ........6,789,267 |.. ... (1,437,147) |... (1,437,147) . 01/15/2031 . |2.C FE
.. 92556H-AD-9 |Viacom CBS Inc ~ 4.200% 05/19/32 ....ccccoeees [ereennn . 03/25/2024 . |Barnett Bank ............. |oeeeeeiiiiniinn [ 2,114,318 |l 2,544,000 L (10,361) | e 2,022,011 |.. . 05/19/2032 . |2.C FE
.. 92556H-AD-9 | Viacom CBS Inc  4.200% 05/19/32 . U ORI . 03/25/2024 . |Barnett Bank ............. |eeeeeiiiiiiinns [00000.2,922,253 |l 3,516,000 = (14,320) | i 4,038,440 |.. . 05/19/2032 . |2.C FE
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92038V-All-5 |C19 Class XA  0.838% 03/15/47 .........cooeeees [ oennnn . 0170172024 . |Paydoun ......cooeeieiiniins |oeeeniiniiiiiis e e el 289,491 s e o e e e s [ [ e . 03/15/2047 . [1.A FE .
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92038V-All-5 |C19 Class XA  0.838% 03/15/47 ..........coooee [ oennnn . 02/01/2024 . |Paydoun ....oooeeviiiiiiins Joeniiiiiiii e e e 804,204 s [ o f e e e [ o e 10,058 |. 03/15/2047 . |1.A FE .
WF RBS Commercial Mtg Trust Series 2014 C24
..92030K-AH-1 |Class XA 0.978% 11/15/47 .ccoennnnnin [ oeens . 0170172024 . |Paydoun ......oooevviiiiiins |oevniniiiiiiinins o e e 13,578 |ooeeeeeeeeis [C1S T R (70 PO N (694) |.vvvveriiiiiinns fevnnnnnniiniiiiinins foiniiiiis s e e 174 |. 11/15/2047 . |1.C FE .
WF RBS Commercial Mtg Trust Series 2014 C24
..92030K-AH-1 |Class XA 0.978% 11/15/47 .ccoennnnnin [ oeens . 02/01/2024 . |Paydoun ....cevunvivriinnnns Joevenininiiiiiiinns foveinieiiiiiiins oo [ 2,211 118 s [ [RAK) ] I AT 0 P Y N 52 |. 11/15/2047 . [1.C FE .
WF RBS Commercial Mtg Trust Series 2014 C24
..92030K-AH-1 |Class XA 0.978% 11/15/47 .ccoennnnns [ eeens . 03/01/2024 . | Paydoun ... . 11/15/2047 . [1.C FE ....
..92039U-AF-3 |Wec Energy Group Inc  0.800% 03/15/24 ....... [....... . 03/15/2024 . |Maturity . . 03/15/2024 . 2.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94089H-AZ-3 |NXS1 Class XA  1.167% 05/15/48 ............... [..oeis . 0170172024 . |Paydoun .....cooovvvviiiiies |ovnnniiiiiiiiins o e e 6,183 [l 712 [ [ (A7) R R (712) [oeneiiies oo e e e o, 76 |. 05/15/2048 . |1.A FE .
Wells Fargo Commercial Mortgag Series 2015
..94089H-AZ-3 |NXS1 Class XA  1.167% 05/15/48 ............... [t . 02/01/2024 . |Paydoun .....coooveeiiiiiiis |oviiiiiiiiiis e e e 6,196 [l 714 [ [ (WAL A RN (T18) [eeniies oo e i e o, 144 (. 05/15/2048 . |1.A FE .
Wells Fargo Commercial Mortgag Series 2015
..94089H-AZ-3 |NXS1 Class XA  1.167% 05/15/48 ............... [..oeis . 03/01/2024 . |Paydoun .....ooooeveiiiiiies |oviiiiiiiiiiins o e e 77,985 |..ooooeenns [eOZ: ) PR N [CZ< ) PO RN (C 2N AU AP RPN (RN RIS RO 2,675 |. 05/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-Ali-6 |C35 Class XA 2.033% 07/15/48 .........cccuuuen [errenn . 0170172024 . |Paydoun .....coooveviinniins |oveiiiiiiiiiiins o e e 13,977 |l 3,618 |ooveiiiiiiiiiies v (3,618) [cuvvevvvennninns oo (3,618) [evevevvenennnnn o fo e e e 164 (. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-Ali-6 |C35 Class XA 2.033% 07/15/48 .........ccuuuee [eerenn . 02/01/2024 . | Paydoun ... ....(3,322) | ..(3,322) |... . 07/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-Ali-6 |C35 Class XA 2.033% 07/15/48 .........ccuuuen [eerenn . 03/01/2024 . |Paydoun ......oooovviiiiiins |oreiiiiiiiiiins o e e 16,102 [...oeeeeeeee 4,168 |oeeeeiiiiiiiiees e (4,168) [covvevrennininnn oo (4,168) [evvveveeeeninnn o fo e e e 539 |. 07/15/2048 . |1.A FE .
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 | 1.851% 08/15/49 .....eevvvvvviiiiiiiiiiiiiiiiiiiinns [eeeenn . 01/01/2024 . | Paydoun ... ....(8,235) | ..(3,23) ... . 08/15/2049 . [1.A FE .
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.851% 08/15/49 ....eevviiviiiiiiiiiiiiiiiiiiiiinn | s . 02/01/2024 . |Paydomn ....cevevviiiinnnns Joevininneeiiiiiinns foreiiniiiiiiins o e 1BA71 [ T2 I O R (3,248) |evvvnniiiiinnn Jovnnnnnns [R<T022:2- )N R FOR U RN N NN RN 286 |. 08/15/2049 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 | 1.851% 08/15/49 .. P IR . 03/01/2024 . | Paydown ... ... (3,675) [. . (3,675) [... . 08/15/2049 . |[1.A FE .
Wf-Rbs Commercial Mortgage Tr
..96221T-AH-0 [LC14 Class XA  1.109% 03/15/47 P IR . 01/01/2024 . |Paydonn ...ccvvvnnvvveinnnnn foovvvniniiniiiniins fovviiniiiiiiiinns o .... 686,576 |.... . 03/15/2047 . |1.A FE ..
..064159-MK-9 [Bank Of Nova Scotia  3.400% 02/11/24 ........ |A..... . 02/11/2024 . |Maturity . 10,000,000 |...... 10,000,000 ..9,990,900 |........ 9,999,781 . 02/11/2024 . |1.F FE .
Allegro CLO Ltd Series 18-1A Class A 6.676%)
..01750C-AA-1 [ 06/13/31 .eeeeeeeeee e D..... . 01/01/2024 . |Paydonn ..ccevveneeeeeennnnn feemnneeeeeennes s 499,577 |eeeennnnns 499,577 |........... 499,977 |...covnnnnn 515,592 [ceeeiiieiiiiies s [QCONE) ) R R [QCHONE) J R R 499,577 . 06/13/2031 . |1.A FE .
Apid 2013-12A A Series 13-12A Class AR
..03764D-AH-4 [6.656% 04/15/31 ...oeeeiieeiieiieeeeeeee e D..... . 01/15/2024 . |Paydonn ..ccevveeeeeeeennnnn foeeennieeeeeenies s 510,415 |........... 510,415 |........... 510,312 |........... 510,387 |oeeeveieieeennn Joeeniieeeees P2 FORPR FOPPN 2.2 PO RPN 510,415 . 04/15/2031 . |1.A FE .
Babson CLO Ltd Series 15-1A Class AR  6.569%
..056162-AN-0 [ 01/20/31 .eeeeieeeieie e D..... . 01/22/2024 . |Paydonn ...cevveeeeeeeennnns foeemnnieeeecennes s 871,204 |........... 871,204 |.......... 867,414 |........... 870,548 |oeeveieieiinnns e [S15TC R PO [S15T5 T PO 871,204 . 01/20/2031 . |1.A FE ....
Babson CLO Ltd Series 15-2A Class AR  6.769%
..06759F-AB-2 [ 10/20/30 ....eieeeeeeeae e D..... . 01/20/2024 . |Paydomn ...cevveeeeeeennnnn foeemnnieeeeeennes s 271,291 |........... 211,291 |.......... 271,876 |eeeuennnn. 271,359 [ooeeeeiiiieeee o (15 ) TR RN [(:15) ) PR 271,291 . 10/20/2030 . |1.A FE ....
CIFC Funding Ltd Series 15-1A Class ARR
.. 12548M-BF-1 |6.689% 01/22/31 . |D.... . 01/22/2024 . |Paydown ... .. 112,419 112,419 e 112,667 |........... 112,489 |.... 112,419 .. . 01/22/2031 . |1.A FE ....
Carlyle Global Market Strategi Series 13-4A
..14310K-AS-0 [Class A1RR  6.576% 01/15/31 ........eeeeeneenee D..... . 01/15/2024 . |Paydonn ...ceeveeeeeeeennnnn Joeeemnieeeeennes e 1,645,100 |........ 1,645,100 |........ 1,645,100 |........ 1,645,100 [o.eeeveenniiies [ oo e e s 1,645,100 |veeneeeeemnnns foneeeeeemnies foeeeeeeeeiiees feeeieieeens 27,981 |. 01/15/2031 . |1.A FE ....
Carlyle Global Market Strat Series 18-2A Redemption 100.0000
..14317P-AC-7 |Class A2 7.176% 10/15/31 ...ooeoirveiiiies D..... . 08/20/2024 . | .eeeniiiiiiiiieeieiiiiieees e e 19,000,000 |....... 19,000,000 |....... 19,000,000 |....... 19,000,000 [-eeeeeveeeeeee fooeeeemmiieeee oo s e s 19,000,000 |-oeeeeemmeieee [ e e 594,670 |. 10/15/2031 . |1.C FE ....
Dryden Senior Loan Fund Series 15-38A Class
..262490-AU-2 [BR  7.226% 07/15/30 ..eeiieeerenieeeeeenieees D..... . 03/14/2024 . | Call 100.0000 ..... foeeeeeeiiiiiiiiieins oo 19,700,000 |....... 19,700,000 |....... 19,700,000 |....... 19,700,000 [-eeevvveeeeeee fooeeeemniiieee oo s e s 19,700,000 |-ooeeeemmeieee [ e e 597,123 |. 07/15/2030 . |1.B FE ....
Goldentree Loan Opportunities Series 15-11A
..38137H-BU-1 [Class AR2  6.630% 01/18/31 .......evivverrnnnnnn D..... . 01/18/2024 . |Paydomn .cevveeeeeeennnns Joennieeeeeenieees e 2,778,324 |........ 2,778,324 |........ 2,760,264 |........ 2,774,817 |eeeeeeeieeinns oennns 3,507 |eeeeiiiieeeins s 3,507 |eeeeeiiieieeenn eeeennnn 2,778,321 |veeeiiieeciins Jeeeeeieeeeeeene oo e 47,760 |. 01/18/2031 . |1.A FE ....
MP CLO Il Ltd Series 13-1A Class AR  6.829%
..553205-AC-9 [ 10/20/30 ..eueieeiieie e D..... . 01/22/2024 . |Paydomn .ceeveeeeeeennens Jeenneeeeeeenieees s 1,459,404 |........ 1,459,404 |........ 1,460,411 |........ 1,459,632 [..ooeeveeiieees oo [25) 1 FEUTURT ST [25) 1 IOV TR 1,459,404 |.ooovniiiiiiiis e Jeenieeeeeene s 26,392 |. 10/20/2030 . [1.A FE ....
Madison Park Funding Ltd Series 15-17A Class
..55818Y-BN-0 [AR2  6.579% 07/21/30 wevvvueeeeeeniieeeeeeennnns D..... . 01/22/2024 . |Paydonn ..ccevveeeeeeeennnn feemnnieeeecennes s 391,911 [.......... 391,913 [........... 391,913 |........... 391,913 [ e e e e s 391,913 [ oo e e 6,611 |. 07/21/2030 . [1.A FE ....
Symphony CLO Ltd Series 18-19A Class A
..87165Y-AC-7 [6.536% 04/16/31 ...eeeeeieeiieiie e D..... . 01/16/2024 . |Paydomn .eeeveeeeeennnnns Jeennieeeeeeeieees fereeeeeens 69,566 |............ 69,566 |............ 69,566 |............ 69,566 |..eeevvnniiiieen foeremnniiieeee e e e s 69,566 |.eevvuuieeeiennn Joerrnnineeeeens Jeerrrieeeeeees e 1,176 |. 04/16/2031 . [1.A FE .
Venture Cdo Ltd Series 18-34A Class A
.. 92332C-AA-7 [6.806% 10/15/31 ...ciieiirineiieeiniianeeenenennns D..... . 01/15/2024 . |Paydomn .eeveeeeeeeernnnns Jovnninneeeeniinens feneeeeees 45,648 |........... 45,648 |............ 45,648 |............ 45,647 |.ooevvviiiiiiiee fooremnniinnneene forrrrrninnnneeee forreniinnneeens foeerrrinaneeeee foereennanas 45,648 [..ooooiiiiiiie o L 803 |. 10/15/2031 . |[1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 163,920,999 165,990,559 172,965,637 167,864,706 (289,107) (289,107) 167,695,505 (3,774,507) |  (3,774,507) 3,003,037 XXX XXX
2509999997. Total - Bonds - Part 4 241,683,076 248,926,803 257,953,674 251,852,149 (670,621) (670,621) 251,301,433 (8,611,374)[ (8,611,374) 3,086,528 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 241,683,076 248,926,803 257,953,674 251,852, 149 (670,621) (670,621) 251,301,433 (8,611,374) | (8,611,374) 3,086,528 | 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 241,683,076 XXX 257,953,674 251,852, 149 (670,621) (670,621) 251,301,433 (8,611,374) | (8,611,374) 3,086,528 | XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF MARCH 31, 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 5,328 [ 2,619 |........ 1,240,969 |........... 1,257,538 |........... 2,504,486 |..
Federal Home Loan Bank .......... Chicago, IL .ot fo .0.000 [ 16 | oo 522 | 534 | 529
Northern Trust Company .......... Chicago, IL .ccooovevevevereeees o 0,000 [ e e 5,106,169 ..o e 264,370
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 5,344 2,619 6,347,660 1,258,072 2,769,385
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 5,344 2,619 6,347,660 1,258,072 2,769,385
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

6,347,660

1,258,072

2,769,385

E13




I4E

STATEMENT AS OF MARCH 31, 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

TREASURY BILL DT 100523-040424 T IO 03/26/2024 ....coove |eeeenaee e 5.223 |.ooveennnnnd 04/04/2024 ....cooovve |oeeennee e 6,400,011 |ooeereene e eeernns e 4,642
TREASURY BILL DT 120523-040224 [ TP 03/26/2024 ......covv |vvinnnnniiiiiiiiiiiiiens 5.180 |..oeeennnnnd 04/02/2024 ....oovvvn |ooviinniniiiiiii i 7,680,094 |..iiiieeiiiiiiiiiiniii i e 5,525

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 14,080, 105 10,167

0109999999. Total - U.S. Government Bonds 14,080, 105 10, 167

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

Nat! Sec Clearing Corp ‘ ‘ ........... 02/26/2024 ... |oeennneeeeeenniiieeeeennn. 0,000 |oceeennnnes 04/01/2024 .... 807,000 |..

Pacific Life Short Term [ T 01/31/2024 .....ooovv Jovevennnniiiiinnnnnnininnn.. 4.860 |ooeeenniins 01/30/2025 ... 239,682 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,046,682 6,013
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,046,682 6,013
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 15,126,787 16,180
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 15,126,787 16,180
38142B-50-0 ....... |Go|dman Sachs Financial Square Treasury NS trUMENT .. ee.iieet it ites ittt e et et ettt e et e et et e e e e e e e e e e e e e e e e e e s e e e e seaeeeaeeaneeanaeeenaaas Covervvennn fevniinnnns 03/04/2024 .oovvves v S A74 | i | 3,293,813 [ooiiriiiiiiiiiiiiniiinn 1427 i 41,752
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,293,813 4,752
3814101-23-2 ....... Goldman Sachs Financial Square Financial SqUare MMKT FUNG .....c.uuieeeniiriiii it e e e e e e e e e e e e e e e aa e eaaa e P 03/28/2024 .......... 93,461,384 |.. .... 963,147
381410-27-3 ....... Goldman Sachs Financial Square FS Govt Inst Fund 03/28/2024 . 119,789,414 |..
665278-40-4 ....... Northern Trust US Government Portfolio [ TP 03/28/2024 .......... 35,199,454 |.. )
8309999999. Subtotal - All Other Money Market Mutual Funds 248,450,252 164,150 1,864,184

8609999999 - Total Cash Equivalents

266,870,852

178,577

1,922,116
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