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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 5,690,184,545 ....ooviiiiiiiirirnes [ 5,690,184,545 |............ 5,684,756,213
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiei e [ [ e [ree e
2.2 ComMMON STOCKS .....cooiiiiiiiiiiicice s [eesree e 381,713,217 | 3,279,058 |....ccoonne. 378,434,159 | 380,808,381
3. Mortgage loans on real estate:
B FISEIENS ..o [ o [ [
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ..ottt neseenes |erebereseinnens 11,375,244 | o 11,375,244 |................. 11,631,138
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....vvieieeeiiieveteteeeee ettt s st sesesessssesessseseseseaes [ereseseenenesenneea 169,206 |......oeveeeeeeeeeeeeeeeeeeeees oo 169,206 |......cooveeee 1,144,269
5. Cash ($
[ J 127,156,185 ) and short-term
investments (§ ... 10,512,668 ) ..o
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,222,200,363 |..ccvvvreennene 3,354,311 |........... 6,218,846,052 |............ 6,188,029, 147
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 47,989,364 |.......ooovieeierinneenes oo 47,989,364 |................. 49,112,881
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 55,817,527 |.ocvviriieieirncceene [ 55,817,527 |.ceeviinnnne 57,149,665
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... | s e [
18.2 Net deferred tax asset ..135,679,630 |.. 66,390,602 |.. 53,829,003
19. Guaranty funds receivable or 0N dePOSit ..........ccceoiiriiiiiiiiiieieeieeeeieiies [ [ [ [
20. Electronic data processing equipment and SOftWAre .............cccoeveveueueveieienns fvrrininennnne 2,384,389 |..ooeverine. 266,296 |......cccvnnee 2,118,093 ..o 2,295,344
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 32,274,344 |......oon. 32,274,384 |...ooieincene [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 474,480 |.ooovieciieeeees o 474,460 |.......cocooevven 418,397
24. Healthcare ($ ..coooooveveeeenieeeces ) and other amounts receivable ...... [ i [ [
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 101,335,296 |...cccocvvneee 96,460,028 |........covvnnee. 4,875,268 |.....ccevnvee. 6,031,920
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,664,785,683 |................ 268,034,609 |............ 6,396,751,074 |........... 6,374,797,004
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 6,664,785,683 268,034,609 6,396,751,074 6,374,797,004
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. e i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Prepaid post retirement assets ..o e 84,574,224 |................ 84,574,224 | e
2502. Prepaid eXpPENSES .....ccccvevieiiieieieieietet ettt [oerenen s 11,885,804 |................ 11,885,804 ..o oo
2503. LN €XPENSE PremMilM oottt [esereseesesenenes 4,208,732 o e 4,208,732 |coveerienne 5,352,422
2598. Summary of remaining write-ins for Line 25 from overflow page 666,536 |... 666,536 |... 679,498
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 101,335,296 96,460,028 4,875,268 6,031,920
NOTE: We elected to use rounding in reporting amounts in this statement.




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....cccoeeene 83,300,039 ) oottt enaan s 463,363,296 |................ 494,866,333
2. Reinsurance payable on paid losses and 10Ss adjuStMEnt EXPENSES ............c.cveueueuiuiiieieieeeteeeeeee e sesesees e sens |eese et 21,970 | (117,972)
3. LOSS AQJUSIMENE EXPENSES .......evvveieieieteteiiaieeiesesesessssssese st ssssssesesess s ssesesesesssasssaes et sssssssses et ssssssssesesessssssnsesesssssnsssesesesssansa]oceceesnsnsasees 32,577,441 | 34,455,017
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiiiiiiiiiiiiieeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiriiieiieiiiiiieciete ettt b sn s s b ssnsssesess |ocec e eeennees 36,541,899 |....cooennee 52,751,345
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 3,896,762 |....ocurvnnne. 5,485,510
7.1 Current federal and foreign income taxes (including $ ......cooovovreiieecn on realized capital gains (10Sses)) .............. [-rereeennins 10,411,068 |...ooevenne. 40,509,993
AV (= e o) =T =Yoo= D =T o1 OO RO NP
8. Borrowed money $ ... and interest therEoN $ ...t e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
including $ .o for medical loss ratio rebate per the Public Health Service Act)
IO o 1V g o= T =T 431U o TR P USROS
11. Dividends declared and unpaid:

T1T STOCKNOIARES ... d bbbt h et s ettt ettt ese o ettt [t
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 21,475,001 |ooovrenee 22,215,477
13.  Funds held by company under reiNSUraNCe trEALES ..........cciiiuiiiiiiiiiiiiie ittt sb et be e be et enbesaeesseesneesd|en b e et e st et e st e s e e e sreeans [reesteenreste s e anes
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiriiiiiiiiicieiecee et 5,420,912 [ 5,934,454
15.  Remittances and itemMS NOL AIOCALED ................cucueueuiuiiiiiieete ettt ettt ettt ettt et se e s et st s sebesessss s esesesesesesessas s sssseseses [erereseenenebeenaeaea 352,056 |..coceerrieieenne 732,250
16.  Provision for reinsurance (including $ ......ocoovoeivieiiiciienns Lo =Y OSSOSO RSOOSR RN
17. Net adjustments in assets and liabilities due to foreign eXChange rates ... e [
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and AffilIALES ..............ccceeviruruereieiieieieee ettt [ee e 2,332,668 |.....c.cveveee 864,124
DO B LY 1A= ol S PP RSN
21, PAYADIE fOr SECUMIHIES ......vveviiieieiteteiiieeectete ettt es ettt s e st b b sse s s bt sssese s be b s s eeses b e bbb sn et ebebe s s ssnsesesesssnsnseses s |ocscesssenenirecaenas 360,598 |
R o\ o] [ (o Yo ot 413N U= T o o [T o OO S PSP RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiie ettt
24. Capital notes $  .......... and interest thereon $
25. Aggregate write-ing for liabilities .................cccccevevieieieieiiiieeeceee 4,916,583,686 4,646,712,743
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 5,621,997,286 5,453,679,379
27. Protected cell liabilities .........
28. Total liabilities (Lines 26 and 27) ...............
29. Aggregate write-ins for special surplus funds
30.  COMMON CAPILAI STOCK ....eeuvieiiieiiieiieeiieeiie ettt ettt et ettt e et e e st e eseesseesaeesseesseesseeseeeseeeseenseesse e s e esseenseesseenseeseeesseeseenseenseenseensens
L P =) =Ty (Yo [ o= o] = I o o] P! ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e ot
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.eiiieiieieieeee et et e ee et s s s essseseseesseasasasesesesesessssseannnesssesssesnanas|eeresesennerenes 870,494,869 |............ 1,010,802,196
35, UN@SSIGNEA fUNAS (SUMPIUS) .....vvevereececeeteieeeeeeeceete et eeeescaetetesesensssetesesesesssssaesesesensssssssssessnsssssesesesenssssaesesassnsssssesasassnsnsssesasasansnsndoetesssnenennees 86,840,860 |........ccevc... 92,897,370
36. Less treasury stock, at cost:
36.1 e shares common (value included in Line 30 $  ..cocovvivviiiviiiniiiinnns ) e e 187,581,941 |.....c..cc..c. 187,581,941
36.2 shares preferred (value included inLine 31§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 774,753,788 921,117,625
38. Totals (Page 2, Line 28, Col. 3) 6,396,751,074 6,374,797,004
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) ..o [ 4,865,943,825 |............ 4,597,111,272
2502.  Liability for pension DENETITS ...ttt ettt n et 26,538,586 |....c.ccoenv... 23,422,957
2503.  Accrual for premium FETUNAS ..ottt bbb b b se s s s st b sesesese s ssssea|eaesebeterennae 23,200,000 |................. 25,500,000
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cooviieieieurieiiiiieieiee e oo 901,275 | 678,514
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,916,583,686 4,646,712,743
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2 PP R PP TTTI
P2 01 T OO O TP ToY OO PP PSP PR PO RSP UP PRSP OPRPPIIN
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........coouiiiiiiiiiieieee ettt sae s [er e e
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP RO PP PTPTRTI
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from OVerfloW PAgE ...........couiiiiiiiiiieceeeee s [t [t
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




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

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 547,120,008 ) oo 567,723,930 |.orererennee 570,212,385 |............ 1,147,313,306
1.2 Assumed (written $ ..o BA,TB4 ) oo e 48,009 |.ooviieeenne 142,697 |.ooveeeeeeee 227,248
1.3 Ceded (written $ SOTLBTT,814 ) ...91,677,814 |.. ...68,453,126 |... ..156,417,171
1.4 Net (written $ 455,483,958 ) ..o 476,094,125 501,901,956 991,123,383
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 83,320,224 ):
2.1 DIFECE ..ttt ettt e (6,131,700)|...ocvnvnve. (124,617,953).............. (260,764,948)
2.2 ASSUIMEA ..ottt bbbt bbbttt ettt ettt 1 (108,263) [ (347,670)]......c0cvreenee (399,460)
2.3 COABM ...ttt ettt e 6,464,210 |.. ..(12,057,159)|......ccec.. (19,263,770)
24 Net ..o ..(12,704,173)|.. (112,908,464)|... ....(241,900,638)
3. Loss adjustment @XPENSES INCUITEA ..........c.veuevereiiiieeeieieiiseesesesesessssese sttt s s s sesesessssssens |oeecesssenseenees 1,649,256 |......ccoeeeene (4,832,791)|................ (11,140,805)
4. Other Underwriting @XPENSES INCUITEA ..........c.cvoviuiriueieieiieseseseiessssesesesssesssesesesssssssesesessssssesesssssans|eessecesssenees 123,718,781 |.cooeeee. 108,926,877 |.....c.......... 238,829,157
5. Aggregate write-ins for underwriting dedUCHONS ............cceveveiiieeceeieiieeeie e ..268,832,553 |.. ..270,184,373 |... ..540,983,034
6. Total underwriting deductions (Lines 2 through 5) 381,496,417 261,369,995 526,770,748
7. Netincome of protected cells
8.  Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceuiuiiirieieieieieieeeeieeieee e e 94,597,708 |......coenc.. 240,531,961 |.oeveenne 464,352,635
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 93,800,537 |...covririenne 76,373,729 |....cooonee. 176,611,094
10. Net realized capital gains (losses) less capital gains tax of $ ................. (1,704,408) .................... (6,411,819) (2,867,730) (69,045,936)
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 87,388,718 |.coernee 73,505,999 |.......coeee. 107,565,158
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
LS amount charged off § ..o (141,323) ) oo oo 141,323 | 95,008 |..cvvveieeieennn 87,718
13. Finance and service charges not included in PremilumsS ...........ccoivieiieiieiiciieiiieeeseeseeseeseeseesee e e [
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et (1,326,436) (1,326,436)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 141,323 (1,231,338) (1,238,718)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......ccoouiiieececeeeieeeececee e enasae s s e 182,127,749 |.ocoen. 312,806,622 |......c..c.... 570,679,075
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiiieiee ettt sa e e e e e et e s e enee e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccuevoiiiieuereieiieeieie et e 182,127,749 |......c..c... 312,806,622 |................ 570,679,075
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 44,938,884 66,546,389 143,306,247
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 137,188,865 246,260,233 427,372,828
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 921,117,625 1,217,095,038 1,217,095,038
22, Netincome (from LiNE 20) ........ccceueuiiririririeieieieresetsesesss et esesesesssesssse st sesesesssessssesesesesesesssssssseseseseses [oereseresenencas 137,188,865 |................ 246,260,233 |........co...... 427,372,828
23. Net transfers (to) from Protected Cell aCCOUNLS ..ot e [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .........ccccceeeuenne 12,469 (2,272,878) ..4,850,049
25. Change in net unrealized foreign exchange capital gain (I0SS) .........c.covvririienieninieninenenesenesenes e .
26. Change in net deferred iNCOMe tax .......c.ccccovvvvereveereeninenennns ..3,849,524 |...
27.  Change in NONAAMIttEd @SSELS .......ccocvevrivirieieieiiriirisirisieie e sese e s sessssenesesesenes [oerereeneeeennn. 4,011,789 [ (4,508,292)
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ettt ae
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (10) HOME OffiCe ..........coiiiiiiiiiiiiiii e s s
35. Dividends to stockholders ..................... (159,692,673)|.. (208,910,507))... (521,481,671)
36.  Change iN trEASUNY STOCK ......c..iuiiiiiiiitee ettt ettt e e e e e e e eseens [ eresneste st e s teste s e stestestestes [eteetessestessestestestestesteetes [oeesesseesesseste st eaeere e
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............cevevevriieriereiiiieseeeie e 7,904,393 1,201,592 (53,346, 184)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (146,363,837) (148,346,894) (295,977,413)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 774,753,788 1,068,748, 144 921,117,625
DETAILS OF WRITE-INS
0501. Contingency reserve contribution per Wisconsin Administrative Code Section Insurance
KT T PO U SR STTUUUPRSRPTTS ISR 268,832,553 |......cccnve. 270,184,373 |.coveenee 540,983,034
(05012l KOO TP H TSP P RS PRPTN RSP ROTPP TP PP TSP OPRPPIN
(05101 T TSl RO T TP F T TSP PP PRPT RSP PP PP PP OTRPOPRPPIIN
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiciiciiiieceeeses e [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 268,832,553 270,184,373 540,983,034
1401, OTNEI TEVENUE .ooveeieeeeeeeeeeee ettt sttt s st esese s s sssesess |eresessesssesesesesesesnsensnanane |oresesesesessssesesenesans 2,651 | 2,651
1402. Federal Home Loan Bank prepayment fEE ...ttt [oerenen e (1,329,087)]...cccvcveenne (1,329,087)
B0 T PO ISP TP AR PP U PR ISP TP U PRSP PRRPNY
1498. Summary of remaining write-ins for Line 14 from overflow page ..........c.ccoeveiiiiciiiiineieceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (1,326,436) (1,326,436)
3701. SSAP 92 & SSAP 102 net funded status adjustments ... e 7,904,393 |..ooiene 1,201,592 |.....ccccovene (53,346,184)
407U TSl RO TP PSR P F T TSP P PP PRPT RSP ROTPP TP PP OTRPTPPPPIIN
K401 T ) RO TP TP F T TSP EPTSPRPT) RSP ROTPP PP PP OTRPOPPPPIN
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccccooeviiiiiiiciiiiciccceeses o [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 7,904,393 1,201,592 (53,346, 184)




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicieee ettt [oressinessnees 453,775,621 |..oovvennne 467,970,397 |......ccevnneee 943,344,797
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 107,596,022 |.......cconueee 97,397,058 |............... 196,362,067
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 141,323 97,749 90,369
4. TOtal (LINES 110 B) ..ot 561,512,966 565,465,204 1,139,797,233
5. Benefit and 10Ss related PAYMENLS ............cceuiiieiiiieieteicece ettt sesesnn s [oeseseensesenenane 1,449,622 |....c............ (13,992,076)|.....ccceveeee 7,260,799
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 142,129,508 |............... 120,433,356 |......co...... 243,807,944
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ............... (1,778,015) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 73,370,390 32,571,049 93,581,189
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 216,949,515 139,012,329 344,649,932
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 344 563,451 426,452,875 795,147,301
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 321,289,500 . 421,229,604 |..
12.2 Stocks .............. ..2,250,000 |..
R (T4 (o = o =N (o= oL AP TN
124 REAI €STALE ...t eee e eee e ee e s sensenes |ereereereeieennn 1,080,715 [ 1,985,309
12.5 Other iNVESTEA @SSELS .......cciiiiiiiii i [ eresrestestesteste e e ste s ees [oeteeie e [ere e
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccoeees |oeveeeeenennnnnns (7,115) | 38,571 | (118,495)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (40,000) 520,000 520,000
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeeeieeeeeieeeieteeesee s esesn s [oeveresennnas 322,329,109 |.....o.ov.. 426,023,484 |................ 674,318,365
13. Cost of investments acquired (long-term only):
131 BONAS .ottt eninien [oeeenenananaeaas 405,527,939 |....ccuvennne 393,247,619 | 707,668,663
BT (ool < T A O AU
BB RC 1Y (T4 (o= o =N (o= g T O P AP T OO RPN
13.4 REAI ESHALE ...ttt [orseaeeen e 111,652 | 1,357,798 | 2,952,336
13.5 Other iNVESTEA @SSELS .......cciiiiiiiii e[ ereerestese e e ste e e s e s e ees [oeteeie e [ere e
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees (360,598) (6,551,160)
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 405,278,993 388,054,257 710,620,999
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (82,949 ,884) 37,969,227 (36,302,634)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveveueueuiiieiieieieteeeeeeeeeeee e |oereseseeneeens (82,235,588)|.............. (150,761,933)|.......c.c.... (103,518,596)
16.3 BOITOWET FUNDS ...ttt es e e s s s s e e e sesesesessssnsesesesennsnnesenns [srsssesisisnsensnnsiceensensnnnes |orecueinenens (156,329,087)|......cecne. (156,329,087)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoooeiiiiiinies o [
16.5 Dividends t0 SLOCKNOIAETS .........ocuiuiiieiiiiiicie ettt naeseniens | [rneesineeineas 159,692,673 |.......cceccn. 208,910,507 |....ccovveenee. 521,481,671
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 9,268,446 (11,079,749) (1,411,988)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (232,659,815) (527,081,276) (782,741,342)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 28,953,752 |.coeeeenne (62,659,174 ... (23,896,675)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovivieieiieteeeeeeee ettt ettt s s s s s s et s essasssssseseseses |eeeseseseeea 109,689,146 |................ 133,585,821 ..o 133,585,821
19.2 End of period (Line 18 plus Line 19.1) 138,642,898 70,926,647 109,689, 146
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Line 2 Net investment income - Dividend received/Dividend to Parent, net ...t |, 7,051,232 oo o 20,367,887
20.0002. Line 9 Federal and foreign income taxes paid - Dividend received, net ..o ferninirrrrens o e 23,600,389
20.0003. Line 12.1 Bonds - Return of capital to Parent 57,479,369 |.. 174,999,733
20.0004. Llne 13.1 Bonds - Dividend from SUDSIAIAry ......cccooioiviviiieieeiiieinsee e [oerereeneee e 6,458,862 |.....ocveeveriieriiiiiieiies e
20.0005. Line 16.2 Capital and paid in surplus - Return of capital to Parent .......ccccooooiiiinniss fooeiii (58,071,739) 174,999,733
20.0006. Line 16.6 Other cash provided (applied) - Dividend received, net ... oo [ [ 3,232,502
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

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

F/S F/S
SSAP # Page Line # 2023 2022
NET INCOME
(1) MGIC state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 137,188,865 $ 427,372,828
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
Change in contingency reserve 00 4 5 (268,832,553) (540,983,034)
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 406,021,418 $ 968,355,862
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 774,753,788  $ 921,117,625
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 774,753,788 $ 921,117,625

B.  Use of Estimates in the Preparation of the Financial Statements — no significant changes
C.  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
D. Going Concemn
Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about our ability to continue as a going concern.
Accounting Changes and Corrections of Errors — no significant changes
Business Combinations and Goodwill — not applicable
Discontinued Operations — not applicable
Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans — not applicable
B.  Debt Restructuring — not applicable
C. Reverse Mortgages — not applicable
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

1. Less than 12 months $ 2,203,580

2. 12 months or longer $ 38,800,249
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 134,359,509

2. 12 months or longer $ 670,614,365

(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 six months ended June 30, 2023, we have had significant transactions with related parties as follows:

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

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

Not applicable

No significant changes

No significant changes

Not applicable

No significant changes

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

All SCA Investments — no significant changes

Investment in Insurance SCAs — no significant changes

SCA and SSAP No. 48 Entity Loss Tracking — not applicable
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A. Notapplicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) We are a member of the Federal Home Loan Bank (“FHLB”) of Chicago. Through our membership, we can conduct business activity (borrowings) with
the FHLB. As of June 30, 2023, we have determined our estimated maximum borrowing capacity to be $2,238,862,876 which represents 35% of admitted
assets. We had no borrowings outstanding with FHLB as of June 30, 2023.
(2) FHLB Capital Stock
a.  Aggregate Totals

1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - 8 - 8 -
(b) Membership Stock - Class B - - -
(c)  Activity Stock 850,000 850,000 -
(d) Excess Stock - - -
(e) Aggregate Total (atb+c+d) $ 850,000 $ 850,000 $ -
()  Actual or estimated Borrowing Capacity
as Determined by the Insurer $  2,238,862,876 XXX XXX
2. Prior Year-end
(@) Membership Stock - Class A $ - 8 - 8 -
(b) Membership Stock - Class B - - -
(¢)  Activity Stock 850,000 850,000 -
(d) Excess Stock - - -
(e) Aggregate Total (at+b+c+d) $ 850,000 $ 850,000 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer $ 2,231,178,951 XXX XXX

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

We had no collateral pledged to the FHLB as of June 30, 2023 or December 31, 2022.
(4) Borrowing from FHLB

We reported no borrowings outstanding from the FHLB as of June 30, 2023 or December 31, 2022.

6.1



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

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

13.

14.

A.

Defined Benefit Plan
(1) - (3) No significant changes
(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
6/30/2023 12/31/2022 6/30/2023 12/31/2022

a. Service cost $ - $ 7,152,977 $ 748,277 $ 1,307,427
b. Interest cost 6,980,598 12,461,063 816,482 694,169
c. Expected return on plan assets (7,006,967) (18,063,864) (4,117,273) (10,501,989)
d. Transition asset or obligation - - - -
e. Gains and losses 1,146,039 5,863,972 (124,619) (3,218,234)
f. Prior service cost or credit 172,651 (58,885) 930,559 489,166
g. Gain or loss recognized due to a settlement or

curtailment 8,935,076 14,344,995 - -
h. Total net periodic benefit cost $ 10,227397  $ 21,700,258 $ (1,746,574)  $ (11,229,461)

Effective January 1, 2023, the defined benefit pension plan and supplemental executive retirement plans are frozen (no future benefits will be accrued for
participants due to employment and no new participants will be added). Participants in these plans are fully vested in their benefits.
(5) - (18) No significant changes

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

o owp

= m

No significant changes

No significant changes

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

During the six months ended June 30, 2023, we paid an extraordinary dividend of $300 million to Investment. See Note 10 above for additional information on
this dividend payment.

No significant changes.

The substantial majority of our new insurance written (“NIW”) has been for loans purchased by the GSEs. The current private mortgage insurer eligibility
reequipments (“PMIERs”) of the GSEs include financial requirements, as well as business, quality control and certain transactional approval requirements. The
financial requirements of the PMIERS require a mortgage insurer’s "Available Assets" (generally only the most liquid assets of an insurer) to equal or exceed its
"Minimum Required Assets" (which are based on an insurer's book of risk in force, calculated from tables of factors with several risk dimensions). Based on our
application of the PMIERSs, as of June 30, 2023, our Available Assets are in excess of our Minimum Required Assets; and we are in compliance with the PMIERs
and eligible to insure loans purchased by the GSEs.

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

At June 30, 2023, our risk-to-capital ratio was 9.9 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements, and our policyholder
position was $3.6 billion above the required MPP of $2.1 billion. The calculation of our risk-to-capital ratio and MPP reflect credit for the risk ceded under our
reinsurance transactions. If we are not allowed an agreed level of credit under either the State Capital Requirements or the financial requirements of the PMIERs,
we may terminate the reinsurance transactions without penalty.

G. — M. No significant changes

Liabilities, Contingencies and Assessments
A. —F. Not applicable

G.

All Other Contingencies

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

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

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

Leases — no significant changes
Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk — not applicable
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities — not applicable
Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans — not applicable
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators — not applicable
Fair Value Measurement
A. Assets and Liabilities Measured and Reported at Fair Value
(1) Fair Value Measurements at Reporting Date

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

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

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

models to calculate the fair value of the instruments.

Level 3 — Valuations derived from valuation techniques in which one or more significant inputs or value drivers are unobservable. The inputs used to derive

the fair value of Level 3 securities reflect our own assumptions about the assumptions a market participant would use in pricing an asset or liability.

6.2
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Fair value measurements at reporting date:

Net Asset
(Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Cash equivalents - Money market mutual funds $ 123,749,085  $ -3 -8 -3 123,749,085
Bonds - 1,114,421 - - 1,114,421
Real estate acquired through claim settlement - - 169,206 - 169,206
Total assets at fair value $ 123,749,085  § 1,114,421 $ 169,206  $ - 3 125,032,712
b. Liabilities at fair value $ - $ - § - 8 - 8 -
Total liabilities at fair value $ - S - 8 - 8 - 8 -
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains and Total gains
Beginning Transfers (losses) and (losses)
Balance at Transfers out of Level included in Net included in Ending Balance
Description 04/01/2023  into Level 3 3 Income Surplus Purchases Issuances Sales Settlements  at 06/30/2023
a. Assets
Real estate acquired
through claim
settlement $ 169,206 $ - $ - $ - 3 - $ - $ - o $ - $ 169,206
Total Assets $ 169,206 $ - 8 - 8 - $ - 8 -8 - 0 $ -3 169,206
b. Liabilities - - - - - - - - - -
Total Liabilities $ -8 - 8 - 8 - 8 - 8 - 8 - 8 -3 -3 -

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

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

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

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

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

Other Fair Value Disclosures — not applicable

Aggregate Fair Value for All Financial Instruments

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

and December 31, 2022:

Not
Practicable
Aggregate Fair Admitted Asset Net Asset (Carrying
June 30, 2023 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $  5,287,344,536 $  5,690,184,545 $ 745,138,621 $ 4,542,205915 $ -8 -3 -
Common stocks 850,000 850,000 - 850,000 - - -
Short-term investments 10,506,400 10,512,668 - 10,506,400 - - -
Cash equivalents 127,156,185 127,156,185 123,749,085 3,407,100 - - -
Not
Practicable
Aggregate Fair Admitted Asset Net Asset (Carrying
December 31, 2022 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $ 5225426311 $ 5,684,756,213 $ 666,980,543 $  4,558,445,768 $ -8 -3 -
Common stocks 850,000 850,000 - 850,000 - - -
Short-term investments 16,584,082 16,584,613 - 16,584,082 - - -
Cash equivalents 92,997,119 92,994,899 92,522,571 474,548 - - -

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

Not Practicable to Estimate Fair Value — not applicable
r Items

Unusual or Infrequent Items — not applicable

Troubled Debt Restructuring: Debtors — not applicable

Other Disclosures — not applicable

Business Interruption Insurance Recoveries — not applicable

State Transferable and Non-transferrable Tax Credits — not applicable

Subprime-Mortgage-Related Risk Exposure — no significant changes

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

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

Events Subsequent
We have considered subsequent events through August 9, 2023.
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Reinsurance

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

2022 and 2023 QSR Transaction

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

2023 OSR Transaction

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

2023 Traditional XOL Transaction

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

A. - K. No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination — not applicable

Change in Incurred Losses and Loss Adjustment Expenses

A. Reservesas of December 31,2022 were $529 million. As of June 30, 2023, $22 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 $407 million as a result of re-estimation of unpaid claims and claim adjustment
expenses. Therefore, there has been $100 million of favorable prior year development from December 31, 2022 to June 30, 2023 on previously received
delinquencies. The decrease is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as
additional information becomes known. Our estimate of premiums to be refunded on expected claim payments is accrued for separately. Changes in the liability
affect premiums written and earned.

B.  Not applicable

Inter-company Pooling Arrangements — not applicable

Structured Settlements — not applicable

Health Care Receivables — not applicable

Participating Policies — not applicable

Premium Deficiency Reserves — no significant changes

High Deductibles - not applicable

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

Asbestos/Environmental Reserves - not applicable

Subscriber Savings Accounts - not applicable

Multiple Peril Crop Insurance - not applicable

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

(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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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 OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

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 agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ............cccccoeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[X]

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
1070 To SRS RTRPROPR
Preferred Stock ....
Common Stock ....

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

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

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

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

7.1

380,863,217

LOLLee e

Yes[ 1 No[X]
I No[ 1 NALX]




17.3
17.4
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21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

Wellington Management Company, 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?..........ccouririirrieeieeirrrsee e Yes [ X] No [ ]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106595 Wellington Management Company, 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..iiiiiiiiii ettt ettt et e et et e e e e enean Yes[ 1 No[X]

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes[ 1 No[X]

7.2



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

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ ] 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? ................covcueueueieeeeeceeueeeeeeeceeee e e et ses s senes Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEErEST GrEALEr thAN ZEIO? .........oeieeececeeeeeee ettt ettt ettt e e e a et e e e e e s et e tetesen s s s eae s et e s ensns et e tesesenssssaesesesensssnaetesasansnssaesesasennssaesesasensnsneesasasns 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 10SS PEICENT ......eeeveitctcteeee ettt ettt et et et et e b et ea s e s es et et etes et esess s es e s e s et et esesess s es s et e b e s eseseasas e s s et e s eseseas s eses e s et et e s eseae s s et et sesesesnas s s £E Rk eEeet et e e h bbbttt ettt n ettt %
5.2 A&H COSEt CONTAINMENT PEICENT ...ttt e e e e e e e s e e e e e £ e e R e £ s e e s e £ se e s e e ae e s e e seeaeeaeeaeeaeeaeeaeean s o R e oE e o R e e b Lo b Lo b e e b e e b e e b e e b e s b e s b e s b e s b e b b e %
5.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........eiuiiiiiiiiiee ettt ettt et e et et e ea e e e st e ea e e ea e e st e s e e s s e emeeeaeeeseeaaeaane oeabeeabeeabe e beaseaas e s aessaeesbeeabeeabeereens %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cueveveececeeeeeeeeeeeeeeee e eeeae et s s aeae s e s s asasae s s s s ssasaesesesssanassesesensananansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiiie e $..
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieieeececeeteeeeeeecae et ee e st seseeesssaesesesesenssaesesesesensssesesesssensnansesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccoooiiiiiiiine e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevunee... 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? ... vttt ettt b s es b s es b ees bt 8 b a8 b8 eE b E b tE bt et b bbbttt ettt Yes [ ] No[ ]




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

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

Company Code

AA-3190870

Validus Reinsurance, Ltd

.BW




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

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ Lo e 6,144,311 | 6,257,033 [ 164,227 |..cocveene 220,717 e 5,210,045 |.............. 7,863,597
2. Alaska ......ccocoeeeveeeee . AK s Lo oo 1,829,605 |.............. 1,863,457 |ooeveeeceeeeeeee [ 20,917 | 602,978 |....ccoevvee 603,004
3. Arizona ......coeieecii. AZ o [ IS 12,129,714 |.............. 12,236,236 |....ccocveveeee 46,449 | 17,548 | 4,080,126 |............... 4,004,210
4. Arkansas ... . AR s Lo e 2,316,706 |............... 2,275,479 | 83,910 | (11,494)(............... 2,153,293 | 3,125,355
5. California .......ccccceceeece.. CA | Lo forrrs 42,112,778 | 41,309,440 | 223,919 [ 975,241 |.......... 11,958,511 |.............. 31,941,660
6. Colorado ....... L. ..9,885,432 |.. .10,343,672 |.. ... (6,914)].. ....(2,830)].. ..2,895,021 |.. .. 3,696,905
7. Connecticut ........ccc..... CT e Lo e 7,588,155 |............... 7,486,059 |...ococves 864,965 |......cocveee. 661,367 |.ccvevennen 6,182,346 |.............. 10,757,613
8. Delaware ..........c.cc.ec.... DE |eieiis Lo e 2,730,654 |............... 2,771,929 | 28,897 | 100,306 |............... 4,147,724 |............... 4,612,294
9. District of Columbia .....DC |-......... Lo e 1,805,484 |.............. 1,925,475 | 56,926 |...cocveeennne 18,930 |oeveinee 3,001,470 |..ocoeoeee 3,362,471
10.  Florida .....ccoeoveviiens FL [ Lo forrrs 41,234,725 |.............. 42,529,017 46,444,499 |........... 71,412,151
11.  Georgia . .. GA L. .20,033,251 |.. .20,079,935 |.. , , .16,769,888 |.. 24,221,232
12.  Hawaii ... LLHE e Lo e 1,999,014 | 2,268,574 ..o (6,604)]..ccccvencnnnnen. 53,962 |.cooveveenne 3,517,750 |...cooe... 5,365,407
13. Idaho..... LD [ Lo e 3,414,714 |.............. 3,480,892 |....coeiee (2,223) .o 9,770 | 1,704,357 | 2,292,055
14, lNOIS ..o | I RO Lo forriis 24,638,871 |............. 24,580,871 |.coeeeene 2,203,103 |............... 2,260,073 |.............. 34,967,305 |.............. 45,800,033
15. Indiana .......ccccccoeeeene IN e Lo e 9,754,260 |.............. 9,495,477 |.ooee 136,289 |...ccvevnee 451,209 |............ 10,681,008 |............ 10,658,509
16. lowa ...... A L. ..6,904,282 |.. ..6,896,429 |.. 422,554 |.. , ..4,007,025 |.. ..4,940,812
17. Kansas .. L KS e Lo e 4,310,643 |............... 4,392,951 | 122,056 |....oveveee 42,344 ... 2,562,280 |.............. 3,363,263
18. Kentucky ... CKY e Lo e 4,866,928 |............... 5,018,537 |..oiiiie 70,687 |..coeveeeean. 104,807 |............... 4,471,325 | 4,767,677
19.  Louisiana ........c.ccoeevene LA [ Lo e 5,570,350 |............... 5,746,488 409,235 |.............. 4,190,024 |.............. 5,999,916
20. Maine ....ccooeveiies ME [ Lo e 2,609,508 |......cc..... 2,580,245 144,488 |............... 1,760,966 |.............. 2,583,423
21. Maryland ....... ... MD L. .15,235,019 |.. .15,716,582 |.. . ..677,369 |.. 24,064,672 |.. 29,704,744
22. Massachusetts . L MA | Lo e 9,389,738 |.cccienee 9,284,156 |....ccoooeeeen 136,051 | 231,571 | 5,522,428 |............. 11,027,794
23. Michigan ....... LML e Lo forriis 19,135,404 |............. 18,230,919 .o 764,527 [ 322,094 |........... 16,138,797 |............. 16,180,406
24. Minnesota .........ccoccune MN [ Lo forriis 15,460,007 |.............. 15,685,234 |...ocoeee 341,011 [ 84,981 |............ 10,640,155 |.............. 14,666,385
25.  MissisSippi ....cccovvvereene. MS [ Lo e 4,344,392 |............... 4,477,356 |.ooeeee 143,722 [ 219,532 | 4,080,534 |............... 6,201,094
26. Missouri .... ...MO | L. 11,321,686 |.. 11,329,627 |.. ..169,380 |.. ..6,903,002 |.. ..9,943,942
27. Montana .... W MT e Lo e 2,033,433 | 2,221,241 | 38,540 | (32,838)]....cccouevee 1,415,221 |.............. 1,714,428
28. Nebraska .. .NE | Lo e 4,585,396 |............... 4,491,964 | 7,967 | 139,172 | 2,196,417 | 3,131,508
29. Nevada ... NV | Lo e 5,495,993 |............. 5,955,192 |.ioiiiiinn220,6583 | 42,476 | 2,081,327 | 5,518,533
30. New Hampshire .......... NH [ Lo e 2,779,745 |...cccooec. 2,933,317 [ 28,348 [ 20,906 |.ccvovnnne 1,279,025 |............. 1,715,789
31. New Jersey ...... L. .15,704,102 |.. 15,658,691 |.. . . 1,717,279 |. .30,670,785 |.. 44,066,907
32. New Mexico .................NM [.......... Lo e 3,478,685 |............... 3,223,123 [ 229,669 |......cccocee.. 177,195 | 1,576,397 |cveverne 1,917,078
33. New YorK ....cccoeeveeee. NY [ [ I, 19,986,215 |.............. 20,632,323 |............... 3,674,666 |............... 2,959,440 |............ 84,668,652 |.............. 95,704,618
34. North Carolina ............NC [.......... Lo forriis 19,278,228 |............. 19,562,641 |.....co.oveee 413,767 |oeeeeee 178,365 |.............. 9,079,591 |.............. 17,409,292
35. North Dakota ..............ND [.......... Lo e 3,139,449 |........... 3,126,484 |.....covn. 152,819 | 77,575 ..o 1,454,136 |.............. 2,245,385
36. Ohio ...ccceeeee L. .21,530,938 |.. 21,633,210 |.. ..631,688 |.. 134, " 20,167,742 |.. 20,998,052
37. Oklahoma.................... OK [.......... Lo oo 2,604,354 |............... 2,570,311 |................... 100,496 |.................. 152,660 |............... 1,546,487 |.............. 1,762,129
38. Oregon ........ccceceeeveeen. OR [ Lo forriis 10,100,867 |.............. 9,997,097 |oveveeeeeeieee (808) [ 76,592 | 1,502,989 |.............. 4,404,000
39. Pennsylvania .............PA |[......... Lo forriis 27,203,336 |.............. 27,215,010 |...................567,934 |..................839,136 |........... 31,163,743 |.............. 35,396,835
40. Rhode lsland ............ Rl |oeeens Lo e 1,366,804 |............... 1,310,753 | (6,080) [ 117,323 [ 979,975 |oeveeane 1,765,541
41. South Carolina . ...SC L. ..8,979,105 |.. ..9,472,876 |.. .. 7,051,326 |.. 11,476,785
42. South Dakota ... .SD | Lo e 1,718,634 |...ocoeeee 1,757,476 67 | 771,180 oo 917,798
43. Tennessee ... TN s Lo e 7,639,501 | 8,160,470 |.........cece..... 115,816 | 67,083 |................ 4,737,347 |............... 6,855,960
44, TeXaS .cooceeeeereerereearnes TX o Lo frrrr 42,962,170 |.............. 43,196,806 |...................278,044 | ... 459,871 |............. 18,558,748 |.............. 21,037,441
45, Utah ...coooovveeeeeeee. UT s Lo e 4,982,601 |.............. 4,845,517 oo (1,333) [ 5,871 [ 1,835,788 |.....c....... 1,448,351
46. L. 1,421,133 |.. ..1,450,769 |.. , 581,626 |.. .. 1,040,390
47. Virginia ......ccooveceeveeee . VA s Lo forriis 17,600,043 |............. 18,018,076 |..................238,762 |.....ccoevenee 260,575 |..cocveee. 12,856,834 |.............. 18,795,597
48. Washington ................ WA |..c..... [ I, 14,848,050 |............. 14,149,479 |.................... 89,879 |..covries 139,160 |.............. 2,269,254 |............. 6,089,398
49. West Virginia .............. WV |occceee Lo e 3,102,730 |......c......... 3,082,003 |..ccooveveen 43,426 85,594 |..cooenee 1,803,680 |.............. 2,351,117
50.  Wisconsin .......cccceeeee. Wl [ Lo forriis 13,023,548 |............. 13,184,756 |................... 83,602 [......cccenon.... 338,951 | 9,795,407 |............. 12,496,205
51.  Wyoming L. .. 1,352,856 |.. 1,471,511 |. 102,244 |..
52.  American Samoa . Neers [ [
53. Guam ........cccceeveveeeene.. GU - [ [N ISR 453,161 [ 478,085 ..o e
54. Puerto Rico ................. PR [......... Lo e 2,983,305 | 3,053,132
55. U.S. Virgin Islands ...... VI | N s [ [ [ [ [
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevee o XXX | eereeeieeereeneeeiiees feeeeiiiicciiiciies o e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovvvinies wenee 53 4. Q- Qualified - Qualified or accredited reinSUrer...............c..ccocvevueves oveeenee
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S8 DSLI)..........coviiiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 4

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

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

MGIC Investment Corporation
39-1486475

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

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

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




cl

SCHEDULE Y

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

Asterisk |

Explanation




STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
PART 1 - LOSS EXPERIENCE

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

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

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

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

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty

Ocean marine

Inland marine

Financial guaranty

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

Comprehensive (hospital and medical) individual .

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

Vision only

Dental only
Disablity INCOME .......cciiiiiiiiiii e
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

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

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

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability

Private passenger auto physical damage

Commercial auto physical damage

Aircraft (all perils)

Warranty

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

Aggregate write-ins for other lines of business ..

Totals

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

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

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

Farmowners multiple peril

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

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine
Inland marine

Financial guaranty

Medical professional liability - occurrence

Medical professional liability - claims-made

Earthquake ....

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group

Credit accident and health
Vision only
Dental only

Disablity income

Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan

Other health
Workers’ compensation

Other liability - occurrence

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

Commercial auto physical damage

Aircraft (all perils)
Fidelity

Boiler and machinery
Credit
International

Warranty

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

Totals

........................................................................................ DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
.......................................................................................... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
.............................................................................. DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
272,923,773 547,120,008 551,114,383

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

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

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

Gl

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 262,776 |.eeoeeececeeeeees e 262,776 |-l 17,394 |0 96 |l 17,490 [ 182,140 | 838 [ [ 182,578 | (63,242) ... 534 o (62,708)
2. .. 111,289 |.... .. 111,289 |.... ....45,780 |.. ....(62,210).... ... (62,057)
3. Subtotals 2021 + Prior ........c.coofereeicnnnne. 374,065 |..eoeeeeceeeeieeeees e 374,065 228,358 (125,452) (124,765)
4, 2022 oo 133,826 |....occeenn21,430 | 155,256 178,209 ..o 26,687 |...cooviriieeeen (2,376) [ 24,311
5. ....507,891 |.... ....529,321 |.... ....386,947 |.... .406,567 .(98,765) (100,454)
6. XXX XXX [t XXX s [ 20 e 20 [ XXX W10 | 23,864 | 89,374 |........... XXX XXX
7. 507,891 529,321 386,947 85,130 23,864 495,941 (98,765) (1,689) (100,454)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 921,118 Line 7 Line 7 Line 7
1. (19.4) 2. (7.9) 3. (19.0)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (10.9)




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
2 9 8 5 8 2 0 2 3 4 9 0 0
oppement e Sehecue TRosmen feriter 2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
2 9 @8 5 8 2 0 2 3 4 5 5 0
e e S Swppement besament Gertier =2 |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
2 9 @8 5 8 2 o0 2 3 3 6 5 0
e e Suppiement bessment Gertier = |II| |I ||I |I |I| I| |I| I| I|| I| |I| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II| I
2 9 8 5 8 2 o0 2 3 5 0 5 0

0 0

o
—

0 2
0 2
0 2
0 2

EY EY
— T E—
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. (Cash surrender value of split dollar life plan .....ccccooviecciiicieiies e 284,326 |...cooveeeeeeeeeeeeeeees e 284,326 |.coooeei 284,326
2505.  Miscellaneous receivables ..o oo, 382,210 [ e 382,210 oo 395,172
2597. Summary of remaining write-ins for Line 25 from overflow page 666,536 666,536 679,498
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year

2504.  Checks pending €SChEAtMENT ..ottt ettt e st ese s e e nnns [oreesseseseseanaens 901,275 v 678,514
2597.  Summary of remaining write-ins for Line 25 from overflow page 901,275 678,514

17




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

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 12,775,407 | 14,180,435
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueviieicececeeee ettt sae et s e st e s s s saesesesesesssassesesssansssnsssesesssnsnanans [eoeseseseneneeesenanns 108,537 oo 3,397,999
2.2 Additional investment made after acquisition ... 126,673
3. Current year change in encumbrances
4. Total gain (loss) on disposals 160,012 718,939
5. Deduct amounts received on disposals 1,246,727 4,033,672
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 1,073,082
8. Deduct current year's depreciation 255,894 541,885
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 11,544,450 |... 12,775,407
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 11,544,450 12,775,407
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccccccvevee.... NG - B - BN - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DTN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infilliest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 6,068,789,215 |............ 6,251,867,504
2. Cost of bonds and stocks acquired ...128,333,588
3. Accrual of discount 1,493,310
4. Unrealized valuation increase (decrease) .... 11,905,454
5. Total gain (loss) on disposals ... (8,109,112)|... ...(12,9283,472)
6. Deduct consideration for bonds and stocks disposed of 391,611,517 870,857,483
7. Deduct amortization of premium 20,665,369 ....44,205,318
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 1,415,066
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (1,033,100) 4,590,698
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 6,071,897,762 |............ 6,068,789,215
12.  Deduct total nonadmitted amounts 3,279,058 |.....coovinee 3,224,621
13. Statement value at end of current period (Line 11 minus Line 12) 6,068,618,704 6,065,564 ,594
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1B

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

NAIC Designation

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 WD

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

BONDS

....................................................................................................................................................................... 1,085,034 |

................................................................................................................................................................ 4,690,128,567 |...............407,444,950 |...............450,218,593 |...............(20,515,325)
................................................................................................................................................................ 1,063,853,036 |................. 51,825,271

............ 4,690,128,567
............ 1,063,853,035

................... 1,085,034

............ 4,626,839,599
............ 1,076,150,294

................... 1,114,421

............ 4,614,801,648
............ 1,085,956,375

................... 1,067,227

5,745,066,636

5,704,104,314

5,701,815,250

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

PREFERRED STOCK

15. Total Bonds and Preferred Stock

1 2 3 4

Book/Adjusted

Carrying Value Acquisitions Dispositions Non-Trading Activity

Beginning During During During
of Current Quarter Current Quarter Current Quarter Current Quarter

................. 40,712,549 |................. 11,184,537

........................................................... 29,387

5,745,066,636 459,270,221 490,931,142 (9,301,401)

5,745,066,636 459,270,221 490,931,142 (9,301,401)

5,704,104,314

5,701,815,250

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

NAIC 1 §

12,926,724 ; NAIC2 $

993,044 ; NAIC3 $

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




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 10,512,668 XXX 10,478,931 30,028 20,917
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 16,584,613 |..oeveiee 295,182
2. Cost of Short-term iNVESIMENTS @CGUINET ............cooovieieieieicecececeiee ettt e et s e s s st eseseseasas s sesesesesesssnanas [ereeeeeeseneaenens 73,577,637 | 106,963,638
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 526,950 |[.oooeiirrieieiene 373,670
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (3,209) | +eeeeeeeeenes (131,220)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 80,172,687 |.cooveeeenne 90,910,008
7. Deduct amortization OF PrEIMIUM .............c.ceuiuiuiieeiecie ettt ce et et ettt ea e st e st e b et et essas s e s et esesesessssas s ssssesesesesesssnsssesesesesesssnanas |oeesesesesensneneeneaeeeaeas 636 |- 6,649
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 10,512,668 |................. 16,584,613
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 10,512,668 16,584,613
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, SI06, SI07



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

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 92,994,899 |.....ccoceeeee 130,794,650
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 958,053,747 |............ 2,284,117,310
3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 240,452 |....ooeene 187,415
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiieeieeeieeeeceeeiceie et eteteasaee et e s se et se s et esessas s st et et et esesssssssssesesesesssssssssseseseseseseanas |oessesesesesenenenenaes (3,906) |-vveeeciceeieeens 12,725
6. Deduct consideration received 0N ISPOSAIS ............c.c.cviviueuiueriiiieeieeieteteseeeses et et et teteseses s st ssesesesesssesssesssesesesesesessasasssasaseses [oesesensseeennns 924,128,338 |........... 2,321,944 ,685
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiieiei et e teteteece et et ettt st et e st esesesessss s s s et esesesesessas et ssssesesesesesssssssssasesesesesnanas |oeesesesesensneneneneaneeaeas 669 [ 172,516
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 127,156,185 |.......cooc..... 92,994,899
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 127,156, 185 92,994,899
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STATEMENT AS OF JUNE 30, 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 2

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

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

0399999 - Totals

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 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
8108 Whistlewood Dr ......c.uvevunnes Indianapolis ....ooevvuvevnnns |oee ...01/27/2023 .. |Paul and Brandi Linn PTRTUUUPR A . . . . .
1805 Norhardt Drive 3-K1 . Brookfield . ..02/17/2023 .. (Patricia L Briones ......
2280 Swallowtail Street Bourbonnais ..03/10/2023 .. [Nicole Zopf & Robert Taglioli Jr. .
1406 S Pear| St ... |Janesville .... ...02/15/2023 .. [Dalton 8 Trewyn ........cceeeeeeeeeeenns |oeeeeens 139,120 |...

978,129

799,200

0199999. Property Disposed

0399999 - Totals

978,129

799,200




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

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO02, EO3



03

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

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
..|U.S. Tax And Loss Bond ~ 0.000% 04/17/33 ...eereeiieieiiiieeeeeeene e e eeene e e eeen e e eeennees | eeeeeniinins [oeeees 04/17/2023 ..... Bureau of Public Debt ....45,000,000 |. ....45,000,000 ...
.|U.S. Tax And Loss Bond ~ 0.000% 04/17/33 .......evvniiiiiiiiiiiiiiiiiiiiiee i eccvni e eennnnn [ eernnneeeeenns foend 04/17/2023 ..... Bureau of Public Debt N 1,000,000 |.eevvvnniiiiiinnnnnnns 1,000,000 |...
....................... U.S. Tax And Loss Bond  0.000% 08/15/33 ......cceeevruuseeermmmunnaaeeennnnaaerennnnnsaesennnnnnaaaeee | seeeeenennneens |oe0...08/15/2023 .....[Bureau of Public Debt eeeiieeeeeeeeennss.. 36,000,000 |...................... 36,000,000
0109999999. Subtotal - Bonds - U.S. Governments 82,000,000 82,000,000
13063D-38-5 ......... California State TAXABLE VARIOUS PURP GO  5.125% 03/01/38 eeeeeeeeeeeniieeeeeniiieeeeenniees | cvvvvvniieenns feennd 05/16/2023 ..... WETTS FArgO eeeeeeneeeeeeeie e e e e eee e e e et e e e e e ee e e e e e e ennn e e e e eennnna e e eeennnnn s eeennnnnaeeennnn  |reeennnnaneeernnnnnaeeeennnnnaerees Joernniaanreennnaaaeas 5,018,700 [ceeeeeeennnaeeeeenns 5,000,000 |...
13063D-38-5 ......... California State TAXABLE VARIOUS PURP GO  5.125% 03/01/38 ...evvvviviivvnniiiiiiiiiiiiiiiiiniinns | eeeeveniieeens il 05/16/2023 ..... Wells Fargo ... R 5,012,150 |eevveniiiiiiiiis 5,000,000 |...
452151-LF-8 ......... ILLINOIS ST Taxable-Pension  5.100% 06/01/33 ......cceeruuiiiiimmnnnsaerennnnneaeernnnnnaseeennnnns | eoesessennnnnns [oeeees 05/30/2023 ..... UBS SECUI i t1€S, IMC. iiieuuuesieeiuuuaseeernnuusseernenuasaeennnnaseaernnnnsseernnnnnsseernnnnnsseeenns |reennnnnnsseennnnnnsseernnnnnneseee |oerennnasseernnnnnaeees 2,787,805 [.coeiiieiiniiniaenes 2,830,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 12,818,655 12,830,000
20772(-TN-9 ......... CONNECTICUT ST TAXABLE GO BDS 2023 4.598% 05/15/31 ..eeeeeeeiiie e | e e 06/01/2023 ..... Morgan Stanley & Co., Inc. . .. 4,715,000 |. .. 4,715,000 |...
3130AW-GV-6 ......... FEDERAL HOME LOAN BANK CONS BD 5.5%24  5.500% 07/19/24 ....oevvvviiiiiiiiiiiiiiiiiiinieniiniinees | eeeeeeniieeens il 06/20/2023 ..... Nomura Securities Intl 175,000 |. 175,000 |...
313200-ES-8 ......... Freddie Mac FHLMC not including strips # S 4.500% 09/01/52 ...cevvrenieieeiminieeeeinnieeeeeeee | eevvvinnieeens feennd 06/02/2023 ..... BNP Paribas ... .. 13,787,989 |. .. 14,252,308 |...
3133EP-IN-3 ......... FEDERAL FARM CREDIT BANK  5.270% 03/07/25 ..evvveniiiiiiiiiiiiiiiiiie e eeenninns | eeeeeenninneens fonnid 05/26/2023 ..... Barnett Bank ..
3133EP-LU-7 ......... FEDERAL FARM CREDIT BANK  5.285% 06/02/25 ...ceevvuneieeennnieeeeeennaeeeeennnieeeeernnneeeeeennns | cevvvnnnninnnns Jonnid 05/30/2023 ..... Barnett Bank .. N
3134GY-S7-8 ......... FREDDIE MAC CALL 5.33%061124  5.330% 06/11/24 .....ccovvvniiiiiiiiiniiiiciiineecceiineecceviins | eeeeeennieeens ol 05/11/2023 ..... Wells Fargo ... .. 1,350,000 |. .. 1,350,000 |...
31356A-J4-4 ......... FANNIE MAE  5.470% 06/27/24 ... e eeennee e eeennnn e eennnnn | oeevvnnniinnnes [ennid 06/26/2023 ..... Nomura SecUrities [Nt ... e ee e e e e e e e e e ennn e e e ennnns eeeennnnaaeeeennneeeeeernnnaeeees Joernnen e 1,350,000 [-oeeeveennneeeennnnnns 1,350,000 |...
3137H4-R3-6 ......... FHLMC Multifamily Structured P 2.154% 10/25/31 ....oiiviiiiiiiiiiiiiiiiiiiiiiiiennccvininneneine | eeeeeennieeens ol 05/17/2023 ..... Goldman Sachs & Co. ..... .... 17,053,906 |. ....20,000,000 ...
3137H5-DP-9 ......... [FHLMC Multifamily Structured P 2.347% 11/25/31 ..ooeemmeiiieiiie e | evvvinieeieen [eed 05/17/2023 ..... J.P. Morgan ... .... 17,288,281 |. ....20,000,000 ...
31400G-XH-5 . ..|Fannie Mae FNVA # CA8779F  2.000% 02/01/51 ... 05/11/2023 Wells Fargo .25,161,803 |. .30,071,996 |.
3140XD-P3-4 . ..|Fannie Mae FNVA # FM3441F  2.000% 04/01/51 05/10/2023 J.P. Morgan ... 15,190,137 |. . 18,201,999 |.
3140XK-GX-2 . ..|Fannie Mae FNMA # FS3813F  4.500% 11/01/52 ... 06/02/2023 Mitsubishi UFJ Securities .. 5,883,368 |. 6,073,644 |.
47770V-BQ-2 ......... JOBS Ohio Beverage Sys Taxable Ref Ser A 2.833% 01/01/38 .... 05/18/2023 ..... Citigroup Global Markets INC. ...ceeveeiiiieiiiii e e e e ee e e e eennn e es eeernnneaeeeennneeeeeernnnneeees Joernnee e e 2,056,183 |. 2,525,000 |...
485428-7Y-5 ......... KANSAS ST DEV FIN AUTH REVENUE EMPLOYEES RETIREMENT SYS 2004  5.501% 05/01/34 .......coovee | corvvrnnnnnenns |onnnd 05/18/2023 ..... Raymond James & Associates . 3,848,962 |..evvvnniiiiiiiiins 3,650,000 |...
54627R-AT-T7 ......... LOUISIANA ST LOCAL GOVT ENVRNM TAXABLE BDS 2023 5.198% 12/01/39 oooveviiiees | e e 06/07/2023 ..... Citibank .. 10,140,100 |. ....10,000,000 |...
592041-XV-4 ......... MET GOVT NASHVILLE & DAVIDSON TAXABLE REV BDS 2016 3.237% 10/01/36 .evvvvvviiinns | e e 05/18/2023 ..... Citigroup Global Markets INC. .....ocouiiiiiiiiiiiiiiiii s [ e 3,340,029 | 3,850,000 |...
645913-AA-2 ......... New Jersey Economic Dev Auth S 7.425% 02/15/29 ...oovveeieiieiiiieeeceeeeeeeeeeeeeeeeenees | cevvviniinnens e 05/25/2023 ..... P MOTGAN e e e e e e e e e e e e e e e e nn e e e e e nnna e e eeennnnnnes [eeeernnnnaaneernnnaaeeeennnnnaenee [reernnnnaeeeeennnnneees 8,496,128 | 3,240,000 |...
645913-AA-2 ......... New Jersey Economic Dev Auth S 7.425% 02/15/29 ...ccouvvivniiriiiiiiiieiiiicineeineeveevieeeens | ceeeeviinnnes o 05/30/2023 ..... Bank of America .... N 5,000,000 |...
64990F-E2-6 ......... New York St Dorm Auth  2.152% 03/15/31 05/11/2023 ..... Bank of America .... 2,994,815 [.ooeeeeiiieeeeeininans 3,515,000 |...
717868-H0-9 ......... PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC AGREEME 2023  5.239% 09/01/34 . 05/18/2023 ..... Loop Capital MKES ..oeeevreiiiiiiiii i e e e 2,000,000 fouuuriiirrnnnnniennnns 2,000,000 |...
717868-HR-7 . .| PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC AGREEME 2023  5.289% 09/01/35 . 05/18/2023 Loop Capital Mkts . 2,210,000 |. 2,210,000 |.
717868-HS-5 .........[PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC AGREEME 2023  5.339% 09/01/36 ... 05/18/2023 ..... Loop Capital MKES ..iiievuuiiiiiiiiiiiiii ittt ciii s s ceii e s ceriis e e e rerrnnsessernnns [oeerrssnnsererrnnnnserrrrrnnnnenees |oeresninsierieiiianiaes 2,000,000 fo.oiiiiiiinnniininns 2,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 139,594,296 154,317,942 457,516
00206R-MT-6 .........[AT&T Inc SR NT 5.4%34  5.400% 02/15/34 05/30/2023 ..... BNP Paribas ... 29,354,128 | 9,385,000 |...
02343U-AJ-4 ......... [ AMCOR FINANCE USA INC SR GLBL NT 33  5.625% 05/26/33 05/17/2023 J.P. Morgan . 7,280,000 |.
025816-DE-6 . ..| American Express Co SR NT 4.99%26  4.990% 05/01/26 .... 04/26/2023 Citibank .. 915,000
06406R-BQ-9 . ..|Bank Of NY Mellon Corp FR 4.947%042627  4.947% 04/26/27 . 04/19/2023 RBC Capital Markets 595,000
10373Q-BV-1 . ..|Bp Cap Markets America NT 4.893%33 4.893% 09/11/33 ... Morgan Stanley & Co., Inc. . 8,010,000
11250N-AA-2 . ..|Brookfield Capital Fin 6.087% 06/14/33 ......... Deutsche Bank Sec . 7,135,000
141781-CA-0 ......... Cargill Inc SR 144A NT4.5%26  4.500% 06/24/26 .....evvvvvivinnnniiiiiiiininiiiiieeeeceviinneneennn | eeeeeennieeens il 04/17/2023 ..... Barnett Bank 663,677 |. 665,000 |...
15189Y-AG-1 ......... CENTERPOINT ENERGY RES ~ 5.250% 03/01/28 .....eeeeeeeeieeeeienneeeeeeenieeeeeennneeeeeennneeeeeens | cevvvnnniinnnns Jennid 05/01/2023 ..... J.P. Morgan e 10,231,763 e 9,965,000 |...
20030N-EE-7 ......... Comcast Corp SR NT 4.8%33  4.800% 05/15/33 ...eevvveniiiiiiiiiiiiiiiiiinnercinineevvniinneennnnnn | eeeevennieeees fonnnd 05/01/2023 ..... SMBC Nikko Capital MKFtS ....ouuniiiiiiiiiiiiiiiiii e [oeerrrni e eees e 9,650,186 ....ooevvvvnnniiiennns 9,680,000 |...
21871X-AF-6 ......... COREBRIDGE FINANCIAL INC SR GLBL NT 29  3.850% 04/05/29 . 05/31/2023 ..... Tax Free Exchange .... .... 13,875,739 |. .... 14,800,000 |...
26884T-AV-4 ......... Erac Usa Finance LIc SR 144A NT4.6%28  4.600% 05/01/28 .. 04/26/2023 ..... RBC Capital Markets ..........ooiiiiiiiiiiiiiiiiiiin i eees [oerrrri e e 7,920,188 [oeeiiiiiinnniieiens 7,950,000 |...
3030311-81-7 META PLATFORMS INC ~ 4.800% 05/15/30 ... 05/01/2023 ..... Bank Of AMETTCA ..eeeerreieeeeeeete e e e eee e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e eeennnnns reeennnaaeeeennnneeeennnnnaenees Joernniae e e 4,913,870 |. 4,925,000 |...
30303M-8M-7 . ..|META PLATFORMS INC ~ 4.800% 05/15/30 05/01/2023 Goldman Sachs & Co. 1,970,655 |. 1,975,000 |.
3030311-8M-7 . ..|META PLATFORMS INC ~ 4.800% 05/15/30 05/02/2023 Goldman Sachs & Co. 2,253,938 |.
30303M-8M-7 . ..|META PLATFORMS INC ~ 4.800% 05/15/30 05/02/2023 J.P. Morgan ... 4,664,427 |.
3030311817 . .|META PLATFORMS INC ~ 4.800% 05/15/30 05/02/2023 State Street .. 705,529 |.
44891A-CF-2 Hyundai Capital America FR 5.8%062625 5.800% 06/26/25 .. 06/21/2023 ..... Citibank ... 79,909 |.




L'¥03

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

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
465685-AR-6 ......... Itc Holdings Corp SR GLBL 144A 27 4.950% 09/22/27 ....eveneeeeeeieieeeeeeeneeeeeeenneeeeeennn | cveeeeeviinins oeeens 05/17/2023 ..... Mizuho Securities USA INC. ...eerrreiieeiieieiee e eee e e e eee e e e e e e e e e een e e e e eennneeeeeennn eeeennnnaeeeeennnnaeeeennnnaeeees Joernnnianreernnaaeees 5,788,818 |..ccoeeeieiiiiieeeene 5,785,000 |... 2BFE .oonnennn
63111X-AH-4 ......... NASDAQ INC ~ 5.350% 06/28/28 .....oivvivriniiiiiiiiiiiiiriiiii e se e rnnnn e snnnnns | aeeeeenniieeens o 06/22/2023 ..... e L T et ) RO RN 5,633,766 |...cevnniiiiiininnnns 5,645,000 |...
65473P-AP-0 ......... Nisource Inc SR NT 5.4%33  5.400% 06/30/33 ...eeueeeeeeneiieeeeennieeeeeeenie e eeeenneeeeennnees | cevvvinniinnnns Joonnid 05/30/2023 ..... MUFG Securities Americas Inc .
654730-BE-2 ......... NISOURCE INC SR GLBL NT 27 = 3.490% 05/15/27 ..cevvvnniiiiiiiiiiiieiiiiiiieccceiineeccvvninneenennn | eeeeeennieeees fonnid 06/12/2023 ..... J.P. Morgan
690470-AB-8 ......... OVINTIV INC  5.650% 05/15/28 ....eeereeeeeeeeieeeeeeeeee e eeene e e e eeene e e e eenne e e eennaneeees | ovvvvnnnninnnes Jeonnid 05/16/2023 ..... Goldman Sachs & Co. ..........
693475-B0-7 ......... Pnc Financial Services — 5.812% 06/12/26 ....ceuvvevuiiiruiiiiiiiiiiiieiineeieeeeenieesineevineenns | ceveeenieenens foieens 06/07/2023 ..... Morgan Stanley & Co., Inc. . N
718172-CZ-0 ......... Philip Morris Intl Inc SR GLBL NT 28  4.875% 02/15/28 .....cccevvmueieeeinniieeecenniieeeeennns | cevvviniiinnens e 04/27/2023 ..... Wells Fargo ... 8,794,538 |. 8,750,000 |... . 90,052
784710-AC-9 ......... SSM HEALTH CARE -2023 BD4.894%28  4.894% 06/01/28 .....evviivivirniiiiiiiiiiiiiiiiniinnecevininnes | ceeeeennieeens fonnd 06/06/2023 ..... Barnett Bank .. .. 16,358,759 |. .. 16,525,000 |... . 15,725
87264A-CY-9 ......... T-Mobile Usa Inc SR GLBL NT 33  5.050% 07/15/33 .. 05/08/2023 J.P. Morgan ...
98389B-AU-4 . ..[Xcel Energy SR GLBL NT 26  3.350% 12/01/26 ...... 06/12/2023 J.P. Morgan .
06368L-NT-9 . ..| BANK OF MONTREAL FR 5.3%060526  5.300% 06/05/26 A.. 05/30/2023 HARRISNE ..
00973R-AL-7 . ..| AKER BP ASA  5.600% 06/13/28 . D.. 06/07/2023 J.P. Morgan .
06738E-CG-8 . ..| BARCLAYS PLC SR NT 6.22%34 6. D.. 05/02/2023 Barnett Bank ..
86959L-AN-3 . .| SVENSKA HANDELSBANKEN AB ~ 6.340% 06/15/26 . D.. 06/08/2023 Morgan Stanley & Co
870195-AA-2 SWEDBANK AB  6.470% 06/15/26 D.. 06/07/2023 ..... CIT Group
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 423,733
....................... |First Hawaiian Bank  0.076% 04/26/25 ......ceueieuuseeenaieieeeeaeeeaeeenaeeenaseenaeeenaseenaeeenaee | covneeernneeens |onn...04/26/2023 ..... | Mortgage Guaranty Insurance
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 50,000 50,000
2509999997. Total - Bonds - Part 3 390,098,062 405,901,942 970,937
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 390,098,062 405,901,942 970,937
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 390,098,062 XXX 970,937
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 04/01/2023 . |Paydonn .....eeuveviiinnnnn Joevinninniiiiiiins foneneens 1,899 [ooiiieennns 1,899 | 2,074 | VS U RN (LS FO R (YT U R LR 15: R N R E N 25 |. 05/15/2042 . [1.A ........
Government National Mortgage A GN AA0096
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiieeeees | s . 05/01/2023 . | Paydown ... ... 1,906 2,082 |............. 2,061 .1,906 |.. . 05/15/2042 . |1.A ........
Government National
..36177W-C9-9 [4.000% 05/15/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydonn ....cevvnvvviiinnnnn Jovvnninnieiiinins foiineneens 6,913 [ 6,913 |t 7,852 [ooviiiinnnnns 7L 3 PO R (5157 D) PR (5151 D) PO N 6,913 | s s [ 138 |. 05/15/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 ....cevvvvnniiiiiiiiiniiiiiiiiinees | s . 04/01/2023 . |Paydonn .....eeunvvviiinnnns fevvnnininiiininns fonnns 124,328 |..oeennnnn. 124,328 |.......eeet 135,518 |....oeeeens 134,178 [oeeiiiiiiiies ovennnns (9,850) |.evvvvnniiiiinn Jovennnnn (9,850) |.evvvvnniiiinnn Jovvvninnnns 124,328 [oooviiiiiiiiees oo s s 1,450 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 .....cevvvnniiiiiiiiiniiiiiiiiinees | s . 05/01/2023 . |Paydonn ....ceuenvvviiiinnnn foevenniniiniiiiins o 119,938 |........... 119,938 |........... 130,733 |ooviieennns 129,440 |oovvvviiiiiiinn oevennnnn (9,502) |vvvennniiviinnn Jovnnnnnns [(CIR 1023 ) M F, LIRS FORURR RN RN 1,749 |. 09/20/2042 . |1.A ........
Government National
..36179M-NH-9 [3.500% 09/20/42 ....cevvvvniiiiiiniiniiiiiiniinees | s . 06/01/2023 . |Paydonn ...ccevunvvviinnnnn fovvnniniiiiiiinns o 118,153 |[........... 118,153 [o...eeeens 128,787 |oeeennnnns 127,513 | e (9,360) |.eevvenniiiiiinn ovvnnnnn (9,360) |.eevvvnniiiinnn Jovvnninnnns LT T O AP R NN 2,068 |. 09/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....vvvvviviiniiiiiiiiniiiniiiinn | s . 04/01/2023 . |Paydonn .....oueviviiiinnnns Jovvniininiiiiiiinees foeeieeeens 99,858 |....cceennn 99,858 |.......... 106,910 [.......... 106,003 [ovveevviviinnnns fornnnnns (TR IS P PN (T 1S P A 99,858 [..oovvvvniiinns oo e e 999 . 10/20/2042 . [1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvivviinniiiiiiiniiiinieiinn | s . 05/01/2023 . |Paydonn .....eueiviiiinnnns Jovvniinnniiiiiiinees feeeeeneens 93,530 |oieeunnnnnns 93,530 ..o 100,135 [o.eennnnenee 99,285 [oooeivviiiiiens forrenes (5,756) |.vvvvvnnniiiinnn ovvvnnnn (5,756) |vvvvnnniviinnnn Jovnnneneens [CX TRV R R R RN 1,169 |. 10/20/2042 . |1.A ........
Government National
..36179M-QN-3 [3.000% 10/20/42 ....evvvivviinnniiiiiiiniinieiiins | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 97,716 | 97,716 |eeeennnnn. 104,617 |oeeennnnn. 103,729 |vvvvvieiiiiinn oveennnn [(TNK) ) R R [(TNK) N O AR L0 ) R R 1,466 |. 10/20/2042 . |1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 04/01/2023 . |Paydomn .....eeevviriiinnnns Jovvniinniiiiiiiinees foeeieeeens 791977 oo FE I VA 86,377 |oevrnnnnns 85,519 | oeeeinnnn ({757 1 PR R, ({757 1 PO A A VA U RO R RN 924 . 10/20/2042 . [1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiieeeees | s . 05/01/2023 . |Paydonn .....ouevviiiinnnns Jovvniinniiiiiiiinees foeeneeeens 64,765 |............ 64,765 |............ 70,655 |.....oevnnnn 69,953 [.ooivviiiienns [t (5,187) [eeieviinieens [ (5,187) [eeieiiiiiinns [ oL 31T ) R RN 945 . 10/20/2042 . [1.A ........
Government National
..36179M-QP-8 [3.500% 10/20/42 ...ovvvvniiiiiiiiiiiiiiiiiiiieeeees | s . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 75,557 |eeeenninns 75,857 |oovviinnnnns 82,428 |.......eeen. 81,608 |ovvueiiiiiinnns ounnnnns [(C0:57 ) PR N ({057 PR A AT T/ U R R RN 1,322 |. 10/20/2042 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......eovvvvirrnniiiiiiiniiinniiiins | s . 04/01/2023 . |Paydonn .....oueviviiiinnnns Jovvnininiiiiiinees foeeneeeens 35,196 |oeeeennnnns 35,196 |[.....covnnns 36,803 |............ 36,728 |..ccvvviiniiinn foeeeinnnn [QIR<7 ) PR R, (1,532) |vvveeiiiiinnns o ST [ R R R R 352 . 09/20/2046 . [1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......ovvvvrmrnniiiiiiiniiniiiiinn | s . 05/01/2023 . |Paydomn .....euenvviiiinnnns Jovvniininiiiiiinees foeeneeeens 29,650 |.....nnn. 29,650 |............ 31,004 |............ 30,941 | e (1,201) |oveeviiniiiiin e (1,201) |eeveeiiiiiiins e ATV U R R R 371 |. 09/20/2046 . |1.A ........
Government National
..36179S-LR-6 [3.000% 09/20/46 ......evvvvvirnnniiiiiiniiniiiiinn | s . 06/01/2023 . |Paydonn ....covunvvvveinnnnn Joevvninnneiiiniinns foeeennnn. 36,064 [o000036,054 [l 87,701 i 37,624 | e (1,569) [ e (1,569) [ [0 36,054 [ e [ [ 541 |. 09/20/2046 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 04/01/2023 . |Paydoun .....ouevvrriinnnns Joevvnnnineiiininnns foveeeeenn 1,614 [ 10514 L 1,652 | 16849 [ [ (188) [ e (138) [ [ 1514 L [ s [ 21 . 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvviriiiiiiiiiiieeeciiine | s . 04/01/2023 . |Paydoun ....cevenvvvriinnnns Joevvnnnnneiiiiinnns foveenenn 2,715 [ 2,715 [ 2,964 | 2,958 [ e (284) [ e (284) [ [ 2715 L [ e [ 45 [. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 05/01/2023 . |Paydoun ....cvvenvvrriinnnns Joevvnninnneiiiiinns foeeenennnn 2,451 [ 2,451 i 20676 [ 2,671 [ [ (220) [ e (220) [ e 2881 L [ i [ 45 [. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvviiiiiiiiiiiiieecciinn | s . 05/01/2023 . |Paydoun .....oueveeviinnnns Joevvnnnnnniiiiiinnns foeeenenn 8,395 [0 4,395 [ 4799 | 790 [ [ (395) [ e (395) [ e 4395 L [ e [ 92 |[. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvvvniiiiiiiiiieieiiiinn | s . 06/01/2023 . |Paydoun ...ccvvenvvvviinnnns Joevvninnneiiiiinns foveenennn 3317 [ 30317 [ 30621 | 30614 [ [ (298) [ e (298) [ e 8317 e [ e [ 74 1. 07/20/2048 . |1.A ........
Government National
..36179T-4R-3 [5.000% 07/20/48 .....ovvvviriiiiiiiiiiieeeciiine | s . 06/01/2023 . | Paydown ... . 07/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvriieiiiiiniiieieiiiine | s . 04/01/2023 . |Paydoun .....ouenvvvriinnnns Joevvnnnnnnniiiniinns foveeneeenn 1,912 [0 1,912 [ 2,087 | 2,081 [ [ (189) [ e (169) [ e 1912 L L e [ 27 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ceevvvvriiiiiiiiiiinieiiiinn | s . 04/01/2023 . | Paydown ... . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ceevvvvriiiiiiiiiiinieiiiinn | s . 05/01/2023 . |Paydonn ....cvvenvvviiinnnns Joevnninnneiiiiinns foeeennnnn 2,596 [ 2,695 [ 2,832 [ 2,824 [ [ (229) [ e (229) [ e 2,895 L [ e [ 47 |. 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiniiiiieiiiinns | s . 05/01/2023 . | Paydown ... . 06/20/2048 . |1.A ........
Government National
..36179T-27-3 [5.000% 06/20/48 .....oovvvvvvnniiiiiiiniiiiiiiiinns | nnnnns . 06/01/2023 . |Paydown ....ceevviviiinnnns Joovvnnnnnneeinnnnnns Joeeenennn 1,824 i 1,824 [ 1,991 | 1986 | e (16 s e () [ e 1824 s [ i i 41 ]. 06/20/2048 . |1.A ........
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Government National Mortgage A G2 MA5266
..36179T-27-3 [5.000% 06/20/48 .....ovvvvvviiiiiiiiiiieieiciine | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 3,212 | 3,272 |oeeiiiinnnnns 3,571 | FC TR (01 I O R (21 ) R F (215 U R, [T U KPR RN RN 82 |. 06/20/2048 . |1.A ........
Government National Mortgage A G2 MA5468
..36179U-CD-2 [5.000% 09/20/48 ....evvviviiinnniiiiiiiniinniiiins | s . 04/01/2023 . | Paydown ... ... 1,993 2,168 ... .1,098 .. . 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiininiiiiiiiniiniiiiinn | s . 04/01/2023 . |Paydonn .....evevviieinnnnn Jevvnninniiiiiiins foneneens 3,574 |oeeeiiiine 3,574 |oooiiiiinnnns 3,804 [.....coeennns 3,888 |.eeiiiiiiiiinn eeeiins [( AL FO (KAL) F R [ TR Y22 R R R RN 60 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviinnnniiiiiiiniiiniiiiins | s . 05/01/2023 . |Paydonn .....euunviriiiinnnn Jevvnninniieiiiins foneneens 2,374 oo 2,374 |oooiiiinnnnns 2,587 |oveeiennns PR R RN [FZ0025) 1 PR R [Z025) 1 PR N 7% 7L 2 U KPR RN RN 43 [. 09/20/2048 . [1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiinnniiiiiiiniiinniniinn | s . 05/01/2023 . |Paydonn .....euunveviiiinnnn Jevvniinnieiiiiins feneeeens 4,258 |oeeeiiine 4,258 |...ooooeennns 4,639 |.......oeeenn N7 R AR (72 FO (K7L F R, L30T R R R RN 89 |. 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 ....evvviviiinnniiiiiiiniinniiiins | s . 06/01/2023 . |Paydonn ...ccevvnvvvviinnnnn Joevvnniinieeiiiinns foinneneens 2,116 [....oconnnens 2,116 | 2,305 [.oooiiinnnnns 2% V1 I O FRR (L) N PR [ E-LC) N PO N 2 [ O N A 47 . 09/20/2048 . |1.A ........
Government National
..36179U-CD-2 [5.000% 09/20/48 .....evviviiininiiiiiiiniiniiiiinn | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 3,79 |eeiiiiie 3,794 [ooiiiinnnns L7 7 N L3 V- T O R [Reic) TN FOU (R F R, [T £ L R R R RN 95 |[. 09/20/2048 . [1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvreiiiiiiiiiinieiiiii | s . 04/01/2023 . |Paydoun .....oueviriiinnnns Joevnninieiniiiinnes foeeeeeeeeinnns JEL: T 798 |oooiiiiiiins 872 | - 7{ I PO R (W23 P A (229 PP FRN 5L O N ) AU 11 . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....evvvvvvniiiiiiiiiiiieiiiii | s . 04/01/2023 . |Paydonn .....eeuveviiinnnnn Joevinninniiiiiiins foneneens 1,432 [oooiiiinnnnns 1,432 [ooiiiinennns 1,563 | LR C U O [T F R () U R, 725 O O R AN 24 . 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvriiiiiiiiiiinieiiiiien | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 1,224 |[....oooeeeis 1,224 |ooooeenennns 1,337 | 1,83 | [ ([0 PO R (G (0D} PO N L7 O O N 22 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....oevvvvniiiiiiiiiiiinieiiiii | s . 05/01/2023 . |Paydonn ....cevunvvviiinnnnn Joevvnninniiiiiiins o 2,196 [ooeirinnnne 2,196 |nns P T o< I U RN (1701 PO R [QECZ0 ) PO N 2% 1L R R R RN 46 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovvvvvreiiiiiiiiiinieiiiii | s . 06/01/2023 . |Paydomn ....ovvvnvvviiinnnns Joevnniiieiiiiiiinns foreeeeeeeinnns 896 [oeiiiiiiinnnns 896 |.....cooonns 978 |.ooviiiiinns L7 U E [R:[0) ) AR RN (R[0S B O R 20 |. 10/20/2048 . |1.A ........
Government National
..36179U-EB-4 [5.000% 10/20/48 .....ovivvviiiiiiiiiiiiiieciiii | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 1,607 |ooeeeennnns 1,607 [oooiiiiennnns 1,754 | LA N O QLY F [RLZYT F R, LI S Y R 40 |. 10/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniiiniiiiinn | s . 04/01/2023 . |Paydonn ....ceevnvirieinnnnn Joevvnnininiiiiiins foneneens 5,743 |oeeiiiinne 5,743 |.ooooiiinnnns 6,168 ..o 6,160 [oeeiiiiiiiinns foeenees (31 1 PO R (3157 ) PR N [T T U KPR ERRR R RN 72 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 04/01/2023 . |Paydonn .....oueviviiiinnnns Jovvniininiiiiiiinees foeeieeeens 10,301 [oooveeennnns 10,301 [oennnne 11,063 |............ L2 O R (V701 I R (W70 O N (O 0 T O FOU F FRRRR 155 | 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 05/01/2023 . |Paydonn .....euuvvriiinnnnn Jevvnninniiiiiiins foneneens 5,680 |[....covnnnns 5,680 |..oooenrnnn 6,100 [oeerieenne (C0:°) N P FRRR (3P F R (X)) F R ES L O O N AR 93 |[. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniiinieiiinn | s . 05/01/2023 . |Paydonn .....ouevviiiinnnns Jovvniinniiiiiiiinees foeeneeeens 10,187 |oveeeennnnns 10,187 [oeernnne 10,940 |oovveennnnns 10,926 |vvvvvniiiiiinnn Jovvnninnnns (25 1 A R [:5) ) O 10,187 [ooeeiiiiiiines oo s 191 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 06/01/2023 . |Paydoun ....cvvenvevriinnnns Joovvninineiiininnns foveenennn 4,869 i 4,869 [ 5,229 |0 5,222 [eiiiiiiiins e (353) [ e (383) [ e 40889 [ [ e [ 98 |. 11/20/2048 . |1.A ........
Government National
..36179U-GD-8 [4.500% 11/20/48 ...ovvvviiiiiniiiiiiiiniinieiiinn | s . 06/01/2023 . |Paydonn ....cvvunvvvriinnnnn Joevvnninnneiiiniinns foveennnnn8,7383 [t 8,733 [ 9,379 | 9,866 [ e (B33) [ e (B33) [ [l 8733 [ [ [ [ 197 | 11/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...oevvviiiiiniiiiiiiiniiinieiiinn | s . 04/01/2023 . |Paydoun .....ouevvviiinnnns Joevvninnniiiininnns foveenen 4,221 [ 4,221 4588 | 4577 [ [ (358) [ e (358) [ [ 4221 L [ e [ 59 |[. 12/20/2048 . [1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...ovvvviiiiiiiiiiiiiiniiiiiiiiins | s . 04/01/2023 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ...ovvvviiiiiiiiiiiiiiniiiiieiiinn | s . 05/01/2023 . |Paydonn ....couuvevriinnnnn fevvnninnnniiiniinns foveenn 5,644 [ 5,644 [ 6,138 | 6,120 [ [ (A78) [ e (A78) [ [l 50844 [ e [ 103 |. 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiiiiiiiiiiiiiiniiiiins | s . 05/01/2023 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviviiiiiiiiiiiiiiiiniiiiins | s . 06/01/2023 . |Paydoun ...ccvvenvvvviinnnns Joevvninineiiiiiinns foveenenenn 8,322 [ 4,322 [ 4,698 | 4,886 [ [ (384) [ e (3B4) [ [ 4322 [ i e [ 97 | 12/20/2048 . |1.A ........
Government National
..36179U-H6-2 [5.000% 12/20/48 ....evvviiiiiiiiiiiiiiiiiiiniiiiinn | s . 06/01/2023 . | Paydown ... . 12/20/2048 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 . .evvvnviiiiiiniiiiiiiiiiiiniiiies | nnnens . 04/01/2023 . |Paydomn ....eoeeviiiiiinnnns Joevnnininiiiiiiinnns foviniieiiinnns P\ N 7 AT 27 i vt (15) |oveeeiiiiiiinns o (15) |oevveeniiiiinns ovveiiiiiiinnns 202 [ i L i 3 [. 01/20/2049 . [1.A ........
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Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiieeeees | s . 04/01/2023 . |Paydomn .....ouenviiiiinnnns Joevnnnnieiiiiiines foeeneeeiiiinns 363 | 363 | 390 |ooiiiiiiiins itV R F (25 P AR (251 P FRRN L2 R O O RN 5 [. 01/20/2049 . |1.A ........
Government National Mortgage A G2 MA5711
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiniiiiiiiieeeees | s . 05/01/2023 . | Paydown ... . 01/20/2049 . |1.A ........
Government National g
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiinneeees | s . 05/01/2023 . |Paydonn .....uuevieiiinnnns Joevnniininiiiiiinnes foeeeeeeieiians 312 | <1 R 335 [ [T T RN (72 P R (72 ) P FRRN 1 R N RN 6 |. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ..covvvnniiiiiiiiiiiiiiiiiieeeees | s . 06/01/2023 . |Paydomn ....cvvenvvirirnnnns Joevnniieniiiiiines foreneeeeiiinns AL O 218 | 7 P 7 R RN (1) ) SR RN (1) O 4 L O R 5 [. 01/20/2049 . |1.A ........
Government National
..36179U-KY-7 [4.500% 01/20/49 ...ovvvvniiiiiiiiiiiiiiiiiiiiiieeees | s . 06/01/2023 . |Paydomn ...cevvenvviiiinnnns Joevnninieiiiiinnes foreeeeeiiinnns 391 o 391 [ 420 | (VI R A (2.7 P AR (271 P FRRN L R O RN 8 |. 01/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnvviiiiiniiniiiiiiniinees | s . 04/01/2023 . |Paydonn ....ceevnvirieinnnnn Joevvnnininiiiiiins foneneens 3,288 [eeeiiiinnns 3,238 [oiiiiinnnns 3470 |ovveiinnns R R RN (2270 F (2220} F R [T R R R RN 41 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiiiiniiiiiiniieees | s . 04/01/2023 . |Paydonn .....euvvevieinnnnn Joevinninniieiiiins fovieneens 5,809 [..cccoeeene 5,809 |iiinnns 6,224 |............. (12 VA PO (1070 1 P R (1070 1 PO N [T (01 R R R RN 87 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiiniiniiiiiiiiinees | s . 05/01/2023 . |Paydonn .....eeunviviiinnnnn Jevvnninniieiiiins feeneens 2,699 [.ooeiiie 2,699 [......e.e. 2,892 [.oooiinnnnns 2,889 |oiiiiiiiiiiiinn s (LIS PO R [QECIC) N PO RN FZC10i R N R RN 44 . 02/20/2049 . [1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....cevvvnviiiiiniiniiiiiiiiinees | s . 05/01/2023 . |Paydonn .....euunveviiiinnnn Jevvniinnieiiiiins feneeeens 4,842 | 4,842 |............. 5,188 |evveennnnns LT -0 FO R (10D ) F R (20D F R LR O R RN 91 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvniiiiiinininiiiiiiiiinees | s . 06/01/2023 . |Paydonn ...ccevvnvivviinnnnn Joovvniininieiininns foneeeens 3,041 [ooeiiiine 3,041 | 3,258 [.oooviiinnnns T TN R AR (24K ) FO R (411 F R, [P0 R N R RN 69 |. 02/20/2049 . |1.A ........
Government National
..36179U-MM-1 [4.500% 02/20/49 .....covvvnniiiiiiiiiniiiiiiniieees | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 5,455 |.ceeeiin 5,455 [..oiiiiennns 5,845 [....ocovnnnns 5,838 |iiiiiiiiiiinn oeviiins (2T F I (2K U R, LT O N S AR 116 [. 02/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnvviiiiiiiiiiiiiiiniinees | s . 04/01/2023 . |Paydonn .....eeuverieinnnnn Jevvnninnniiiinins feineneens 1,226 [oooiiiinnnnns 1,226 | 1,318 | LR (T PO AN [R21cD 1) AR AR (K1) ) FR AR L S772{C R N R RN 15 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiininiiiiiiniinees | s . 04/01/2023 . |Paydonn .....eeuveviiinnnnn Joevvnnininiiiiiinns foneneens 2,200 [oeeiiienne 2,200 |ieiiinnnnns 2,363 [...occennnnnn 2,360 |oveeriiiiiiiinn v (R [CI0) ) PO R (R [CIOD ) PO N 2%V [V R R R RN 33 |[. 03/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiiiniiiiiiniinnes | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 1,050 |oeeeennnnns 1,060 |oeveeennnns 1128 | LI LT O A (/5] A RN (/) (AR RN < O S R 17 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....cevvvnviiiiiiiininiiiiiininees | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 1,883 | 1,883 |oveeeinnnns 2,023 [..coovinnnnns 2,020 |oeiiiiiiiiiiinn s (701 R R (70 1 (R N 1,883 [oeeeiiiiiiiiines oo o [ 35 |[. 03/20/2049 . [1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvnviiiiiiiiiniiiiiiniinees | s . 06/01/2023 . |Paydomn ....ovvenvviiiinnnns Joevnninieiiiiiinnes foeeneeeieinnns 853 |oiiiiiiiins 853 | 916 |.oevviininns o1 LT R A ({579 P AR ({579 PR AN IS R Y R R, 17 |. 03/20/2049 . |1.A ........
Government National
..36179U-PB-2 [4.500% 03/20/49 .....covvvniiiiiiniiiiiiiiiiiinnes | s . 06/01/2023 . |Paydonn ....cevunvvviiinnnnn foevvnnnniiiiiiinns foneneens 1,630 [ooeiiiiinnnns 1,530 |oeveeenns 1,644 | L7720 PO (G D) PO R (SR} PO TN <3V R O R E N 35 |[. 03/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvniiiiiiniiniiiiiiniinees | s . 04/01/2023 . |Paydonn ....ceevnvirieinnnnn Joevvnnininiiiiiins foneneens 1,769 |oveevennnnnns 1,769 |oeeeennns 1,901 | 1,898 |oeeiiiiiiiiies o [T F R () U R, L R AR R 22 |. 04/20/2049 . [1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnvviiiiiiiiniiiiiniiinnes | s . 04/01/2023 . |Paydonn .....eeuvvevieinnnnn Jevvnniiniiiiiiins foneneens 3,174 oo 3474 | 3,410 |ovveeennnnnns RV R RN (23 D) FO R (511 F R [T VL. U KRR R RN 48 |. 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvniiiiiiniiniiiiiiniinees | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 1,308 |oeveeeinnnns 1,308 |oeveeennnns 1,406 |oevnnnnnnnne L1 R A [(5:5) 1) PR AR [(SE5) ) P AR IR 2 O AR R 21 | 04/20/2049 . |1.A ........
Government National
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiinininiiiiiiiiinees | s . 05/01/2023 . | Paydown ... .2,347 .. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-06-2 [4.500% 04/20/49 .....cevvvnviiiiiniiniiiiiiniinees | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 1,839 [oiiiiinnnns 1,830 | 1,976 |oeeeenne {74 T PO [QECTYT F [QECZYT F R LRI RN E ) R E N 37 | 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5877
..36179U-06-2 [4.500% 04/20/49 .....covvvnviiiiiniiniiiiiiniinnes | s . 06/01/2023 . | Paydown ... 03,299 |.. . 04/20/2049 . |1.A ........
Government Nationa
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiieeeees | s . 04/01/2023 . |Paydonn .....evunveriiinnnnn Jovenniiniiiiiiinns foieneens 7,488 |..ooooinnnnns 7,488 |oeeinns 8,130 |evvinnnnnns 8,108 [oveeiiiviinins foneeeeens (<70 PO R [0 PR RN .1 T R FORNRUURR RN RN 105 |. 04/20/2049 . |1.A ........
Government National
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiineeees | s . 04/01/2023 . | Paydown ... .. 13,430 |.. . 04/20/2049 . |1.A ........
Government National g
..36179U-07-0 [5.000% 04/20/49 ...oevvviiiiiinniiiiiiiiiiiniiiies | nnnens . 05/01/2023 . |Paydown ....ceeeiviiiiinnins fovenninniniiiiiinns Joveinninnnns 3,786 [...ooceennnns 3,786 |.ieeennns 411 s 4,09 [ o (313) |oevvevniiiiiine Jovvennnnnns (313) |oevvvvenininine foovevnnnnnnns 3,786 |ouveeiiiiiiinns ovveneniiiiinins Jovviiniiiiiiiins Joveiiiiiiiinnnnns 69 |. 04/20/2049 . |1.A ........
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Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiineeees | s . 05/01/2023 . |Paydonn .....eeuviriiiinnnn Jovinnininiiiiiins o 6,790 [ooiiiinnnnns 6,790 |eeviinnnns 7,373 | % T U RN (51570 ) F E (G570 U R (T4 0 I O O R AR 142 |. 04/20/2049 . |1.A ........
Government National Mortgage A G2 MA5878
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiieeeees | s . 06/01/2023 . | Paydown ... ... 3,124 ... 3,383 [.... .3,124 .. . 04/20/2049 . |1.A ........
Government National g
..36179U-07-0 [5.000% 04/20/49 ....ovvvvviiiiiiiiiiiiiiiiiieeeees | s . 06/01/2023 . |Paydonn ....cevvnviviiinnnnn Jevvnninnieiiiiinns feneneens 5,603 [..cccoeeene 5,603 |iiiiiiiins 6,084 |..ouunnnnnn. 6,067 [ooeeiiiiiiiins o (IS F R [ R R LS 1V R R R R, 140 |. 04/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiinininiiiiiiiinnes | s . 04/01/2023 . |Paydonn .....uuevviriiinnnns Joevnninnieiiiiines foeenieeiiiinns 970 fooeeriiiiininnns [S7(V I R 1,043 | L R AN (A D) AT RN (WA D R L () O O AR 12 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnviiiiiininiiiiiiiiniinees | s . 04/01/2023 . |Paydonn .....eeuveviiinnnnn Joevinninniiiiiiins foneneens 174 | 1,740 | 1,870 [ooeeeeennnnns IR R RN (V20 ) R R (V20 ) R N TTH | o [ [ 26 | 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiiiniiiiiiiiiiinees | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 1,428 [ooooiiinnnnns 1,423 [oooiiiinnnns 1,629 [ 1,527 |oeeeiiiiiiies o ([0 PO R [0 PO N L7 T R ) R RN 23 |. 05/20/2049 . [1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnviiiiiinniniiiiiiniinees | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 2,553 | 2,583 [oiiiiiiinnns 2,743 |.oooiinnnnnns AV I R RN [ E-LC) ) PO R [ E-LC) N PO N PR3 20 R (R R 48 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....covvvnvviiiiiiiniiiiiiiniiinees | s . 06/01/2023 . |Paydonn ...ccevvnvvviiinnnnn Jovvnninnniiiininns foneneens 2,011 [ 2,011 s 2,160 |ooeerennnnnns /7 LSV FO F (L) PO R [RELC) ) PO N 201 O O N AR 41 |. 05/20/2049 . |1.A ........
Government National
..36179U-SV-5 [4.500% 05/20/49 .....cevvvnviiiiiiiiiiiiiiiiniinees | s . 06/01/2023 . |Paydonn ....cevunviviiinnnnn Jovvnninniiiiiiinns foneneens 3,607 [ooiiiiinnnnns 3,607 |ieeunnnnnns 3,875 |oveeienns FCR: C1c I O R (25X TS F R (X)) O R, B 07 O O N AR 81 |. 05/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvnvviiiiiniiiiiiiiiiiiieeeees | s . 04/01/2023 . |Paydomn .....uuenviiriinnnns Joevnnininiiiiiinnes foeeneeeieiinns V£ P F£-7 2 R {071 PO -0 7 PR R (51571 PR A (51571 PP AR 792 [ooviiiiiiiines oo [ e 10 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinieeees | s . 04/01/2023 . |Paydonn .....evevviieinnnnn Jevvnninniiiiiiins foneneens 1,349 [oooiiinnnins 1,349 [.oooinenens 1,450 |oeeeiiinnne L T P AN (521 PR AR (511 A AR, LR O R E N 20 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiinineeen | s . 05/01/2023 . |Paydomn .....uueviiiiinnnns Joevnnininiiiiines fereeeeieiinns 565 |oieeeiiiiiiiinns 565 |ooiiiiiiiinns <07 P [C10 [ PR R (3 PR AR (3 D) PO AR L1 R O RN 9 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiiiiiiiiiiiiinieeees | s . 05/01/2023 . |Paydonn .....euunveviiiinnnn Jevvniinnieiiiiins feneeeens 1,013 s 1,018 |oeeeenns 1,089 |oeeeiiiens {7 O RN (WL P (WL P A L0220 R R R 19 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ....ovvvnviiiriiiiiiiiiiiiiiieieees | s . 06/01/2023 . |Paydomn ....ovvenvviiiinnnns Joevnninieiiiiiinnes foeeneeeieinnns oL O O 3B [ 409 |.ooiiiiiins 101 R A (2.7 P A (271 P FRRN B R 8 |. 06/20/2049 . |1.A ........
Government National
..36179U-UL-4 [4.500% 06/20/49 ...oovvvnviiiiiniiiiiiiiiiiineeees | s . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns 683 [oeiiiiiiiiinnns [C151 T £ 3 R £ T U K [£SI0 ) PR AR [RSI0 1) PP AR L1 O N AR 15 |. 06/20/2049 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvnviiiiiiiiiiiiiiiiinneeees | s . 04/01/2023 . |Paydomn .....eeevviriiinnnns Jovvniinniiiiiiiinees foeeieeeens 11,891 |[....ooeeeees 11,891 [oeeeee 12,285 |ooeeennnnnns 12,249 [oooovviiiienns fooriiinnins (551 R R (51 U R LRI R AR RN AR 119 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvniiiiiiniiiiiiiiiiineeeees | s . 05/01/2023 . |Paydonn .....ouevviiiinnnns Jovvniinniiiiiiiinees foeeneeeens 15,653 [o..eienee 15,653 |ooeeeennnnns 16,171 [ (T V< T P FR (74 D) PO R (74D PO SIS O R R RN 196 |. 09/20/2034 . |1.A ........
Government National
..36179U-YY-2 [3.000% 09/20/34 ....ovvvnviiiiiiiiiiiiiiiiinneeees | s . 06/01/2023 . |Paydomn .....euvvvririnnnns Jovvniiniieiiiiiinens foeiieeeens 25,348 |oeeeennnnnn 25,348 [.oeeene 26,188 |oeevunnnnnns 26,110 |oeeeeiiiiiinnes o (/72 ) PO (/72 1 PO 25,388 [oooiiiiiiinnnn oo e e 380 |. 09/20/2034 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......ccvvvvnviiiiinnniiiiiinnins | s . 04/01/2023 . |Paydonn .....eeuveviiinnnnn Jovvnninniiiiininns feneneens 1,566 |oeeeennnnnns 1,666 |oeeveennnnnns 1,524 |..ooovennnnns 1,602 | i L R RO, 23 PO F L O S R 31 | 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvnviviiinnniiiiiiinnins | s . 05/01/2023 . |Paydonn .....uuevieiiinnnns Joevnniininiiiiiinnes foeeeeeeieiians 883 [eiiiiiiiiinnns 883 | 859 |iiiiiiiinns L-7( I PO RN L O AN L 3 R RN 11 O O A 22 |. 11/20/2028 . |1.A ........
Government National
..36202C-6G-3 [6.000% 11/20/28 .......covvvvviiiiinnniiiiiininns | s . 06/01/2023 . | Paydown ... . 11/20/2028 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..evviiiiiiiiiiiiiiiiiiicecciii | s . 04/01/2023 . |Paydonn ....ceevnvirieinnnnn Joevvnnininiiiiiins foneneens 1,648 |ooeeeennnnnns 1,648 |ooeeeennnnns 1,802 | LIV AL 2 R RN [QECI0) 1 PO R [QECIO) ) PO N I T O Y R 22 |. 10/15/2041 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiecccciii | s . 05/01/2023 . | Paydown ... .1,801 . 10/15/2041 . |1.A ........
Government National
..36209R-YC-1 [4.000% 10/15/41 ..eeviiiiiiiiiiiiiiiiiiecccciii | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 2,213 oo 2,213 [oiiiiiinnns P75 I 2,387 |oeeeiiiiiiiiinn oevninns [R£) ) R R [R£:) 1 (A N P24 U KR E R RN 44 . 10/15/2041 . [1.A ........
Government National
..3620A9-3Z-2 [5.000% 01/15/40 ..evvvvvviiiniiiiiiiiiiiiniecciine | s . 04/01/2023 . | Paydown ... .5,978 |.. . 01/15/2040 . |1.A ........
Government National g
..3620A9-32-2 [5.000% 01/15/40 ...ovvvivivvnnniiiiiiiiiiiniiiiiiinn | nnnens . 05/01/2023 . |Paydomn ....ceeiviiiiinnins foovenninniniiiiiinns Joviinninnnns 4,466 |............. 4,466 |....ooo..n. 4,975 [..oiiiinnnnns 4,887 |ivevviiiiiiinn Jovvinnnnnns (G401 O FTTTTTo (40 P R 4,466 |...ooviiiiiiins foviiiiinns i o, 93 [. 01/15/2040 . [1.A ........
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Government National Mortgage A GN 723616
..3620A9-3Z-2 [5.000% 01/15/40 ...evvvvviviniiiiiiiiiiinieiciine | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 2,343 | 2,343 [ooiiiinnns 2,610 |oeeeennnnnns AT R RN (224 D F (224) 1 F E P72 0 R (R RN 59 |[. 01/15/2040 . |1.A ........
Government National Mortgage A GN 726323
..3620AC-4G-6 [5.000% 09/15/39 ....eevvviiiiiriniiiiiiiiiiiiieeees | s . 04/01/2023 . | Paydown ... .. 997 1,094 .. ...997 |.. . 09/15/2039 . |1.A ........
Government National g
..3620AC-4G-6 [5.000% 09/15/39 ....cvvvvriiiiriniiiiiiiiiiiiieeeees | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 5,145 [ 5,145 [...oooeieies 5,782 [oeviiiinnnnns 5,646 |oeevviiiiiiinn oeriiinnns (5101 D) PO (5102 D) PO N LS L O O O R 107 . 09/15/2039 . [1.A ........
Government National
..3620AC-4G-6 [5.000% 09/15/39 ....cvvvvviiiiriniiiiiiiiiiiiineeees | s . 06/01/2023 . |Paydonn ....cevunviviiinnnnn Jevvnninniieiiiinns fenneneens 1,004 |ooeeeennnnns 1,004 |oeeeeenns 1118 [ % (0 O N (52 PR AR (98) |evvvnneieiinnn Jovvnnieeens I O S R 25 [. 09/15/2039 . [1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 04/01/2023 . |Paydonn .....eeuveviiinnnnn Joevinninniiiiiiins foneneens 5,338 [eeiiiiins 5,38 [...ocoennnns 5,856 |ievuunnnnnns T C T PO R (1SS F R (IS U R, LR R KU R RN 80 |. 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 05/01/2023 . |Paydonn .....oeuviviiiinnnn Jevvnninniieiiiins foneneens 4,287 | 4,287 .o 4,659 |......oennnnn -2 VN FO R (RS A R (K52 A R, LY A O O R AN 80 |. 12/15/2040 . |1.A ........
Government National
..3620AR-UQ-2 [4.500% 12/15/40 ..covvvvniiiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 4,991 [ 4,991 [..nens 5,476 |eeevennnnnnn LS i R RN (7)) F R (7)) F R 4,991 | i e e 112 | 12/15/2040 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvviiiiiniiiiiiiiiiiieeeees | s . 04/01/2023 . |Paydonn ...covvunvviiiiinnnn fevenniiniieiiiiins fed £ I 96 | [ L O O O R RN L O O RN 2 |. 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvviiiiiniiiiiiiiiiiiieeees | s . 05/01/2023 . |Paydomn .....uvuviriiinnnns Joevnniininiiiiinnes foeeeeeeeinnns 100 [ooiviieeiinns 100 [oeeiiiiiinnnnns o1 e R O S RN (0 O N 3 | 02/15/2029 . |1.A ........
Government National
..36210A-5T-0 [6.500% 02/15/29 .....evvvrviiiiiniiiiiiiiiiiiiieees | s . 06/01/2023 . |Paydomn ....ovvenvviiiinnnns Joevnninieiiiiiinnes foeeneeeieinnns 100 [oooevieeinnns 100 [oeeiiiiinnnnns 100 [ooeeeiiiiiinnnns L O (S R S R (0 O N 3 | 02/15/2029 . |1.A ........
Government National
L. 36210E-FB-0 [4.000% 11/15/41 ..eeiiiiiiiiiiiiiiiiiiniecciii | s . 04/01/2023 . |Paydonn .....euuvvviiinnnnn Joevvnninniiiiiiins foiieneens 2,780 fooiiiiinnnnns 2,780 |iieiinnnnns 3,041 | 2,99 [ [ (AL FO R (ALY F R /£ VI O N R AR 37 | 11/15/2041 . |1.A ........
Government National
L.36210E-FB-0 [4.000% 11/15/41 ..eeviiiiiiiiiiiiiiiiiececciii | s . 05/01/2023 . |Paydonn .....eeunviviiinnnnn Jevvnninniieiiiins feeneens 2,998 [ooeiiiinne 2,998 [..oooieennns 3,279 [oeeiiiinnnnns 3,229 [ooeiiiiiiiiiiens o (23 D) FO R (511 F R, 2L AU KR F R RN 50 | 11/15/2041 . |1.A ........
Government National
.. 36210E-FB-0 [4.000% 11/15/41 ..oeviiiiiiiiiiiiiiiineecciii | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 2,752 oo 2,752 |oeeiiiiinnnns 3,010 |veerennnnnns AR R RN (2473 F R (413 F R P27 U KR R RN 55 [. 11/15/2041 . [1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvivrniiiiiiiiiiiieeiiiiiinn | s . 04/01/2023 . |Paydomn ...ccvvunviriiiinnnn Jevinininiiiiiinns foreeieeeiiiienn 88 [iiiiiiiiinns 88 | 89 | O PO R RN O O N N 2 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvvvrnnniiiiiiiiiiieieiiiiie | s . 05/01/2023 . |Paydomn ...ccvvunviriiiinnnn fevvnniniieiiiiins Jeannd 85 |oieiiiiiiiinnns 85 | 86 |iivniiiiiiinns O PO R RN L R RN 3 |. 04/15/2030 . |1.A ........
Government National
..36210X-RM-1 [8.000% 04/15/30 ...evvvvvivrniniiiiiiiiiiiiieiiiiien | s . 06/01/2023 . |Paydomn ...ccvvenveviiiinnnn foevvninineiiiiiinns foveinieeiiinnns 86 [oiiiiiiiiinns 86 |iiiiiiiiiiiins -7 O L O O R RN O N N 3 |. 04/15/2030 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvveiiiiiiiiiiiiiiiiiiiiiieiiinn | s . 04/01/2023 . |Paydoun .....eeevvvviiinnnns Joevvnninnneniinninns foveenennn 1,404 L0 1,404 [0 1,636 | 1516 [ [ (T12) s e (T12) s e . R N 19 | 12/15/2041 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiiiieiiinn | s . 05/01/2023 . |Paydoun ....ceeunveviinnnnns Joevenninineiiiniinns foveeneeennn 1,827 [ 1,327 [ 1,452 | 1833 [ [ (108) [ e (108) [ e LR PR FORR R RN 22 |. 12/15/2041 . |1.A ........
Government National
.. 36213E-ZT-6 [4.000% 12/15/41 ..ovvvviiiiiiiiiiiiiiiiiiiiiieeiinn | s . 06/01/2023 . |Paydoun ...ccvvvnvvvrinnnnns Jovvnnnnnniinnninns foeennenn 13,654 [ 13,654 [ 14,825 | 14636 [ [ (1,082) [ e (1,082) [ e LS 78157 ) ) ) RN 271 |. 12/15/2041 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...cvvvvvriniiiiiiiiinieiiiinies | s . 04/01/2023 . |Paydoun ...covunnvvviinnnnns Joevvnninnneniiinnns feveenennnn 11720 [ 1172 1183 175 [ [t () [ e () e e L 47 O O R 27 | 07/15/2027 . |1.A ........
Government National
.. 36226A-U2-4 [7.000% 07/15/27 ...vvvviviniiiiiiiiiiinieiiiniies | s . 05/01/2023 . | Paydown ... 01,002 .. . 07/15/2027 . |1.A ........
Government National g
.. 36226A-U2-4 [7.000% 07/15/27 ...cvvvvvriniiiiiiiiinieiiiinies | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 1,164 |oeeeennnnnns 1,164 |oooeeeennnnns 175 | L (T O R, (<) 1 PO RN (<) 1 PO A LI 7 O S R 41 1. 07/15/2027 . |1.A ........
MGIC Investment
..91282C-CU-3 [U.S. Treasury Note 0.125% 08/31/23 ......... |.eeeens . 05/01/2023 . | Corporation . I 3,958,610 |........ 4,024,000 |........ 4,012,853 |........4,020,155 |.... - [ . I 4,022,069 |.. coo ... (63,459) |....... (63,459) 3,362 |. 08/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 5,324,381 5,389,771 5,486,572 5,482,938 (95,008) (95,008) 5,387,840 (63,459) (63,459) 23,863 [ XXX
Massachusetts State Ser A Ref Ser A Ref Piper, Jaffray & Hopwood
.. 57582R-HK-5 [5.000% 07/01/31 ..eiieeiiiieeeeeeeeee e | s L 05/31/2028 . | eeveniiiiiiiiiiinieiiininees e e 3,168,000 |........ 3,000,000 |........ 3,655,290 |........ 3,242,442 |eoreeeiiiiiis e (27,983) |.eevveneeeeeenn Jeeennnn (27,983) |+eevveneeeeeenn Joeeennnn 3,214,459 |oeeeieiieiiins [eennns (46,459) |....... (46,459) |........... 137,917 |. 07/01/2031 . [1.B FE ....
Massachusetts State Ser A Ref Ser A Ref
.. 57582R-HL-3 [5.000% 07/01/32 ..eeeeeeeeeeieeeeeeeeeeeeeeenns | s . 05/17/2023 . |RBC Capital Markets .... |oeceeriiiieeemnins Jounnns 3,202,080 |........ 3,000,000 |........ 3,634,140 |........ 3,285,133 [ooeiiieeiiiies s (24,614) |.eevveeeeeeen eeennnn (24,614) |.eeeeeeeeeeenn oeeennnn 3,210,519 [ooeeeeiiiiiieee oo (8,439) |......... (8,439) |evvennnens 132,500 |. 07/01/2032 . |1.B FE ....
Massachusetts State Ser A Ref Ser F 5.000% Citigroup Global Markets
.. 57582R-QJ-8 [11/01/38 ...iieieeiiiiiieieiiiiseeeeeenieneeeeennes | ennees . 05/12/2028 . ] INC. .ueiiiiiiiininiieiiinns foerenneneeeennnes Jennes 10,753,700 |...... 10,000,000 |....... 12,016,000 |....... 11,039,903 |ovvvviiiiiinnnn oeennns (75,347) |+ evvvmmneeeenne oeennns (75,347) | evvvmmaeneenne eeennnn 10,964,556 |oeveeiieeeennn oeees (210,856) |...... (210,856) |...ennnnees 270,833 |. 11/01/2038 . |1.B FE ....
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..605581-JR-9 [Mississippi St Ref-Ser A 5.000% 10/01/33 . |....... . 06/02/2023 . |US Bank NA .oeeeeveeennnn Joemnnieeeeeenieees s 5,997,255 |........ 5,500,000 |........ 6,615,675 |........ 6,054,615 |..ccovvvnieeeen foeeees (47,001) [ceeeeeeeeniaes s (47,091) [oeeeeeeeeeennnas s 6,007,524 |eeereiieeeennn |eeeeeee (10,269) |....... (10,269) |-vvvnenneee 187,153 |. 10/01/2033 . [1.C FE ....
New Jersey St COVID 19 Emergency Bonds
..646039-YK-7 [5.000% 06/01/26 .....ccevvvmmeeeeemnnnaneeeeennnaes | s . 05/10/2023 . |RBC Capital Markets .... |oeeoereeeemminnns foennns 5,174,659 |........ 4,850,000 |........ 5,745,941 |........ 5,412,968 |...ccevvnieeeen foreeen (57,977) [eeeeeeeeennnaes s (57,977) |oveeeeeeeennnae s 5,354,990 |..eoiiieeeninins feennns (180,331) . 06/01/2026 . |1.F FE ....
..68607L-XP-7 [Oregon St Taxable-Pension  5.762% 06/01/23 |....... . 06/01/2023 . [Maturity ...oooovvviinnnnns Jovviniininiiiiiinns Jovnnnnns 498,921 |........... 498,921 |[........... 588,756 |..........t 505,383 [....ocvvviiinins forninis (6,462) |..evvvnniiiiinn Jovennnnn (6,462) |.eevvvniiiiinnn ovevnnnnnns 498,921 [oooiiiiiiiiiinns foveiiiiiiiinnnns . 06/01/2023 . |1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 28,794,615 26,848,921 32,255,802 29,490,444 (239,474) (239,474) 29,250,969 (456,354) XXX XXX
Anaheim CA City Sch Dist TXBL REF SER B MGIC Investment
..03254C-GG-9 [3.825% 08/01/23 .evvveeeeeeeeeieeeeeeeieeeeeee | s . 05/01/2023 . | Corporation ..997,240 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |.... IR FOURPRR FOPRRRRUPRPRRR R 1,000,000 |.. .. (2,760) |.... . 08/01/2023 . |1.D FE ....
..038663-GU-8 |Arapahoe Cnty CO Sch Dist  5.000% 12/01/36 . |- 06/21/2023 . |BC Ziegler & Co . . 2,720,661 .. 2,585,000 ..2,979,574 |. 2,762,195 |. .. (20,365) |. .2,741,830 . 12/01/2036 . |1.C FE ....
..038663-GV-6 | Arapahoe Cnty CO Sch Dist  5.000% 12/01/37 voeen |- 05/10/2023 . |BC Ziegler & Co ......... . 2,126,860 ..2,000,000 ..2,298,200 |. 2,134,064 |. .. (11,644) . N 12,122,420 . 12/01/2037 . |1.C FE ....
..038663-Gli-4 |Arapahoe Cnty CO Sch Dist  5.000% 12/01/38 |....... . 06/21/2023 . |Lloyds Securities Inc . |.c..oovririivnnnns Jounnnn 1,793,101 |........ 1,715,000 |........ 1,961,634 |........1,826,066 [.......ccevvnees feunnnns (12,743) | L (12,783) [ e 1,813,323 |.. . 12/01/2038 . |1.C FE ....
Butler Cnty KS Ref & Sch Bldg  5.000% Piper, Jaffray & Hopwood
L 12343E-CU-2 [09/01/33 ovvveiiiiiiiiiieeccciieeeceiieeeen | s . 05/10/2023 . | .eeeieiiiiieeeeeiiiieeeees i e 2,540,028 |........ 2,300,000 |........ 2,740,634 |........ 2,517,659 |.oovvvvinineenn [ (15,756) [cvveneieiinnnnns fonnnns (15,756) [cvvvneeviinnnns fornnnnns 2,501,903 [...ccovvviienns forrinnns 38,125 |......... 38,125 [....ooveenns 80,181 |. 09/01/2033 . |1.D FE ....
Chicago Il Met Wtr Reclamation Ref-Ser A
.. 167560-TA-9 [5.000% 12/01/31 ..eeiiiiiiiiiiiiiiiiiiiieeecciiien | s . 06/23/2023 . | Jeffries & Co ..ovvvvvvnn |ovvvvnnniiniiinnnns Jovnenn 7,405,790 |........ 7,000,000 |........ 8,622,600 |........7,659,530 [.cccovviirinans fonnnns (78,464) |. L (78,464) |eeeeieieiiiins e 7,681,066 [.oovvvvvivnnnns founnns (175,276) |...... (175,276) . 12/01/2031 . |1.B FE ....
Columbus Ohio City Scl MGIC Investment
..199507-2V-5 [Constr ~ 5.000% 12/01/23 ......cccvvvvenviviiinnnn | onnnns . 05/01/2023 . | Corporation ......cevvveee Jovvvnnnneniinnnnnns foeenes 4,499,622 |........ 4,500,000 |........ 5,118,840 |........ 4,571,464 |...coovvneevenns foeeeens (25,528) |.evvvvnneiiinnn ovennnn (25,528) |.eeeeeeeeeiniees e 4,545,936 |..eoiiiiiiinins eunnnns (46,314) |....... (46,314) |...covvvnnns 93,750 |. 12/01/2023 . |1.C FE ....
Denver Colorado City&Cty Schol Dist No 1 Morgan Stanley & Co
.. 249174-VM-2 [5.000% 12/01/33 ..evvvvniiiiiiiiininiiiiiiieieeeinn | s . 06/23/2023 . | Inc. . .. 530,155 .... 500,000 589,855 |...........538,766 |.... ... (4,578) | . (4,578) |... .534,188 |.. .(4,033) [.........(4,033) . 12/01/2033 . |1.B FE ....
Denver Colorado City&Cty
.. 249174-VM-2 [5.000% 12/01/33 ..evvveiiiiiiiiininiiiniinieeiinn | s . 06/23/2023 . |RBC Capital Markets ... |occooorriiiiinnnns founen 14,314,185 |....... 13,500,000 [....... 15,926,085 |....... 14,546,679 |...ccvvvvvennnn |oeees (123,602) |vvvveneieiinnnn Jovnnnn (123,602) |-ooeeeeeeeeeeees |eeeees 14,423,077 |oveveeeeeiiinn e (108,892) |...... (108,892) . 12/01/2033 . |1.B FE ....
Kane Cnty IL Sch Dist 304 Geneva IL Ref Raymond James &
..484026-NB-1 [5.000% 01/01/29 ....ovviiiiniiiiiiiiiiiiieecciinen | s . 05/16/2023 . | Associates ......cooeeeeeen |oevvvnniniiiiiinnns Jovneen 2,266,270 |........ 2,125,000 |........ 2,561,050 |........2,326,914 |...coooovriiinnn ovnnnnn (18,287) |. L (18,287) | i 2,308,627 |.. . (42,357) |....... (42,357) . 01/01/2029 . |1.B FE ....
Kane Cnty IL Sch Dis Raymond James
..484026-NC-9 [5.000% 01/01/30 ...vvvvvvvnnniiiiiiiiinieiiinnnns | s . 05/16/2023 . | Associates .....coeeeeevnnn fovvnnniiniiiiiinnns foeenes 1,491,350 |........ 1,400,000 |........ 1,674,568 |........ 1,627,453 [.ooovviviieeens oo (11,523) |oevvveneeeiiinn ovennnn (11,523) |oeeeeeeeeeeeeees e 1,616,930 |oovvviiiiiienn oeeene (24,580) |....... (24,580) |....cevvnnns 61,639 |. 01/01/2030 . |1.B FE ....
Las Vegas Vly Nv Wtr Dist Ref Wtr Impt Ser A Janney Montgomery Scott
..517845-AT-0 [5.000% 06/01/34 ....ovvvviiiiiiiiiiiiiiiiiecciiie | s . 06/25/2023 . |LLC .eevviiiiiiiniieiiiinnn oo e 2,087,700 |........ 2,000,000 |........ 2,363,140 |........ 2,134,273 ooeiiiiiiiiiees s (15,388) [cvvenevvvrnnnnes founnnns (15,388) |ovvvvvverinnnnns fervnnnns 2,118,885 |..evveiiiiiiinn |oeeeee (31,185) |....... (31,185) [cuvnnrnnnnee 49,722 |. 06/01/2034 . [1.C FE ....
Las Vegas Vly Nv Wtr Dist Ref Wtr Impt Ser A
..517845-AU-7 [5.000% 06/01/35 ...ovvviiiiiniiiiiiiiiiiinieciiinen | s . 05/16/2023 . |Mesirow & Co. ..ooovvvnnns Jovvvnnniiniiinnnnes fovenns 1,685,965 |........ 1,500,000 |........ 1,765,140 |........ 1,598,191 | |ovenenn (10,338) [cvvenrrevernnns fonnnns (10,338) |oevvvvvvriiienns fevnnnnns 1,587,852 |oeveeneiiiiiinnn Jovnnnnns (1,887) |.uevnee (1,887) [ceuneenne 34,792 |. 06/01/2035 . [1.C FE ....
Las Vegas Vly Nv Wtr Dist Ref Wtr Impt Ser A Morgan Stanley & Co
..517845-AV-5 [5.000% 06/01/36 ......ccvvvvnnviriiinnniniiiiinnnns | nnens . 06/30/2023 . | INC. weoiiiiiiiiiieneniiinns e [ 1,764,359 |........ 1,695,000 |........ 1,989,744 |........ 1,804,256 |ooevveeiviiiinnn Jovennnn [QVHCTK) i R R [QPATK) 1 PO R 1,791,583 |oeeiiiiiiiiies Jovnnnns (27,224) |....... (27,228) |.oovvvnnnnns 42,375 |. 06/01/2036 . [1.C FE ....
Oregon Edu Dists Pensn Obligs Taxable Series
..68587F-AT-1 [A  0.312% 06/30/23 ....evvvviiriniiiiiiiiiiinees | s . 06/30/2023 . |Maturity .....covviviiiies Jovnninniiiiiinees foeeneens 40,000 |............ 40,000 |oeeeennnnnns 40,000 |oeevennnnnns L0000 O O N ) AR L1V [0V N NN A 62 |. 06/30/2023 . |1.C FE ....
Oregon State Local Govts Ltd Tax-Pension Redemption 100.0000
..68608D-CF-9 [Oblig-Ser B 6.850% 06/01/28 . . 06/01/2023 . | .. . 1,500,000 .. 1,500,000 ..1,728,750 |. 1,620,553 |. . (120,553) | . (120,553) . .1,500,000 . 06/01/2028 . |1.C FE ....
..720424-2D-5 |Pierce Cnty Wash Sch Dist  5.000% 12/01/33 . 06/20/2023 . |Wells Fargo ......ccceeees feeemmmnneeeennnns Jounenn 5,760,040 |........ 5,500,000 |........ 6,429,335 |........5,798,698 |......ccceeveer [oreeenn (46,571) |. o (46,571) [oeeeeiiiieees e 5,752,127 |.. . 12/01/2033 . |1.B FE ....
Reading Pennsylvania Sch Dist Ref  5.000%
..755638-2G-1 |03/01/37 ... oo |eeeenn. |- 05/09/2023 . | Mesirow & Co. . 1,222,151 [........ 1,150,000 |........ 1,306,343 |........ 1,224,524 |.... coo foeeeenn..(5,982) | coee |eeennnn(5,982) ... co Lo 1,218,542 |.. coe foereeen...3,609 |..........3,609 .39,931 |. 03/01/2037 . [1.E FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 54,645,477 52,010,000 61,095,492 55,631,285 (533,995) (533,995) 55,097,289 (451,812) (451,812) 1,495,811 XXX XXX
Austin Tex Elec Util Ref-Ser A 5.000%
.. 052414-PK-9 [ 11/15/28 ..evvviiiiiiiiiiiiiiiiiiinccinineeeeien | s . 05/10/2023 . |Fifth Third Securities |o......ccocevvienns foonnns 1,567,995 |........ 1,500,000 |........ 1,742,580 |........ 1,574,707 [ooevrvviiiniiees o [V T0T) M TN [CHVCTAT) A RN 1,565,670 |oueenveviiinnnns fovnnnnnns 2,325 |oeeiinnnn 2,325 [ooeieinne 36,875 |. 11/15/2028 . |1.D FE ....
Broward Cnty FI Sch Brd Cops COPs-Ser A
..115065-ZA-5 5.000% 07/01/30 ...ovvvvvnnnniiiiiiiiniiiiinnies | s . 06/12/2023 . |J.P. Morgan .....ceeevvvnns |oovvnnnnnnniiinnnns Jovnenn 8,454,000 |........ 8,000,000 |........ 9,509,920 |........ 8,568,854 |......cvveieinn forreen (58,089) [cvvenrevvvnnnnns founnnns (58,069) |vvvvvvrrrrnnnns fernnnnns 8,510,785 |eevveeiiiiiinn foeeens (56,785) |....... (56,785) . 07/01/2030 . |1.E FE ....
Chicago Il Transit Auth Capita Ref-5337 State
..167723-GX-7 |of Good Repair  5.000% 06/01/25 .........cccee | eunnnns . 05/31/2023 . | StoneX Financial Inc ... |oecevviiiiiiinnnnns Jovnnnn 1,109,640 |........ 1,085,000 |........ 1,274,235 |........ 1,147,620 |.ocovveiiiiinnn vnnnnn (10,550) |. .. (10,550) |veveieiiiiiiens [ 1,137,070 |.. . (27,430) |....... (27,430) . 06/01/2025 . |2.B FE ....
Chicago Il Transit Auth Capita Ref- State
..167723-GY-5 |of Good Repair ~ 5.000% 06/01/26 .............. |.eeeens . 05/11/2023 . |UBS Securities, Inc. ... |oeceeririiirinnnnns Jovnnnn 1,756,005 |........ 1,670,000 |........ 1,971,602 |........ 1,796,854 [..oovvvvnninens foeeeens [t 1 PO (12,988) |ovvvvvvvviiienns fernnnnns 1,782,567 |oveeevieiiinns Jovnnnns (26,562) |....... (26,562) |......0vnnnn 38,039 |. 06/01/2026 . |2.B FE ....
Colorado St Dept of Trans Cert of
..19645T-AL-1 |Participation 5.000% 06/15/29 .. R IR . 05/17/2023 . | StoneX Financial Inc ... |oeceeviiiiiiinnnnns Jounnnn 1,108,034 |........ 1,050,000 |........ 1,210,629 |........1,114,134 |.... ... (6,714) . (6, 714) s e 1,107,420 |.. . 06/15/2029 . |1.D FE ....
Commonweal th Fing Auth PA Rev Taxable-Ser C Redempt ion 100.0000
..20281P-BE-1 [5.197% 06/01/26 ....ovvvvvvnnniiiiiiiiiiniiiiiiiinn | nnnens . 06/01/2023 . | .eeeniiiiiiiiiiieeeiiiiiieeees | e 570,000 |.......... 570,000 |........... 636,063 |........... 585,918 [....viiiiinne fooneis (15,918) |ovveviiiiiinnnns Jonnnns (15,918) |vvvnivviinnnns fooeeennns 570,000 Jueeririiiinnnns Joveenniiiiiiiins fovoniniiiiiiinns foveiiiiinn 14,811 |. 06/01/2026 . [1.E FE ....
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Commonweal th Fing Auth PA Rev BABs  5.653% Redemption 100.0000
..20281P-CS-9 |06/01/24 ..oovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieieeeees [ . 06/01/2023 . | evvvevinnininiiinniiiinninnns e e 405,000 [veeerenns 405,000 |........... 486,506 |........... 44201 [ s (9,201) |oeveveiiiiiiiies v (9,201) |oeveeiiiiiiiiens e 1 O P 11,447 |. 06/01/2024 . [1.E FE ....
Connecticut St Spl Tax Oblig Ser A 5.000% Piper, Jaffray & Hopwood
.. 207758-UE-1 | 08/01/32 evvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeees [ . 05/24/2023 . | evveiiiiiniiiiiiniiiiniininns e | 3,362,125 |........ 3,250,000 |........ 3,773,348 |........ 3,403,758 [ouvvvvviiininnnn foeeenn (22,989) |.oeeeeeeeeeeeees |eeees (22,989) |.oeeeeeeeeeeeees e 3,380,769 [coeeeiiiiiiines s (18,644) |....... (18,644) |........... 133,160 |. 08/01/2032 . 1.D FE ....
Cook Cnty IL High Sch Dist 212 Ser C  5.000% Raymond James &
L215616-DZ-5 | 12/01/31 wevvviiiiiiiiiiiiiiiieeeeens [ . 06/15/2023 . | Associates ......cooveeeens |oeveeeeinienennnnnns | 2,662,905 |........ 2,610,000 |........ 3,033,577 |........ 2,715,279 [ovvviiiiiiinin foeeenn (25,142) |oeeeeeeeeeeeeees s (25,142) |oeeeeeeeeeeeiees s 2,690,137 [oeeiiiiiiiiiins |oeeens (27,233) |....... (27,233) |.eeeeennn 72,138 |. 12/01/2031 . |1.C FE ....
Cook Cnty IL High Sch Dist 212 Ser C  5.000%
L215615-EA-9 | 12/01/32 oo [ . 06/02/2023 . |Mesirow & Co. ..ooovvvrees Jvveeeiieienennennns | 2,805,692 |........ 2,745,000 |........ 3,179,341 [........ 2,853,118 [ovvviiiiiiiiin s (23,668) [ovvvvverrreennns fovnnnns (23,668) |vvvvvverrrnnnns fornnnnns 2,829,450 [..oevvvvviininnn fornnnns (23,758) |....... (23,758) |..ceeennnnnn 70,531 |. 12/01/2032 . |1.C FE ....
Cook Cnty IL High Sch Dist 212 Ser C  5.000%
L 216615-EB-7 | 12/01/33 oo [ . 05/10/2023 . |Middlegate Securities .. |....coveeeeenens |oeeeees 2,945,845 |........ 2,885,000 |........ 3,329,838 |........ 2,995,899 |...ooovviiiiinnn i [T R [T R RO 2,975,526 [ovevvvvvrvnnnnnn fornnnne (29,681) |....... (29,681) [evvveennnns 64,512 |. 12/01/2033 . |1.C FE ....
Cook Cnty IL High Sch Dist 212 Ser C  5.000%
L 215616-EC-5 | 12/01/34 oo [ . 06/02/2023 . |Mesirom & Co. .oooevvveees Jvveeeeieiinenneenns | 2,872,313 |........ 2,815,000 |........ 3,237,729 |........ 2,920,546 |ooeoviiiiiiiinnn i (23,087) |oevvveverininnns fevnnnns (X< 70 PO AR 2,897,458 [..eevvviiiiiiinn fornnne (25,149) |....... (25,145) |............ 72,330 |. 12/01/2034 . |1.C FE ....
Energy Northwest Wash Elec Rev Ref-Columbia
..20270C-V3-6 |Generating-Ser A 5.000% 07/01/29 ............ [.....en . 06/13/2023 . | Goldman Sachs & Co. .... |oeeeeerrriieeennnns |oeees 6,477,480 |........ 6,000,000 |........ 7,290,360 |........ 6,612,981 |....ooeeeeeiins |t (58,952) |.eeeeeeeiiieeees e (58,952) |.eeeeeieeiieiees |eeeees 6,554,029 [...oovvviininnnn fornnne (76,549) |....... (76,549) | 286,667 |. 07/01/2029 . |1.C FE ....
FEDERAL HOME LOAN BANK CONS BD 5.165%24 MGIC Investment
..3130AU-V3-5 |5.165% 03/08/24 .......coooveviiiiiiiii [ . 05/01/2023 . | Corporation . . 1,021,088 |........1,025, ........ 1,025, JUT . e e co feeeeennn 1,025, . v e (3,942) | ) 11,912 |. 03/08/2024 .
..313205-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 04/01/2023 . | Paydown .. 13,793 ... , , , e e K T . U , .. ...161 |. 08/01/2034 .
..313206-3L-4 |Freddie Mac FR SB8003  3.500% 08/01/34 ..... |....... . 05/01/2023 . | Paydoun ... ... 10,663 . 08/01/2034 .
..313205-3L-4 |Freddie Mac FR SB8003 ~ 3.500% 08/01/34 ..... . |- 06/01/2023 . |Paydoun ... .o 11,794 . 08/01/2034 .
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 .... . |- 04/01/2023 . | Paydoun ... .. 21,79% . 10/01/2035 .
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 . 05/01/2023 . |Paydown 21,977 . 10/01/2035 .
..313205-6F-4 |Freddie Mac SB8070  2.500% 10/01/35 . 06/01/2023 . |Paydown .32,542 . 10/01/2035 .
..3133L7-2li-6 |Freddie Mac RC1689  2.500% 12/01/35 . 04/01/2023 . |Paydown 19,259 . 12/01/2035 .
..3133L7-20i-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 05/01/2023 . | Paydoun ... ... 33,172 . 12/01/2035 .
..3133L7-20i-6 |Freddie Mac RC1689  2.500% 12/01/35 ......... [....... . 06/01/2023 . | Paydoun ... ... 58,245 . 12/01/2035 .
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.eeeeen . 04/01/2023 . | Paydoun ... ... 14,146 . 12/01/2035 .
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/36 ......... [.ceeen . 05/01/2023 . | Paydoun ... ... 25,066 . 12/01/2035 .
..3133L7-4L-8 |Freddie Mac RC1727  2.000% 12/01/35 ......... [.oeeees . 06/01/2023 . | Paydoun ... ... 15,589 . 12/01/2035 .
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 04/01/2023 . | Paydoun ... ... 76,643 . 06/25/2046 .
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 05/01/2023 . | Paydoun ... e e, 48,202 . 06/25/2046 .
..3136AX-C4-5 |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ..... |....... . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 55,723 . 06/25/2046 .
Freddie Mac Series 4114 Class EA  1.250%
L B137AUSRC-5 | 07/15/31 i [ . 04/01/2023 . |Paydoun ......cooeeeeeiiiins Joniiniiiii e 22,543 . 07/15/2031 . [1.A ........

Freddie Mac Series 4114 Class EA  1.250%
..3137AU-RC-5 | 07/15/31 ...
Freddie Mac Series 4114 Class EA
LB187AU-RC-5 | 07/15/31 s [ s . 06/01/2023 . [Paydomn ......cceeveeeeiiiis foereeiiiiiieeeiis [ 53,400
Freddie Mac Series 4698 Class HP  3.000%
..3137F1-XN-3 | 05/15/46 ...
Freddie Mac Series .
LBABTFA-XN-3 | 05/15/46 ... [ s . 05/01/2023 . [Paydomn ......cceeveeeeriiis fooreeiiiiiieeeii [ 43,163
Freddie Mac Series 4698 Class HP  3.000%

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

....... . 05/01/2023 . |Paydoun ... ..84121

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

. 05/15/2046 . [1.A ........

....... . 04/01/2023 . |Paydoun ... .. 47,818

. 05/15/2046 . [1.A ........

LBABTFA-XN-3 | 05/15/46 ... [ s . 06/01/2023 . |Paydoun ... ...24,3% . 05/15/2046 . |1.A ........
Freddie Mac Series .

LBMBTENSBY-2 | 08/15/57 i [ . 04/01/2023 . [Paydomn ......cceeveeeriiiis foereeiiiiiieeeii [ 14,656 . 08/15/2057 . |1.A ........
Freddie Mac Series 4904 Class CA  3.000%

LB1BTEN-5Y-2 | 08/15/57 o [ eeees . 05/01/2023 . [Paydoun ......cceveeeiiiiiis foeeeiiiiiineeiis e 137,596 . 08/15/2057 . |1.A ........

Freddie Mac Series 4904 Class CA  3.000%
L B1B7FN-5Y-2 | 08/15/57 i | eeeas . 06/01/2023 . [Paydoun .....occeveeeeiiise fooeeiiiiiiiiieiiiis [ 15,848 |............ 15,848 |............ 16,157 |............ 16,149 | foeeennns (301) |- foreeennne (301) [-evvemeeeeiiine e 15,848 |.oooooiiiiieees fooeeneeiiiiies Jooeeiiiiiiiienss focieieeeiins 238 |. 08/15/2057 . |1.A ........
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Federal National Mtg Assoc AS7843  3.000%
. 3138WH-ID-0 | 09/01/36 ...covvvveeeeeiiiiiiiee s [ eeeees . 04/01/2023 . [Paydoun ......cccevveeeeiins feereiiiiiiiinniiis [ 0,472 | 32,472 |oeeeinnns 34,309 f........... 34,189 | e (AT IS RS (VAT IS RSP 7207 RUUUUROP RO R R, 325 |. 09/01/2036 . |1.A ........
Federal National Mtg Assoc AS7843
. 3138WH-ID-0 | 09/01/36 ... ciiies [ eeeees . 05/01/2023 . |Paydoun ... ... (762) ] ... (762) |... . 09/01/2036 . [1.A ........
Federal Nationa
. 3138WH-ID-0 | 09/01/36 ...cvvvveeeeeiiiiiiiee e ciiies [ eeeees . 06/01/2023 . |Paydoun ... el (99) ). . 09/01/2036 . [1.A ........
..31400G-XH-5 |Fannie Mae FNVA # CAB779F  2.000% 02/01/51 |....... . 06/01/2023 . |Paydoun ... .21,161 . 02/01/2051 . |1.A FE .
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 ........... | .eeeeen . 04/01/2023 . |Paydoun ... L (851) ... . 08/01/2035 . [1.A ........
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 .......cce. | eeeeens . 05/01/2023 . |Paydoun ... oo (590) ... . 08/01/2035 . [1.A ........
..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 ........... | .eeeeen . 06/01/2023 . |Paydoun ... . (1,323 ... . 08/01/2035 . [1.A ........
..3140XD-P3-4 |Fannie Mae FNVA # FMO441F  2.000% 04/01/51 |....... . 06/01/2023 . |Paydoun ... .... 107,038 |.... 21,223 |... . 04/01/2051 . |1.A FE .
FRESNO CALIF REF PENSION OBLIG BDS 2002 Redempt ion 100.0000
..358082-HX-6 |6.550% 06/01/29 ....ccoouvieeieeiiiiiiieeeeiiens [ eeeeens L 06/01/2023 . [ .eveeieiiiiiiiiieeeiiiieees [ [ 695,000 |........... 695,000 |........... 715,850 |........... 714,537 foeeeeiiiiies | (19,837) |evvveeeeeiine oo (19,837) |eeveveeeeiiinn oo 695,000 [.evveveeriiiin Jooreiiiiieeees o s 22,761 |. 06/01/2029 . [1.E FE .
Hudson Ny Yards Infra Ref Ser A 5.000%
L A4420R-AN-0 | 02/15/34 ..o [ . 05/12/2023 . [Goldman Sachs & Co. ... [eeeeeiiiiueereriin foueeeid 5,619,285 |........ 5,250,000 |........ 6,191,430 |........ 5,681,572 |.ocoiiciiiiaees [oenes (36,818) |.ooeeiieeieees foueees (36,818) |.coeeveeeeeies [ 5,644,755 |..ccvveeeiiiin e (25,470) |....... (25,470) |........... 197,604 |. 02/15/2034 . |1.D FE .
Hudson Ny Yards Infra Ref Ser A 5.000%
. 44420R-AX-8 |02/15/35 .....eeiiiiiiiiiiiee e [ eeees . 05/16/2023 . Goldman Sachs & Co. .... |oeeeeiicuieieiiiies foeeens 4,767,613 |........ 4,470,000 |........ 5,250,820 |........ 4,828,402 |..coocciiiieees [ (31,004) |.eoeeiiiiiaaes [ (31,004) |- [t 4,797,388 | e (29,785) |....... (29,785) |........... 169,488 |. 02/15/2035 . |1.D FE ....
Huntington Beach CA Pension Oblig 0.381%
L. 446201-AB-1 | 06/15/23 ...eeeieiiiiiiiieee e [ e . 06/15/2023 . [Maturity ......ooooocciies fooneeiiiiiiiiiii [ 30,000 fo..cconeeen 30,000 |.cceeenns 30,000 [..ccooeeeen 30,000 [eeeeiiiiiieens forrreeeeeiii e e e e 30,000 |-ooieiiiiiiens [ e e 57 | 06/15/2023 . [1.B FE ....
II1inois St Toll Highway Auth Ser B 5.000%
.. 452252-KN-8 |01/01/30 oo [ e . 05/11/2023 . [J.P. Morgan ......cccvvees foeveiiiiiiiiieeiis feeeees 1,048,840 |........ 1,000,000 |........ 1,165,640 |........ 1,054,912 [oooiiiiiiiiies s (6,520) |-coveeeeeeeees [ (6,520) |.coveeeeeeeees [ 1,048,392 |ooooiiiiiieees foiieeeee 48 |t 448 |............ 43,611 |. 01/01/2030 . [1.D FE ....
I11inois St Toll Highway Auth Ser B 5.000%
L. 452252-KX-6 | 01/01/31 Loooeiiiiiie e [ s . 05/11/2023 . [J.P. Morgan ......cccoeeees foureeiiiiiiiiiniiis foeees 1,414,193 |........ 1,350,000 |........ 1,566,027 |........ 1,421,756 [oooeeiiiiiiiees s (8,514) |.eeiieieeeees [t (8,514) |.eoiiieeeees [t 1,413,242 |oooeiiiiiees o 950 |oueiieeenns 950 [oueeeeannnne 58,875 |. 01/01/2031 . [1.D FE ....
Long Island Ny Pwr Auth Elec S Ref-Ser B Piper, Jaffray & Hopwood
..542690-8D-7 |5.000% 09/01/30 ...eeeriiiuiiiiiieeiiiiieeeeeeeis | eeeeeas . 06/01/2023 . [ .evveieeiiiiiiiee s [ [ 4,238,600 |........ 4,000,000 |........ 4,786,880 |........ 4,317,199 | o (35,139) [eevveeeeeiins oo (35,139) [-vvveeeeiiien e 4,282,059 |.ceiieieiiiin e (43,459) |....... (43,459) [........... 152,222 . 09/01/2030 . |1.F FE ....
Long Island Ny Pwr Auth Elec S Ref-Ser B Stifel, Nicolaus & Co
..542690-8G-0 |5.000% 09/01/33 ....coiuiiiiiaeiiiiiiireeeeiiens | ereeeas . 05/24/2023 . | Inc. . o e s 4,673,588 |........ 4,440,000 |........ 5,237,690 |........4,763,203 |....ccccininars foenes (33,399) |. . (33,399) [ e 4,729,803 |.. . (56,215) |....... (56,215) ...163,417 |. 09/01/2033 . [1.F FE ....
Lower Colorado River Tx Au e
..54811B-0R-5 | Transmission Sves  5.000% 05/15/32 .......... |..cccen . 05/17/2023 . Lloyds Securities Inc . |ooccooccoeeeeiiis foeeees 1,390,415 |........ 1,325,000 |........ 1,617,560 |........ 1,432,721 ooeiiiiieees s (11,728) |oeeeeiiieeees o (11,728) |oeeiieeeees [t 1,420,999 | [ (30,583) |....... (30,583) |.eveennnnne 33,861 |. 05/15/2032 . [1.F FE ....
Lower Colorado River Tx Auth T Ref-LCRA Stifel, Nicolaus & Co.,
..54811B-0S-3 | Transmission Sves  5.000% 05/15/33 .......... |..ccc.. . 05/16/2023 . [INC. weveeeiiiiiiiiiiiiiis [eeeeeiiieeecees [ 2,106,120 |........ 2,000,000 |........ 2,431,800 |........ 2,159,231 | | (17,190) |+oooeiiiieees foenes (17,190) |- [t 2,142,041 | e (35,921) |....... (35,921) |...oeveene 50,833 |. 05/15/2033 . [1.F FE ....
Maryland St Stadium Auth Reven Baltimore City Stifel, Nicolaus & Co.,
..574296-AV-1 |Public Schools ~ 5.000% 05/01/36 ........ccooew |eeeenn L 06/12/2023 . [ INC. eeeeeiiiiiiiieiees [ [ 5,215,300 |........ 5,000,000 |........ 6,059,450 |........ 5,383,806 |.....ccoevreens founens (50,062) |-.ooevieeiaaes fouenas (50,062) |-.evvereeeias [ 5,333,744 |..oveeeeiiiiis | (118,444) |...... (118,444) |............ 154,861 |. 05/01/2036 . |1.D FE ....
Massachusetts St Dev Fin Agy C Caregroup-Ser Citigroup Global Markets
L.57584X-ML-2 |1 5.000% 07/01/30 ....eeveeeeeiiiiiieeeeeiies [ eeeeens L 06/02/2023 . [ INC. eeeveiiiiiiiiieeeeiis feeeeeeiiieeeeei [ 2,359,088 |........ 2,250,000 |........ 2,692,890 |........ 2,417,067 |oeoeeeeiicians | (19,734) oo oo (19,734) | oo 2,397,332 [eeeeeiiiiies s (38,275) |....... (38,275) | 104,688 |. 07/01/2030 . |1.G FE ....
Massachusetts St Dev Fin Agy C Caregroup-Ser
L.57584X-M-0 | I 5.000% 07/01/31 ..eeeeiieeeiiiiiieeecies [ eeeeens . 05/16/2023 . [RBC Capital Markets .... [occcooociieiiiiiis foeeens 3,087,244 |........ 2,865,000 |........ 3,418,082 |........ 3,073,862 |.oeoecviieiaees fouenes (21,654) |.eoveeeeiiins o (21,654) |.eoveeeeeicin oo 3,052,208 |.evieieiiiin e (14,964) |....... (14,964) |........... 126,140 |. 07/01/2031 . |1.G FE ....
Massachusetts St Dev Fin Agy C Caregroup-Ser Morgan Stanley & Co.,
..57584X-MP-3 || 5.000% 07/01/33 .....oeveiiiiiiiiiieeeiiiiies | eeeeens L 06/12/2023 . [INC. eveveiiiiiiiieiees [ [ 1,296,953 |........ 1,240,000 |........ 1,462,444 |........ 1,324,378 |oooeiiciieees s (10,450) |..cooiieeeees [ (10,450) |- [t 1,313,928 |ooooiiiiieeens [ (16,975) |....... (16,975) |- 59,072 |. 07/01/2033 . [1.G FE ....
Metropolitan Govt Nashville Subordinate-Ser B Janney Montgomery Scott
..592098-S7-3 |5.000% 07/01/34 ....oeriiiiiiiiiiiiiiiiieeeeiis [ eeeeens . 06/01/2023 . [LLC ..evvveeeiiiiiiiieeiis feeeeeiiieeeeeis feeees 1,386,531 |........ 1,290,000 |........ 1,538,415 |........ 1,413,735 [ooeeiiiiiiiiees o (11,147) | s (11,147) | et 1,402,588 |..ooooviiiciies | (16,087) |....... (16,057) |- 59,842 . 07/01/2034 .|1.C FE ....
Metropolitan Govt Nashville Subordinate-Ser B
..592098-88-1 |5.000% 07/01/35 ....oereiiiiiieiieiiiiiiieeeeeiis [ eeeeens . 06/01/2023 . [Barnett Bank ..........cc. |oeeiiiiiiiiiiiiii feeees 1,606,845 |........ 1,500,000 |........ 1,780,440 |........ 1,639,885 .ooeoivciieeees [oeees (12,887) |.eeeeiiiieees foenes (12,887) |.ceeeeeeeees [t 1,627,298 |ooeeeeiiiiies e (20,453) |....... (20,453) |....c....... 69,583 |. 07/01/2035 . [1.C FE ....
Metropolitan Govt Nashville Subordinate-Ser B
..592098-89-9 |5.000% 07/01/36 ....eeeverieuieireerieiiiiieeeeaes | eeeeens . 05/10/2023 . [BC Ziegler & Co ...eeeeer feueeeiriunieinnnnis foueees 2,503,324 |........ 2,310,000 |........ 2,733,284 |........ 2,521,336 [ooeeeeeiiiiins e (16,089) |.oooeiiinieees foeees (16,089) |.ocvveeeeeeees [ 2,505,278 |.occeiiieieiiis [ (1,954) |......... (1,954) | 99,779 |. 07/01/2036 . [1.C FE ....
Metropolitan Govt Nashville Subordinate-Ser B
..592098-T2-3 |5.000% 07/01/37 ...oeveeeiiiiiiiieeieiiiieeeeees [ eeeeens . 06/01/2023 . Lloyds Securities Inc . |o..coccoveeiieiics foeeens 2,123,800 |........ 2,000,000 |........ 2,360,920 |........ 2,180,327 |oeeeicciiiiaees foeies (16,203) |.eooeiiiiieees [ (16,203) |- [ 2,164,124 | e (40,324) |....... (40,324) |............ 92,778 |. 07/01/2037 . [1.C FE ....
Miami-Dade Cnty FI Sch Brd Ref-COPS-Ser C
..59333U-V7-7 |5.000% 02/01/33 ...ccoieiiiiieeiiiiinieeeeeiens [ eeeeens . 05/30/2023 . [Loop Capital Mkts ....... [ooeooiiiiiniiniis foneei 5,408,129 |........ 5,220,000 |........ 5,991,725 |........ 5,488,956 |.....cccceveers founens (34,756) |evveeeeeiiins oo (34,756) |-vvveeeeeacien Jeeeene 5,454,200 |..evieieiiiin e (46,071) |....... (46,071) ... 217,500 |. 02/01/2033 . [1.E FE .
Minnesota St Gen Fund Revenue Taxable-Approp-
..604146-BF-6 | Ser B 3.963% 06/01/25 .......cceeveeeeeiiiiines | eeenes . 06/26/2023 . [Cal | 100.0000 ..oo. Jooeevieeeiiiiiiinns e 1,845,000 |........ 1,845,000 |........ 1,845,000 |........ 1,845,000 |..ooveveerieii Jooeeiiiiiiienes fovveeneeiiiiiies Jovveiiiiiiieees foveeeiiiiiiis e 1,845,000 [o.oveeeeiiiinns Joviiiininenins foviniiiiiiis i, 41,636 |. 06/01/2025 . [1.B FE .
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Minnesota St Gen Fund Revenue Taxable-Approp-
..604146-BG-4 [Ser B 4.113% 06/01/26 .....ceevvvvnnvvriiinnnns | nnnnns . 06/26/2023 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 1,720,000 |........ 1,720,000 |........ 1,720,000 |........ 1,720,000 |oeeveeeieiieees v [ fo e e 1,720,000 [evvvvvveeennnnn fonnnnniiiiiins foniis e 40,284 |. 06/01/2026 . |1.B FE ....
Mississippi St Dev Bank Spl Ob Ref Ser A
..60534T-Y4-1 [5.000% 04/01/28 ....ovvviviniiiiiiiiiiiiececcinien | s . 06/01/2023 . |Wells Fargo ......cccoeees |oevvvneninrvinnnnns Jovnnnn 1,668,688 |........ 1,600,000 |........ 1,885,392 |........1,698,760 |......coeeeeeens |oeeens (12,388) |. = (12,388) | [ 1,686,372 |.. (17,684) . 04/01/2028 . [1.E FE ....
Monroe Cnty NY Indl orp niv o Raymond James &
..61075T-LZ-9 [Rochester-Ser A 5.000% 07/01/29 .........cco. | eeenens . 05/09/2023 . | Associates ......coeeveeenn |evvvnniniiiiiinnns Jovnens 1,044,910 |[........ 1,000,000 |........ 1,156,960 |........ 1,043,896 [ foeeeenn (6,109) [ouvvvvvvnnininnn foeeeenn (6,109) [ovvvvvvvnnininnn s 1,037,787 |ovvvevvvviiiinnn foninnnnns 71423 |oeeennns 7123 |l 43,056 |. 07/01/2029 . |1.D FE ....
New York NY City Transitional Future Tax Sub Janney Montgomery Scott
..64971X-0F-8 |Bonds Ser C1  4.000% 05/01/36 ........ccvvuuunn [errenn . 06/12/2023 . |LLC wevvniiiiiiiiiieciiiin e e 568,271 |ooeeeeenns 550,000 |........... 631,428 |.......... 612,886 |.....oooeiiiiens |eeeeens [3F:°) 1 PO R [F::) ) IO 610,158 |..oooveviniiiins fovnens (41,887) |....... (41,887) |cevvveennnns 11,917 . 05/01/2036 . |1.A FE ...
New York NY City Transitional Future Tax Sub
..64971X-0G-6 |Bonds Ser C1  4.000% 05/01/37 ......evvvuuuuunn [ereenn . 05/24/2023 . | Truist Securities ....... |oceeveiiiriinnnns Jounenn 1,519,787 |........ 1,615,000 |........ 1,731,766 |........ 1,682,508 |..oovvvvveeeinns fovnnnns (7,790) [ervvvvvnnnnninnn foeeeenn (7,790) [orvvvvvnnnninnnn foeeeenn 1,674,718 [ovvvvviriiiiinnn [ (154,931) |...... (154,931) [e.vvvnnnnnnn 34,508 |. 05/01/2037 . |1.A FE ....
New York NY City Transitional Future Tax Sub Citigroup Global Markets
..64971X-QH-4 |Bonds Ser C1  4.000% 05/01/38 ........ccouuunn [ereenn . 056/09/2023 . | INC. weuiiiiiiniiieeiiininn e e 548,294 |........... 540,000 |........... 615,125 |........... 598,081 |.oooeeeeieiieees s (2,419) |oeeeeiiiiieiiies e (2,419) e e 595,662 [.....ovvvvvinnnn fornnnne (47,368) |....... (47,368) |vvvvennnns 11,400 |. 05/01/2038 . |1.A FE ....
New York NY City Transitional Fiscal 2015 Ser Piper, Jaffray & Hopwood
..64972H-WT-5 [S2  5.000% 07/15/29 ..evvvvnvviiiiniiniiiinins | s . 05/09/2023 . | .eveneiieiiiiieeeeeeeiieeees i e 2,089,900 |........ 2,000,000 |........ 2,326,100 |........ 2,092,057 [ovvvvriinnninnn foreeenn (12,594) |.oooeeeeieiiiins s (12,594) |.oooeeeeieiiiees s 2,079,463 [...oovvvvrrinnnn fonnnnne 10,437 |........ 10,437 [oveeennnnn 82,222 (. 07/15/2029 . |1.C FE ....
New York St Dorm Auth Sales Ta Sales Tax-Ser
..64990A-GD-1 [A-Group B 5.000% 03/15/31 ....ovvvvvrnnnnnnns | unnnns . 06/27/2023 . |J.P. Morgan .....ceevvvvnn Jovvvnnnnnniiiinnnns founen 16,067,250 |....... 15,000,000 |....... 18,430,200 |...... 16,607,010 |oeevvvvvrrnnnnns fornne (179,448) |..oooeeeeeeeeens |ees (179,448) |...ooeeeeeeeeees |oeees 16,427,562 |oeevvenveeiiinnn Jovene (360,312) |...... (360,312) . 03/15/2031 . [1.B FE ....
New York St Dorm Auth Ref-Ser B .
..64990F-GB-4 [02/15/34 . .eevvveiiiiiiiiiiiiiiiinies | s . 06/22/2023 . |Middlegate Securities .. |..ccouverririiinnnns Jounnnn 7,072,070 |........ 6,575,000 |........ 7,872,774 |........ 7,227,694 [ovvvviiiiiiinnn foeeenn (64,650) [eevvvvvrrnnnnnn fovnnns (64,650) |evvvvvvrinnnnns fernnnnns 7,163,044 [ooooiiiiiiiiins |eens (90,974) |....... (90,974) . 02/15/2034 . (1.B FE ....
NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN Citigroup Global Markets
..65000B-QV-3 [PROG BDS 2020  5.000% 10/01/32 ....oevvvveeen | uunnnns . 05/10/2023 . | Inc. . ..2,899,83 |[........ 2,595,000 |........ 3,018,159 [........2,998,740 [.ccccvrrrunnnn [oreenn (23,826) |. . (23,826) |eeveiiiiieiieen v 2,974,914 |.. . (75,080) |....... (75,080) . 10/01/2032 . (1.D FE ....
NEW YORK ST DORM AUTH REVENUES SCH D Citigroup Globa
..65000B-0X-9 [PROG BDS 2020  5.000% 10/01/34 ......covvveen | unnnnns . 05/10/2023 . | INC. weuiiiiiiiiiieeiiiinns e e 804,476 |.......... 805,000 |........... 930,100 |........... 924,380 [o.vvvvviinninnnn foeeeenn (7,021) fouvvnniiiiiiinn e (7,021) feuvvveniiiiiinns oo 917,389 [ovvvviiiiiiinnn fonnnns (22,884) |....... (22,884) |............ 24,700 |. 10/01/2034 . |1.D FE ....
N Tx Tollway Auth Revenue Ref Ser A 5.000%
..662850-SP-2 01/01/35 ... P IR . 05/16/2023 . |Mesirow & Co. .....covvvnn |oevvvnnnninriinnnnns Jovnenn 1,569,270 |........ 1,500,000 |........ 1,783,980 |........ 1,506,998 |......ooovvriins fornnnne (11,824) |. L (11,824) | e 1,685,174 |.. . (15,904) |....... (15,904) . 01/01/2035 . [1.E FE ....
Ohio St Hosp Fac N
..677561-KK-7 [Health  5.000% 01/01/33 ....ovvviivvinnnnininiins | nnnnns . 05/10/2023 . | TD Securities ......ccceee |ovvrenierrivnnnnns fooenns 2,214,829 |........ 2,020,000 |........ 2,420,465 |........ 2,227,906 [o.vvvvvvvnnnnnnn foreeenn (14,130) |ovvvvvviiiiiinnn fornnnns (14,130) |ovvvvvveiiiiinns fernnnnns 2,213,776 [oooieiiiiiiiiies | 1,083 |....oeees 1,083 [oveeennens 87,253 |. 01/01/2033 . |1.C FE ....
Palm Desert CA Redev Agy Taxable-Ref-Ser B MGIC Investment
..696624-A-5 [3.000% 10/01/23 ...eoviiiviiiiiiiiiiiiieieceiiien | s . 05/01/2023 . | Corporation ......ecevvveee Jovvvnnninniinnnnnns foeenens 3,496,832 |........ 3,525,000 |........ 3,484,533 |........ 3,520,024 |..ooeviiiiiiiins e 2,178 [oiiiiiiiiii e 2,178 [oiiiiiiiiiis oo 3,522,202 |.oooeeieieieeens e (25,370) |....... [T(1) ) 61,688 |. 10/01/2023 . [1.C FE ....
Pennsylvania St Turnpike Commi Ref-2nd Ser-
..709224-A5-8 [Sub Mtr Lic Fund  5.000% 12/01/30 ......cccvvn | unnnns . 05/17/2023 . |Bank of America ......... |oevviiriiiiiiiinns Jonnnnns 389,087 |........... 355,000 f[o...eeeeen 421,019 |........... KU (C I R RN (2,512) |oeveeeiiiiiiiees e (2,512) |oeeeeeiiiiiiiies e, 387,257 [oeeiiiiiiiiiees e 1,830 [...eeeens 1,830 [oooennnnnnns 8,283 |. 12/01/2030 . [1.D FE ....
Pennsylvania St Turnpike Commi Ref-2nd Ser- Citigroup Global Markets
..709224-A9-0 [Sub Mtr Lic Fund  5.000% 12/01/34 ........ccee | unnnns L 05/17/2023 . | INC. weviiiiiiiiinieiiiiinns e fes 4,302,400 |........ 4,000,000 |........ 4,653,080 |........ 4,345,861 [oovvvuiiininnn foeeenn (24.847) |.oeeeeeeeeeeeees s (28270 AU RN 4,321,014 o fonnne (18,614) |....... (18,614) |.eevvennens 93,333 |. 12/01/2034 . |1.D FE ....
Pennsylvania St Univ Ref-Ser B 5.000%
.. 709235-XZ-3 [09/01/34 .oevvvvriiiiiiiiiiiiiiiiieeeeceiineeeees | s . 05/30/2023 . |Loop Capital Mkts ....... |oeceeeiiiiiiinnnns Jounnnn 2,288,774 |........ 2,175,000 |........ 2,690,888 |........ 2,374,472 |eeeeveiiiiiiiinn v (21,647) |ovvvveiiiiiiinnn v (21,647) |ovvvvviiiiiiinnn fernennns 2,352,826 [..evvvvervnnnnnn fornnnne (64,051) |....... (64,051) |...ceeenens 81,563 |. 09/01/2034 . |1.C FE ....
Regl Transprtn Dist Colorado Fastracks Proj-
..759136-TG-9 [Ser A 5.000% 11/01/36 .....ccvvvvnvvvvinnnnnnes | nnnnns . 05/30/2023 . |Fifth Third Securities |.......ccccevviiines fonnns 2,842,931 |........ 2,715,000 |........ 3,241,194 |........ 2,934,606 [....ovvvnrninnnn foreenn (22,717) |evvveviiiiiiienn fornnns (22,717) |evevvvviiiiiinns v 2,911,889 [ooeiiiiiiiiiins |oeens (68,958) |....... (68,958) |....oeeeuens 79,188 |. 11/01/2036 . [1.C FE ....
Regl Transprtn Auth Il Ser A 5.000%
L 759911-2A-7 [06/01/33 .evvvviiiiiiiiiiiiiiiien e | s . 06/02/2023 . |Wells Fargo .....cccoeeees Jovvvnnnverrennnnnnns foennns 3,382,276 |........ 3,215,000 |........ 3,814,437 |........ 3,436,172 [ovviiiiiiiinnn oo (26,565) |-.eeeeeeeeeeeees e (26,565) |.oeeeeeeeeeeeens e 3,409,607 [.coeeeiiiiiiiins |oeeennn (27,331) |....... (27,331) | 82,608 |. 06/01/2033 . [1.C FE ....
Regl Transprtn Auth Il Ser A 5.000% Stifel, Nicolaus & Co.,
L. 759911-2D-1 [06/01/36 ..evvvvvvvniiiiiiiiiieeeceviee i | s . 06/06/2023 . | INC. weviiiiiiiiniiiiiiiies feerrieeeciiies fe 2,565,190 |........ 2,460,000 |........ 2,880,808 |........ 2,616,036 |....oooeeeeeenns |eeens (18,938) [ovvvvvvvrvinnnns fovnnns (18,938) |ovvvvvvvviiinnns fevnnnnns 2,597,098 [...ovvvvrvvinnnn fornnne (31,900) |....... (31,909) | 63,892 |. 06/01/2036 . |1.C FE ....
Seattle WA Drain & Wstwtr Rev Ref  4.000%
L.812631-MI-6 [04/01/34 oovveeriiiiiiiiiiiiiiieceieeen | s . 05/10/2023 . |J.P. Morgan .....coevvvvvnn Jvvnnnnneniiinnnnns foennns 3,852,705 |........ 3,755,000 |........ 4,314,4% |........ 3,954,759 |ooovvvviiiiiinns i [(PAI74) ) R [ZAI74) ) U RO 3,033,385 |.ooeeeiiiiiinnns e (80,680) |....... (80,680) |............ 92,206 |. 04/01/2034 . |1.B FE ....
Shreveport LA Wtr & Swr Rev Ref  5.000% Stifel, Nicolaus & Co.,
.. 825485-UJ-2 [12/01/29 .oevvvniiiiiiiiiiiiiiiiecieen | s . 05/16/2023 . | INC. weeviiiiiiiiiniiiiinns feeriieeiiii e 1,908,540 |........ 1,840,000 |........ 2,152,929 |........ 1,941,414 [ s (12,597) |oeeeeeeeeeeeeees s Q70T AU RO 1,928,817 |oooeeeeeeeeeins | (20,277) |....... (20,277) |cevvvvennnns 42,678 |. 12/01/2029 . |1.E FE ....
Virginia St College Bldg Auth Taxable Ref
L92778V-KH-0 [21st Century  2.085% 02/01/33 ...oevvvivvinnnn | uunnnns . 06/06/2023 . |Call 85.6170 ... |ovveeiiiiiiiiinnes e 5,652,262 |........ 6,485,000 |........ 6,485,000 |........ 6,485,000 |..cceeiiiiiiiens Jooeeiiiiiiis o e o o Lo O O A (819,282) [. 02/01/2033 . |1.B FE ....
Wyandotte Cnty Kans City KS Impt-Ser A Stifel, Nicolaus & Co.,
..982674-KX-0 [5.000% 09/01/35 ..evvvuniiiiinnnnnniiiiiniiiniiiiins | nnnens . 06/30/2028 . ] INC. eiiiiiiiniiiiiiiiiins i fees 4,440,437 |........ 4,315,000 |........ 4,976,878 |........ 4,519,569 |....oovvvvvieeee fovnnns (30,646) |.oevvvveeveenens fovnnnns (30,646) |.oevvvvereneenne fovunnnns 4,488,923 |..ovvvvvevininnn founnnnn (48,485) |....... (48,485) |.......... 161,813 |. 09/01/2035 . [1.F FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 166,011,756 159,178,812 185,426,730 168,938,679 (1,196,070) (1,196,070) 168,983,089 (2,038,508) [ (2,038,598) 4,500,803 | XXX XXX
MGIC Investment
..002824-BE-9 | Abbott Laboratories ~ 3.400% 11/30/23 ........ [....... . 05/01/2023 . | Corporation .........eeeees |oovevevininnnninnnns foeeens 1,280,964 |........ 1,300,000 |........ 1,416,675 |........ 1,326,927 [ foeees (11,966) |oevvveereiiinnn fevnnns (11,966) |oovvvevriininns fevnnnnns 1,314,962 |o.eevveiiiiinnnn [ (24,998) |....... (24,998) |............ 18,539 |. 11/30/2023 . [1.E FE ....

Access to Lns Student Ln Corp Series 10-I
..00432-CU-1 | Class A3 6.073% 04/25/37 .....cceeeeeeeiuunnes | eueenns . 04/25/2023 . [Paydoun ......ccceeeeeiiiie fooeeiiiiiiiiineiiis [ 11,557 [o.oeeeee..n. 11,557 |.ceeeeee 11,624 |............ 11,602 [ooeeiiiiiiines i (45) |-evveeeeeiiiie oeeeeiinns (45) |-eveeeeeeieiie oeeeeiinns 11,557 |ooeeeiiiiieees o oo focieeeeiiiis 315 |. 04/25/2037 . |1.A FE ....




6'G03

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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
Redemption 100.0000
..05609-AA-1 |BX Trust Series 2022-IND  6.503% 04/15/37 . |....... L 06/15/2023 . [ cevuvereeeeeeieieeeeieneies foeeeeeeeneeees e 4,435 | 44,435 | 44,309 ..o L7387 O ISR 1.3 U SR - U SO 44,435 |ovriiee oo [ [ 1,389 |. 04/16/2037 . |1.A ........
..06051G-JX-8 |[Bank of America Corp 5.814% 05/28/24 ....... |....... . 05/30/2023 . | Call 100.0000 ..... foeeeeeeiiiiiiieienn e 315,000 |........... 315,000 |oeeeeennnns 315,000 |eevennnnes 315,000 |eveeuireeennns Joeneieeeeennis Jereneeeeeennees o e e 315,000 |oeeevrniiieeenn Jeeernniiereeene eeerreeeeeees e 8,101 |. 05/28/2024 . [1.G FE .
MGIC Investment
..06406F-AD-5 [Bank Of Ny Mellon Corp  2.200% 08/16/23 .... |....... . 05/01/2023 . | Corporation ...ceeeeveeeee Jovmmenneeeecnniines foveens 1,494,554 |........ 1,509,000 |........ 1,579,636 |........ 1,520,008 |.oceveeeeenaeee foreeees (7,936) |+evvvnmereeeenn Joeennnnn (7,936) |+evvennereeeenn Joeemnnnn 1,512,072 |oeeeeeeeeceines eeenns (17,517) |....... (17,517) [ 23,515 |. 08/16/2023 . [1.F FE .
Bank Series 2018-BN10 Class XA  0.835%
..065404-BF -1 [ 02/15/61 ..eeeeeeeeeeie e eeeennieeeeeeen | s . 04/01/2023 . |Paydomn .ceevuuneeeeemnnis Jeenneeeeeenniiees fereeeeeeeeenieees e e 2,446 |............. 1,283 |ooeeieiieeeeeee foeeeennnn (1,283) |eeeeeeeeeeenns Jenens (1,283) |eeeeeneeeeeenne Jeemmeeeeemnineee feeeeeeeeeieee oo e el 99 |[. 02/15/2061 . [1.A FE .
Bank Series 2018-BN10 Class XA  0.835%
..065404-BF -1 [ 02/15/61 ..eeeieeeeeeiee e eeeeeen | s . 05/01/2023 . |Paydomn .cevvueneeeeennnis Jeenneeeeeennines foreeeeeeeeieeee e e 2,649 |............. 1,835 |ooeeeiiieieeeee foeeeennnn (1,835) |eeeeeeeeeeens enenns (1,335) |oeeeeneeeeeenne Joemmneeeeemniees fereeeeeeeeinies e e e 133 |. 02/15/2061 . |1.A FE ....
Bank Series 2018-BN10 Class XA  0.835%
..065404-BF -1 [ 02/15/61 ..eeeieeeeeeiee e eeeeeen | s . 06/01/2023 . | Paydown ... e 2,466 |.............1,243 | (1,243 |. ..(1,243) |... . 02/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.080%
..06540W-BH-5 [ 08/15/81 ....ceeeeeeeeeeeeenieeeeeeeneeeeeeeni | s . 04/01/2023 . |Paydomn .eevvueneeeeennnns Jeenneeeeeenniiees foreeeeeeeniiiees e e 3,482 |..coeeennnnnn 2,322 oo o (2,322) [oeeeeeeeieeeeee foeeeennnn (2,322) [eeeeeeeneeeeee oot s e e e 146 |. 08/15/2061 . |1.A FE ....
Bank Series 2019-BN19 Class XA  1.080%
..06540W-BH-5 [ 08/15/81 ....ceeeeeeeeeeeeenieeeeeeeneeeeeennns | s . 05/01/2023 . | Paydown ... .... 3,801 n 2,536 |.... ....(2,536) |. ..(2,536) [... . 08/15/2061 . |1.A FE ....
Bank Series
..06540W-BH-5 [08/15/81 ....ceeeeeeeeeeeeenieeeeeeeneeeeeeenis | s . 06/01/2023 . |Paydomn .cevveeneeeeennnis Jemmnneeeeeennees foreeeeeeeeeniieees e e 3,509 [...ccevnnnnnn P75 I R (2,381) v s (2,381) |eeeeeeeeeenne emmeeeeeeenieees feeeeeeeeeeniees e e e 224 |. 08/15/2061 . [1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 XA  0.727% 04/10/51 .... JUTRN I . 04/01/2023 . | Paydown ... 1,824 [ 1,077 ... (1,077) |. . (1,077) |... . 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series ass
..08161B-BD-4 [XA  0.727% 04/10/51 ..coeevrreiieieiineiieeeeeenn | s . 05/01/2023 . |Paydomn .cevvueneeeeeennis Jeennieeeeeenniees foreeeeeeeeeneees e e 1,994 |....oeeees LI VA T RN (RIS V20 ) TR R (TATT) [ o foeeeees s s s 126 |. 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 [XA  0.727% 04/10/51 .ooeeerriiieieiineieeeeeeen | s . 06/01/2023 . |Paydomn .cevvuuneeeeeennis Jeemneeeeeenniiees foreeeeeeeeeniieees e e 1,840 |oeeeeennne < O A (1,086) [oeeeeeeeeeneene foreeees (1,086) [nneeeeemmnnaes feeeeeeeemmmeeeeeen fooeeeemees oo s et 144 ). 04/10/2051 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.162% 08/15/52 ..ccevvveneeeeeennns | s . 04/01/2023 . |Paydomn .cevvuueeeeennnis Jeennieeeeeeniiees fereeeeeeeeeeeee e e (<1572 A KL TR (394) |oeeeneieieeenn eeennns (394) |oeveeeieieeenn eemmneeeeeeennes Joneeeeeeeniies feieeeeeinies foeieeeeenies e 30 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA  1.162% 08/15/52 ..ccevvvenveeeennnes | s . 05/01/2023 . |Paydomn .cevvuueeeeennnis Jemenieeeeeeniiees fereieeeeeeeiieeee e e 703 |oeeeeiiiieees 425 oeeiiiiiiiiies e (7)1 IO ST (7)1 IO FRUPRRPPRRRTI FOURRTPPPRRR ISOTRRRPPRRTRR RPPPPRRR RPN 40 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2019-B12
..08162F-AK-9 [Class XA 1.162% 08/15/52 ...cevvvvneeeeeennns | s . 06/01/2023 . |Paydomn .cevveeneeeeennnins Jeemnieeeeeeniiees fereeeeeeeeniieeee feeeeieis e (S K7 IO ISP (397) |oeeeenneeeeeenn eeenins (397) |oeeeenneeeeeenn oeemmneeeeeeennies Jeeeeeeeeniies feieeeeeeniies e e 45 |. 08/15/2052 . |1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.679% 01/15/51 .oreviriiiiiieeiiiieeeeeene | s . 04/01/2023 . |Paydomn .cevvueeeeeennnins Jeeeenieeeeeeniiees fereeeeeeeeeieeee feeeeieeiis e 544 |t 309 |ieeeeiiiiieeeen Jeeeenns (309) |+eveennaeeeeenn eeennins (309) |+eveenmnereeenn oeemmmeeeeeennies Joeeeeeeennies fenieeeeeeniies foreeeeeeeeies e 25 |. 01/15/2051 . |[1.A FE ....
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.679% 01/15/51 ooieeirriiiiieiieiieeeeeene | s . 05/01/2023 . |Paydomn ocevveueeeeennnins Jeeeenieeeeeeniees ferieeeeeeeeieeee feeeeieeis e 13 | P21 I O ISR (AN IO ST (AR D T FOUUUTT IFUPTRRPURRRI IS PPPRRR ISOTRRRRPPRRTRR FRURPPPPRRR RPN 30 |. 01/15/2051 . |1.A FE .
Benchmark Mortgage Trust Series 2018-B1 Class
..08162P-AY-7 [XA  0.679% 01/15/51 .oreviriiiiiieeiiiieeeeeene | s . 06/01/2023 . |Paydomn .cevvueneeeeennnis Jemmnieeeeeenniees ferieeeeeeeeiieeee feeeeieeiis e L1 290 |oeeeiiiieeeeeen Jeeeenns (290) |+eeevemmeeeeenn Joeennnns (290) |+evevemnneeeeenn oeemmmieeeeeennies Joeeeeeeeemnies fenieeeeeiniies o e 36 |. 01/15/2051 . |1.A FE ....
..105340-AP-8 [Brandywine Oper Partners  4.550% 10/01/29 .. |....... . 06/31/2023 . |J.P. Morgan .....ceeevvvens |ovvvnnnnnnniiinnnns Jovnenn 2,873,700 |........ 4,120,000 |........ 4,534,390 |........ 4,411,362 [ovvvvniiiniiin oo (16,854) |oeevvvvvriiinenn fevnnns (16,854) |.evvvvvviiiiinns fernnnnns 4,394,508 |........ovvnnnns ... (1,620,808) |... (1,520,808) |........... 125,494 |. 10/01/2029 . [2.C FE ....
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [6.150% 10/25/56 ......evvivvivnnniiiiiiiiiiniiiiinn | s . 04/25/2023 . |Paydonn .....eeveviiiinnnns Jovvnininiiiiinens feeeneeeens 23,013 |oeeeennnnns 23,013 |[..ooieennnns 23,005 |....ceveennn P (07 A Y R [ PO RN [ P AR < TV R K R R R R 425 . 10/25/2056 . [1.A FE .
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [6.150% 10/25/56 ......evvivvivnnniiiiiiiiiiiiiiiinn | s . 05/25/2023 . |Paydonn .....eeviviiiinnns Joenniininiiiiinens feeeneneens 19,383 [ooeieenne 19,383 |oeeeennnnns 19,377 |oeeennnns ST T4 T PO ERN (I PO RN [ PP A LISt R EO R RN RN 455 . 10/25/2056 . [1.A FE .
Brazos Education Funding Series 15-1 Class A
.. 10620X-AA-4 [6.150% 10/25/56 ......vvvvvvivnnniiiiiiiiiiniiiiinn | s . 06/25/2023 . |Paydonn .....eueveiiiiinnns Jovvniininiiiiiiinees feeeneeeens 11,872 [ooveennnens 1,872 [oeenee 11,868 ... 11,869 [oooeiiviiiienes [t LT PO RN [T PO A LR 1722 PO FORRRRR RN AR 344 . 10/25/2056 . [1.A FE .
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...evvvvvvvininiiiiiiiiines | s L 04/01/2023 . | eeenieiiiiiieeeeeeieeeees i feeen 62,866 |............ 62,866 |............ 68,597 |......eennnn 65,889 |...cooeiiiiiiins |eeeeens (3,024) |.oovvveiiiiiiins v [R<T072: ) PR A 62,866 |.....ovviiiiinn Joernnniiiiiiiins e e 675 |. 08/15/2050 . |1.A ........
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...ovvvvvvvvnnniiiiiiiiines | s . 05/01/2023 . | .. F R AR 67,209 |............ 67,209 |............ 73,336 [.oovvvennnns 70,441 | | (355 ) R R (1<) ) R RN (S0 ) R R RN 902 |. 08/15/2050 . |1.A ........
€D Comm Mor tgage Trust Series 17-CD5 Class Redemption 100.0000
.. 12515H-BA-2 [AAB  3.220% 08/15/50 ...evvvvvvvvnnnniiiiiiiines | s L 06/01/2023 . | .evnnieieiiiiieeieeeiiieeeees i feeeen 63,370 [oeeeeennee 63,370 |[......cennns 69,148 |............ 66,418 |.eeevvriiiiiiins fernnnnns (3,048) |ovveeeeiiiiiees v (3,048) |eevvnnniiiiinns Jerniieeeens [T 7/ VI R FOPRR R RN R, 1,020 |. 08/15/2050 . |1.A ........
CF Hippolyta Issuer LLC Series 21-1A Class A1
.. 12530M-AE-5 [ 1.530% 03/15/61 ..ovvvvniiiiiiiiiiiiiiiiiiiiiiins | s . 04/15/2023 . |Paydomn .....eueniviiiinnnns Jovvninnniiiiiinees foeeeeeeens 20,307 foeeeeeennn 20,307 |..occevennns 20,304 |.....oeeeenn 20,305 |ooiiiiiiiiiiiien e [T PO RN [T PO A 2LV 17 ) RN R RN 105 |. 03/15/2061 . |1.D FE .
CFCRE Comn Mor tgage Trust Series 16-C7 Class Redemption 100.0000
.. 12532B-AB-3 [ASB  3.644% 12/10/54 ... T T . 04/01/2023 . | eeniiiiiiiie i .. (1,541) ). . (1,541) ... . 12/10/2054 . |1.A ........
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CFCRE Comm Mor tgage Trust Series 16-C7 Class Redemption 100.0000
.. 12532B-AB-3 [ASB  3.644% 12/10/54 . oovvveniiiiiiiiiiiiiiinn | s L 05/01/2023 . | .eenneeiiiiieeeeeiiieeeees i feeen 33,365 |oieeeunnnns 33,365 [...ooeeene 36,415 |............ 35,147 | | (1,782) [euvvviiiiiiiiin oo (1,782) [euvvvviiiiiiinns oo B L O P 507 |. 12/10/2064 . [1.A ........
CFCRE Comm Mor tgage Trust Series 16-C7 Class Redemption 100.0000
.. 12532B-AB-3 [ASB  3.644% 12/10/54 ..covvveniiiiiiiiiiiiiiinnn | s L 06/01/2023 . | .evnnieeiiiiiiieieeieiiieeeees i feeeeen 29,068 |............ 29,068 |............ 31,725 |l 30,621 |ooeeeeeieiiiiins et (1,953) |ovveveiiiiiiiens [ (1,853) |vveeiiiiiiiiens e e O O SR RN 530 | 12/10/2064 . [1.A ........
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12592X-BE-5 0.953% 03/10/48 ...oooveeeeeiiiiiii [ . 04/01/2023 . |Paydoun .......ooevveiriinns |oeveniiiiiiiinis o e e 3,931 [ 1,050 [oeevvvveviiiiens fornnnnns (1,080) [ouvvvvvvnnininnn foeeennn L0 e O P 169 (. 03/10/2048 . |1.A FE .
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12502X-BE-5 0.953% 03/10/48 ...oooveeeeeiiiiii [ . 05/01/2023 . |Paydoun .......ooeevveiiiins |oeviniiniiiiinnins o e e 4975 |l LT PO RN (1,115) fouvniniiiiiiiis oo L0 B O P N 223 |. 03/10/2048 . |1.A FE ....
Comm Mortgage Trust Series 2015-CR22 Class XA
.. 12502X-BE-5 0.953% 03/10/48 ...oooveeeeiiiiiiii [ . 06/01/2023 . |Paydoun ......ooovvviiiiiins |evniiiiiiiiiinis o e e 3,91 |l LILVST: 0 PO AN (1,088) [ouvvvnvnniininnn foeeeenn L0 e O P 259 |. 03/10/2048 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.949% 04/15/50 ......covvvvrereeenens [oeeenn . 04/01/2023 . |Paydoun .......ooovveeniiins |oeviniiiiiiiiinins o e e 2,750 |ooeeeiieieins 499 | e (1) PO N (499) |.vvvvvriiiiiinns fevvnnvnnneniniinnnns foiiiiiii s e 118 |. 04/15/2050 . |1.A FE ....
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.949% 04/15/50 ......oovvvvrrereennns [oeeenn . 05/01/2023 . |Paydoun .......coovvvviiiins |oennniiiiiiiiiins o e e 2,935 [ X I A (55X PO (XX ) FOUUU R OPOORPPOPOPR (SRR R R R 156 . 04/15/2050 . |1.A FE ...
Csail Commercial Mortgage Trus Series 2015-C1
..126281-BB-9 |Class XA 0.949% 04/15/50 .......oovvverrreenens [oeeenn . 06/01/2023 . |Paydoun ......ooovvviiiiiins |oevniiiiiiiiiis e e e, I P L0 O (G107 ) PO N (503) |+vvvverrviiiinns fevnnnnnnnininiiinnns foriiiiiii [ e e 180 |. 04/15/2050 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA 1.153% 04/10/48 ......cccooeees [oeennn . 04/01/2023 . |Paydoun .......oooevvivinins |oeveiiiiiiiiiniins o e e 5,596 [..ccccounnnnn 1,266 [oeveeeveiininnns fornnnnns (1,266) [oovvvvvnnnnnnnnn foeeennn L0 B O e O P 242 |. 04/10/2048 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA 1.153% 04/10/48 .......cccoeees [oeennn . 05/01/2023 . |Paydoun .......coovvvviiiins |oeviniiiiiiiinins o e e 5,982 [coeennnnne 1,353 | |t (1,353) |oevereeieiiiiens fevvinnns (R X ) PO APPSR R R R 322 |. 04/10/2048 . |1.A FE ....
Citigroup Comm Mortgage Trust Series 2015-
.. 17323V-BF-1 |GC29 Class XA  1.153% 04/10/48 .......cccoeees [oeennn . 06/01/2023 . |Paydoun .......ooovvvieiiies |oeviiiiiiiiiiins o e e 5,639 [cooennnnn LA I PO N (1,276) [euvvvvrninininn oo L0824 O O P 370 |. 04/10/2048 . [1.A FE ....
..20030N-CR-0 |Comcast Corp ~ 3.700% 04/15/24 ................. [ oeeeis . 05/10/2023 . | Call 99.0170 .ooes Jeveeeiiiiiiiiiiiiees ferneens 4,540,920 |........ 4,586,000 |........ 4,798,020 |........ 4,655,203 |...oooveviiiinnn feunnns (20,300) [evvveeenriinnnn fevnnnne [ ) A RN 4,634,903 |...oovviiiiiiinn fonnniiiiiiiiis o e 2,641 |. 04/15/2024 . [1.G FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 |1.223% 02/10/48 ....cooeeviiiiiiii [ . 04/01/2023 . |Paydoun .......cooeveviiiins |oveiiiiiiiniiinins o e e, 12,818 |...oenneeee 2,554 [ e (2,554) [cevnnniiiiis oo (2,554) [ciiiies oo i e e fo, 554 |. 02/10/2048 . |1.A FE ....
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 |1.223% 02/10/48 ....cooeeeiieiiiiiii [ . 05/01/2023 . |Paydoun .......oooevviiinins |oveiiiiiiiiiiins o e e, 13,639 |............. AL PO (2,718) [evveeeeiiiiiinns fooeeeet (2,718) [eiiiiiiiiiis e e e e o 732 |. 02/10/2048 . [1.A FE .
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.223% 02/10/48 ....coovvviiiiiiiiiiiiis . 06/01/2023 . |Paydoun ......cooeveeiiiiins |oviiiiiiiiiiiiins o e e 12,919 |l 2,575 | ....(2,575) |. .. . 02/10/2048 . [1.A FE ....
..21871X-AE-9 | COREBRIDGE FINANCIAL INC ~ 3.850% 04/05/29 .. 05/31/2023 . [ Tax Free Exchange 13,875,739 .14,800,000 .13,813,432 |. 13,819,454 |. .56,285 |. K 13,875,739 . 04/05/2029 . (2.B FE ....
..22550L-2D-2 |Credit Suisse New York  1.000% 05/05/23 .... . 05/05/2023 . |Maturity 2,022,000 |........ 2,022,000 |........ 2,032,150 |.... L (1,219) e e (1,219) [ s 2,022,000 |.. . 05/05/2023 . [1.G FE ....
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 0.313% 10/15/51 ..oovvvviiiiiiiiiiiiiiiiiiiiiieeeees [ . 04/01/2023 . | Paydoun ... .. (5,408) |. . 10/15/2051 . [1.A FE .
DBGS Mortgage Trust Series
..23307D-BB-8 |0.313% 10/15/51 ..oovvvvviiiiiiiiiiiiiiiiiiiiiceeees [ . 05/01/2023 . |Paydoun ......cooeevviiiiies foviiiiiiiiiiis e e e (17 7 R (17 PO N (57 PO IO [N AR R R 33 |. 10/15/2051 . [1.A FE .
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 0.313% 10/15/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiieeeees [ . 06/01/2023 . |Paydoun ......cooevevviinins |oveiiiiiiiiiiiins o e e 60,048 |............ 34,296 [ooveveeiinnnninn foeeenn (34,296) |.ooooeeeeeeenees |oeeens (34,296) |.ooooeeeeeiiiees oo oo e e o 4,106 |. 10/15/2051 . [1.A FE .
Deutsche Bank Comm Mtg Trust Series 16-C3 Redempt ion 100.0000
..23312V-AD-8 |Class ASB  2.756% 08/10/49 ........cevvvvveeenns [errenn . 04/01/2023 . | evvvviininiinnniiniiniiiiiins e e 8,218 [ 6,218 [ 6,576 [niiiiiinnnnn 6,406 [ouniiiiiiiii e (1)) S R (1)) SR R 6,218 |oueeeiiiiiiiiinn forneniiiiiiiiins fo 57 . 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 ........cevvvvveeeens [errenn . 05/01/2023 . | evvvviviinniinninnininiiiiins oo feeeeeennn 7,080 [eniiiiiinn 7,080 [oeiiiiinnnnn 7,488 [ 7,204 [ e (4701 PO (475 PO . 7,080 |evveeeeeiiinnne fornenniiiiiiiins fooriii e 81 [. 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 .... [ IR . 06/01/2023 . | .. . 08/10/2049 . [1.A ........
Deutsche Bank Comm Mtg Trust Series
..23312V-AG-1 |Class XA  1.564% 08/10/49 .........euvvureunnnnn [erreenn . 04/01/2023 . |Paydoun ......cooeevveiiiins |oviiiiiiiiiiiiins o e e 4,048 |............. 1,422 | e, [~ 1 PO [ 72 1 PO A AR (R R R 169 . 08/10/2049 . |1.A FE .
Deutsche Bank Comm Mtg Trust Series 2016-C3
..23312V-AG-1 |Class XA 1.564% 08/10/49 .........euvvmruunnnnn [eereenn . 05/01/2023 . | Paydoun ... 4,610 e 1,619 ... (1,619) | . (1,619) ... . 08/10/2049 . (1.A FE ....
Deutsche Bank Comm Mtg Trust
..23312V-AG-1 |Class XA 1.564% 08/10/49 .........evvvemuunnnnn [erreenn . 06/01/2023 . |Paydoun ......ocoovevvienies foviiiiiiiiiiiiins o e e 203,476 |.......... 103,076 |ooevvvevviiinnns founene (103,076) [..evvvevveeinnnn fornne (103,076) [.vvvveeveennnnn fornmmmiiiiiiiis foois e e e 18,472 |. 08/10/2049 . [1.A FE .
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 20420E-AF-8 | XA 2.050% 07/10/49 .........oooeeeeeeenenennnnnn [ . 04/01/2023 . |Paydown .......ooooeeeeeenns Jooveeeiiiniiiiiinns Joeeiiiiiiiiiiies Jeeeeeiiiiiiiiiien: Jeeeeeeeens 10,924 |............. LRSIV R RO (4,350) |.ooeeeeiiiiiinns foveennens (4,350) |.ooeeeeeiiiiiens eveeeiiiiiiiiiiiiies foveneeniiniinnne foviiiiiiiiiiiies o o 487 |. 07/10/2049 . [1.A FE .
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Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 29420E-AF-8 XA 2.050% 07/10/49 .....ccevvvveiiiiiiininieees | s . 05/01/2023 . |Paydomn ....cvuuvvviiiinnns Joeviniininiiiiiinns foeeiiiiiii o s 11,897 [oeeeiinens AT FO RN (4,738) |evvvvneniiiinn Jovvnnnnn (- N N R N N R AR 660 |. 07/10/2049 . |1.A FE ....
Citigroup Comm Mtg Trust Series 2016-P4 Class
.. 29420E-AF-8 XA 2.050% 07/10/49 .... N R, . 06/01/2023 . | Paydown ... ... 4,388 ... ... (4,388) | . (4,388) [... . 07/10/2049 . |1.A FE ....
Gs Mortgage Securities Trus
..36250H-AG-8 [Class XA 1.062% 11/10/47 ...oevvvvvvnnnnennes | nnnns . 04/01/2023 . |Paydomn ....cevuvvvriiiinnns Joevininniniiiiiiinns foeeienieiiiis e s 13,327 |ovveeinns P57 R R (2,652) |eeveneiiiiinn Jevnnnnnns {72517 N O O N S AR 668 |. 11/10/2047 . |1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 [Class XA 1.062% 11/10/47 ...oevvvvvvvvnnnnnnns | nnnns . 05/01/2023 . |Paydomn ...ccvvuvvriiiinnns Joevnniininiiiiiinns foreiniiiiiis e s P2 [T R T K O R (5,413) |ovvveiiiiiinn Jevninnnns [T N PP FORPR R NN RN RN 1,646 |. 11/10/2047 . |[1.A FE ....
Gs Mortgage Securities Trust Series 2014-GC26
..36250H-AG-8 [Class XA 1.062% 11/10/47 ...oevvvvvvvvnnnnnnns | nnnns . 06/01/2023 . |Paydoun ...ccvvuvvviiinnnns Joevnninnieiiiiiiinns foeeiniiiiiis o s 13,433 [..ooiiinnnnns - TE T PO IR (274 P TN (274N R R N N R AR 975 |. 11/10/2047 . |1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.885% 05/10/49 .......vvvvvvvnnnnns | uunnnns . 04/01/2023 . |Paydonn ...covvenvvrriinninn foevininniniiiiiinns fovvinniniiiis oo [0 2,022 |l 787 s e (T87) [ e (T87) [evciiiiiies e [ [ [ e 101 [. 05/10/2049 . [1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.885% 05/10/49 .......ovvvvvvvnnnnns | uunnnns . 05/01/2023 . |Paydonn ...ccvvunvirriiinnnn fevnniinnnniiiiiinns foveininiiiiis e [0 2,208 860 [ e (860) [ e (860) [ e [ [ [ [ 138 |. 05/10/2049 . |[1.A FE ....
GS Mortgage Securities Trust Series 2016-GS2
..36252T-AT-2 [Class XA 1.885% 05/10/49 .......vvvvvvvvnnnns | uunnnns . 06/01/2023 . |Paydonn ...ccvvenvvvriiininn fevvninniniiiniinns fovienniiiiiiins feeeiniiiiis [ 2,040 |l 794 s e (T94) s e (T94) [eees e [ e [ [ 154 |. 05/10/2049 . |[1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 [Class XA 1.169% 04/10/47 ......evvvvvvnnnnnens | unnnns . 04/01/2023 . |Paydonn ....covunviriiinnnnn foevvninniniiiiiinns foriinniniiiiis foeeeniii [ 5,383 728 s e (728) [ e (T28) [ e [ [ [ [ 297 |. 04/10/2047 . |1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 [Class XA 1.169% 04/10/47 ......evvvvvvvnnnnnens | nnnnns . 05/01/2023 . |Paydonn ...ccvvunvirriiininn fevnnninnnniiiiiinns fovienniniiiiis foeeiniii [ 5,740 |l 782 s e (782) [ e (782) [ e [ [ [ [ 395 . 04/10/2047 . [1.A FE ....
GS Mortgage Securities Trust Series 2014-GC20
..36252l-AZ-1 |Class XA 1.169% 04/10/47 [T [ . 06/01/2023 . | Paydown ... .. . 04/10/2047 . |1.A FE ....
..378272-AF-5 |Glencore Funding Llc ~ 4.125% 05/30/23 ....... | ....... . 05/30/2023 . |Maturity . .562,000 |.. . 05/30/2023 . |2.A FE ...
MGIC Investment
..44891A-BM-8 [Hyundai Capital America  1.250% 09/18/23 ... |....... . 05/01/2023 . | Corporation .....ceeeeeees Joevemmennneeennnns Jounnnn 8,243,880 |........ 8,390,000 |........ 8,382,113 |........ 8,388,107 |oeeeueeeeeennns orneeeeees L PO L PO 8,388,984 |eevviiiieeeinn e (145,104) |...... (145,104) |..oveeennnen 64,964 |. 09/18/2023 . |2.A FE
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA 1.916% 08/15/49 .......eevveevevnnnns | unnnns . 04/01/2023 . |Paydomn .cevveeneeeeennnis Joeemneeeeeenniiees foreeeeeeeeenieeee feeeeeeeeiiiee e 475 | 1478 | s (1,478) [eeeeeeeeeeeee o (1,478) [oneeeeeeeeiee oo foeeeees s s s 178 |. 08/15/2049 . [1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA 1.916% 08/15/49 .......eevveevemnncns | ennnns . 05/01/2023 . |Paydomn .cevvueneeeeeennis Jeennieeeeeenniees foreeeeeeeeeneees e e 4,511 | 1,597 |oveeeieeieees s (1,597) |oeeeeeeeeeeeen Joeeennnn (1,597) |oeeeeeeeeeenne Jeemmneeeeeemnneees fereeeeeeeeniies o e e 240 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtg Series 2016-JP2
..46590M-AT-7 [Class XA 1.916% 08/15/49 .......eevveevemnnens | unnnns . 06/01/2023 . |Paydomn .ceevuuneeeeeennnnn foeemmnineeeeennes Jeieeeeeeeiiees e e 249,388 |............ 88,269 |.ccovvniiiiieee foeeeen (88,269) [c+vueeeeennnnas feunnnns (88,269) [+vuueeeeemnnnas foeeeeeemmneeeeee fooreeemniiee oo s s 16,080 |. 08/15/2049 . [1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.465% 08/15/49 ......coevueevvveennnn | uunnnns . 04/01/2023 . |Paydomn .cevvuueeeeennnies Jemnnieeeeeenieees feeeeeeeeeeniieeee feeeeeeeeiies e 1,651 | o150 I P IR, (951) |+evemnneereeenn eeennns (CX D PO IRUPPRPPRRRTI FSUUPPPTR ISOTRRRPPRPTRR FRURPRPPRRR RPN 95 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 [Class XA  1.465% 08/15/49 ......covvueevvveennnn | uunnnns . 05/01/2023 . |Paydomn .cevvuueeeeennnis Jemnnieeeeeenniiees fereeeeeeeeineeee oo e 778 | L1072 B PO (1,021) feeeeeeiiiieee o (1,021) [neeeeeemiiiee feeeeeeeemeeeeeeen foeeeees s s s 127 |. 08/15/2049 . |1.A FE ....
JP Morgan Chase Comm Mtge Series 2016-JP3
..46590R-AG-4 |Class XA  1.465% 08/15/49 ..... 06/01/2023 . | Paydoun 76,370 .. (76,370) |. (76,370) . 08/15/2049 . |1.A FE ....
..46625H-RL-6 | Jpmorgan Chase & Co  2.700% 05/18/23 O [ . 05/18/2023 . |Maturity . 1,483,147 |.... ... (6,147) |. ... (6,147)]... . 05/18/2023 . |1.F FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.875% 12/15/49 .. [T [ . 04/01/2023 . | Paydown ... ... 1,805 ... ... (1,805) . . (1,805) [... . 12/15/2049 . |[1.A FE ....
JPMDB Comm Mtg Sec Trus
.. 46646R-AL-7 [ XA 0.875% 12/15/49 ....eviiiiiiiiiiiiiiiiiiiinns | s . 05/01/2023 . |Paydomn ...cevvunvviiiiinnnn fevvnininiiiiiiinns foriennieiiiiiis o [ 5,060 |.eevennnnnns 1,928 |oeeeiiiiiiiins Joeenns (1,928) |evvvenniiiiinn ovvennnn (17N N R N N R AR 254 . 12/15/2049 . [1.A FE ....
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
..46646R-AL-7 | XA  0.875% 12/15/49 .. [T [ . 06/01/2023 . | Paydown ... 169,484 |............64,581 [ooooiiiiiiiiiins fonnns (64,581) |. .. (64,581) [... . 12/15/2049 . |[1.A FE ....
MGIC Investmen
..501044-CS-8 [Kroger Co/The  3.850% 08/01/23 ........covvvvee | uunnnns . 05/01/2023 . | Corporation .......eeevees Jovvvvnnnnnniinnnnns Jovnnen 5,112,118 |........ 5,136,000 |........ 5,287,197 |........ 5,149,370 |..ccvvvvnennnnn foreees [QETR7(0) ) O R [QETRT(0) 1 PO R 5,136,000 |..cevveiiirinnn foevenne (23,882) |....... (23,882) |....cvvnnnn 148,302 |. 08/01/2023 . |2.A FE
MGIC Investment
..58506Y-AH-5 [Medstar Health Inc  2.899% 08/15/23 ......... | ..., . 05/01/2023 . | Corporation ......ecevvveee Jovvnnnnnnniinnnnnns foeenes 4,953,275 |........ 5,000,000 |........ 5,000,000 |........ ESV V[V 000 Y Y N N N R 5,000,000 [oooeveivinnnnens foenens (46,725) |....... (46,725) |.......... 103,076 |. 08/15/2023 . [1.F FE ....
..59217G-EH-8 [Met Life Glob Funding |  0.900% 06/08/23 ... |....... . 06/08/2023 . |Maturity ....ccoovveiieeeee Joemmmiieeeeeenes e 2,025,000 |........ 2,025,000 |........ 2,040,248 |........ 2,027,259 |ocoeieeeiiiiees [ (2,259) [-eeeeeennieeeee foeeeennnn (2,259) [oeeeeeeieiaeeee o 2,025,000 |eevereniieeeennn eerrnnieeeeenne Jeeernieeeeeenes e 9,113 |. 06/08/2023 . |1.D FE ....
MGIC Investment
..617446-8T-9 [Morgan Stanley  5.556% 11/10/23 .......ccoveis | unnnns . 05/01/2023 . | Corporation ....cceeeveeee foevemmninrnecennnnns Jouneens 349,583 |........... 350,000 |eeerennnnn 350,000 |eeeeunnnns 350,000 |eeeeeuireeennnn Joemnieeeeennie Jerrnieeeeeneiee Jeeeeeeenes e e 350,000 |eevrruuiieeeenn feeeeennnnns (417) | (G310 ) 8,035 |. 11/10/2023 . |1.G FE ....
MGIC Investment
..61747Y-EB-7 [MORGAN STANLEY  0.791% 01/22/25 ......coeeeeee | eunnnns . 05/01/2023 . | Corporation ....cceveveeee Joovennunnneeemnnnnns Jonnnnnns 409,794 |...ooennnns 425,000 |........... 425,000 |........... 425,000 f...oeeeeiiiiiier foreernniiinneees frrrernininreene foererninnneeeees oeereeiianeeeeee Joerennnaes 425,000 |.eeeeniiiiieinnn foeeens (15,206) |....... (15,206) |.eeueeeeenes 2,605 |. 01/22/2025 . |1.E FE .
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Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA 1.669% 05/15/49 .......ccevvvvvvvinnnn | unnnns . 04/01/2023 . |Paydonn ....cevunvvviiiinnn foevvnininiiiiniinns fovieniieiiiiis o [ 7,528 [ooeiviiinnnns 3,098 |eviiiiiiiiiins eeeenenn (3,098) |.eevvvnnniiiinnn Jovvvnnnn [RCT0EeL- N PR FR U R N RN AR 398 |. 05/15/2049 . |1.A FE ....
Morgan Stanley BAML Trust Series 2016-C29
. 61766E-BF-1 [Class XA  1.669% 05/15/49 .. P U . 05/01/2023 . | Paydown ... 3,360 ... ... (3,360) | . (8,360) [... . 05/15/2049 . |[1.A FE ....
Morgan Stanley BAML Trust Ser
. 61766E-BF-1 [Class XA 1.669% 05/15/49 ........cevvvvvvvinnnn | unnnns . 06/01/2023 . |Paydonn ...cevvvnvvvriiinnnn fevnnininiiiiiiinns fovieniieiiiiiines oo [ 7,589 |oeveiennnns TR T O R (<10 <) PO R, {10 1<) R R R N N AR 606 |. 05/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.575% 08/15/49 .......cccoeees | uunnnns . 04/01/2023 . |Paydoun ....cvvuvviiiiinnns Joevnninniniiiiiiinns foeeieniiiiiis e e 14,773 |oveeenns [T 12T R FN (6,193) |.eevveneiiiinnn ovvennnn (G528 O O O N S AR 643 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.575% 08/15/49 .......cccoeees | uunnnns . 05/01/2023 . |Paydomn ....cvuuvvviiiinnns Joeviniininiiiiiinns foeeiiiiiii o s 15,655 |oooveeennnnns (<5510 FOU RN [(C15157) ) PO N {172 N O N S AR 848 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2016-
. 61767F-BB-6 [UB11 Class XA  1.575% 08/15/49 .......cccoeees | uunnnns . 06/01/2023 . |Paydoun ...ccvveveviiiinnns Joevnninneniiiiiiinns foeeieniiiiiis o s 14,885 |.oovveennnnns (<1221 O FN (T2 10 ) P PN ((CT2Z:1V N Y O N N R AR 979 |. 08/15/2049 . |1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 [Class XA 1.442% 07/15/52 .....ccevvvunveveinnn | nnnns . 04/01/2023 . |Paydomn ...ccvvunvvriiiinnnn fevvniniieiiiniinns fovienieiiiiiis o [ 2,428 |...oooonnnnnn L IR-7 R OO [ 15-7A D) A R (1,571) [eeiiiiiiiiiins oo fooveiis [ s s 107 . 07/15/2052 . [1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. B61771M-AX-8 [Class XA~ 1.442% 07/15/52 ......covvvvnvvviinnn | unnnns . 05/01/2023 . |Paydonn ...ccvvunviviiiinnnn fevvninineiiiiiinns fovienieiiiiiis o [, 2,661 |ooeeeennnnnns L 272 R PO (1,721) oo o [ 72 Y O R R R R, 145 |. 07/15/2062 . |[1.A FE ....
Morgan Stanley Capital | Trust Series 2019-H7
. 61771M-AX-8 |Class XA  1.442% 07/15/52 [ U . 06/01/2023 . |Paydown ......eeevierinnnnn ... (1,584) [. . (1,584) [... .. . 07/15/2052 . |[1.A FE ....
..61772B-AA-1 [Morgan Stanley  0.731% 04/05/24 . JUTR . 04/05/2023 . | Call 100.0000 ..... .. 525, ..525, ..526, reeeen (195) | .525,000 |.. . 04/05/2024 . |1.E FE ....
..649520-DP-5 [New York Life Global Fdg 1.100% 05/05/23 . |....... . 05/05/2023 . |Maturity ....oooovvvnnines Joovvininiiiiiiiins e 1,284,000 |........ 1,284,000 |........ 1,305,379 |........ 1,286,575 [oeiiiiiiininns [ [5-75-) 1 PR R, (25750 PR N 1,284,000 . 05/05/2023 . |1.A FE ....
PGSE Wildfire Recovery EXT SR SEC AMZ33 Redenption 100.0000
..693342-AF-4 [4.022% 06/01/31 ..evvveiiiiiiiiiiiiiiiniiinieeiinn | s . 06/01/2023 . | eeveneeiiiiiieeeeeieiiieeees i e 786,233 |........... 786,233 |........... 786,213 |ovvvenenn 786,180 [oeeeniviiiiins feoniiiiennnnn 83 [ [ 83 [ [ 786,233 . 06/01/2031 . |1.A FE ....
.. 74271U-RB-8 [Proctoer & Gamble CO .....ceevvveuereeemnnninnees | unnens . 04/01/2023 . |[Maturity ...ocooommniiienee Jovmmniineeeeenes e 2,000,000 |........ 2,000,000 |........ 1,957,322 |........ 1,964,872 |.ocevreieveienn |oeeennnn35,128 | e 35,128 | e 2,000,000 |.. . 04/11/2023 . |1.A FE ....
..74368C-AR-5 |[Protective Life Global  1.082% 06/09/23 .... |....... . 06/09/2023 . |Maturity ....oooovvnenines Jovvnniniiiiiiiins e 1,284,000 |........ 1,284,000 |........ 1,291,242 |........ 1,285,082 |..ccvvvnnviinnnn ovvnnnnn (1,082) |ovvivinnniiiinn Jovvennnn (1,082) | e 1,284,000 |.. . 06/09/2023 . |1.D FE ....
MGIC Investment
..75951A-AJ-7 [Reliance Stand Life Il ~ 3.850% 09/19/23 .... |....... . 05/01/2023 . | Corporation .......ceeevees Jovvvvnnnninniinnnnns Jovnenn 6,370,085 |........ 6,420,000 |........ 6,781,574 |........6,488,956 [.......ccooeeers foereen s (31,758) [oenninnnniinns [ (B1,788) [ e 6,457,198 . 09/19/2023 . |1.E FE ....
SLC Student Loan Trust Series 07-1 Class A4
.. 784424-AD-5 [5.390% 05/15/29 .....cevvvvniiiiiiiiiniiiiiiiiines | s . 06/15/2023 . |Paydomn .....eueiviiiinnnns Jovvnnininiiiiiiinees feeeneeeens 13,766 |.......eeent 13,766 [oeeeennnene 18,413 |oeeennnnnns 13,509 |ovvveiiiiiiiins e Y R E Y R E ST (<1 R AR R AR 333 . 05/15/2029 . [1.C FE ....
SIm Student Loan Trust Series 05-5 Class A4
.. 78442G-PQ-3 [5.395% 10/25/28 ......cevvvuiiiiiiiiiiiiiiiiiiines | s . 04/25/2023 . |Paydonn .....oeeviiiiiinnns Joenninnniiiiinees foeeneeeens 35,390 |oeeennnnnns 35,390 [oooeereenn 35,064 |............ R 1 I R R {01 R E P01 R E STV U R R R 845 |. 10/25/2028 . |1.A FE ....
Tesla Auto Lease Trust Series 21-A Class A3
..88161F-AC-0 [0.560% 03/20/25 ....evvvvriiiiiiiiiiiieiiiiiiieeeees | s . 04/20/2023 . |Paydomn .....euuviviiiinnnn Jovrnniiniieiiiins feeneens 3,407 |oeeiiiinne 3,407 | 3,407 |oeeerennnnnns B L O O R AN 0 O R O RN 6 |. 03/20/2025 . |1.A FE ....
Tesla Auto Lease Trust Series 21-A Class A3
..88161F-AC-0 [0.560% 03/20/25 ....evvvvrviiiiiiiiiiiiiiiiinieeees | s . 056/20/2023 . |Paydomn .....eueveviiiininns Jovvniininieiiiiinees feeeneeeens 24,859 |o.onnn. 24,859 |............ 24,858 |............ 2R R O R R R 24,859 [oooviiiiiiiiins oo [ 58 |. 03/20/2025 . |1.A FE ....
Tesla Auto Lease Trust Series 21-A Class A3
..88161F-AC-0 [0.560% 03/20/25 ....evvvvriviiiiniiiiiiiiiiiiieeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 33,695 |oeernns 33,695 [............ 33,69 |........... LY ST R R Y R (R N FC TSI T R R R 94 |. 03/20/2025 . |1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..89238E-AC-0 [0.390% 04/22/24 ......ccvvvvviiiiiiniiiiiiiiiines | s . 04/20/2023 . |Paydonn .....eeeveviiiinnnns Jovvninnniiiiiiinees foeeneeeens 37,911 [ 37,911 [ooiiiennins 37,907 [..ocvvvennns YR (VI P E R L O AN L R FC /1 1 N R AR R R 49 |. 04/22/2024 . |1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..89238E-AC-0 [0.390% 04/22/24 ......ccvvvvviiiiiiniiiiiiiiiines | s . 056/20/2023 . |Paydomn .....eueveviiiinnnns Jovvniininiiiiinees feeeeeeens 30,186 |............ 30,186 |oeeevennnnns 30,182 [...cevvennnn RV T P E R L O AN L R L0 R N N A 49 |. 04/22/2024 . |1.A FE ....
Toyota Lease Owner Trust Series 21-A Class A3
..89238E-AC-0 [0.390% 04/22/24 ......ccevvvvviiiiiiniiiiiiiiiines | s . 06/20/2023 . |Paydonn .....euviiiiiinnnns Jeevniininiiiiinees feeeeneens 35,155 |oeeeennns 35,155 [oceeiiiine 35,151 [oiiiiieenns F T LT R L O AN L R B LT R R S R, 69 |. 04/22/2024 . |1.A FE ....
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 [0.420% 10/21/24 .oovvveniiiiiiiiiiiiiiiiiiineeeees | s . 04/20/2023 . |Paydonn .....eueviviiiinnnns Jovvnninniniiiiiinens foeeneeeens 28,218 |............ 28,218 |....coveeenn 28,218 |...ccevennns . O R F < TR LT R R R AR 40 |. 10/21/2024 . |1.A FE ....
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 [0.420% 10/21/24 .oovvveniiiiiiiiiiiieiiiiiineeeees | s . 056/20/2023 . |Paydomn .....eueveviiiinnnns Jovvniininiiiiinees feeeeeeens 25,107 fooeeeenee 25,107 |[.ooevennnnns 25,107 [.oocvveennns <0 (0 O U R F < (07 R N RN A 44 . 10/21/2024 . |1.A FE ....
Toyota Lease Owner Trust Series 21-B Class A3
..89239C-AC-3 [0.420% 10/21/24 .oovvveniiiiiiiiiiiiieiiiiiineeeees | s . 06/20/2023 . |Paydonn .....eeeveiiiiinnnns Jevnniininiiiiiiinees foeeneeeens 29,835 |oenns 29,835 [.oeoeenne 29,835 .o 20,835 [ooeiiiiiiiiinns oo e [ [ [ AR ST U R R 63 |. 10/21/2024 . |1.A FE .
UBS Commercial Mtg Trust Series 18-C10 Class Redemption 100.0000
..90276F-AU-8 [ASB  4.213% 05/15/51 .oovvvveniiiiiiiiiiiiiiiinn | s L 05/01/2023 . | eevenieeiiiiieeeeeieiieeees i e 29 o 29 [ [ £ I R R, (721 PO RN (21 P FRN 4 O O RN 1 [ 05/15/2051 . [1.A ........
UBS Commercial Mtg Trust Series 18-C10 Class Redemption 100.0000
..90276F-AU-8 [ASB  4.213% 05/15/51 ... I L 06/01/2023 . | covecescencenesesennincenes . (1,314)]. (1,314 ]... . 05/15/2051 . |1.A ........
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MGIC Investment
..91324P-EB-4 |Unitedhealth Group Inc  0.550% 05/15/24 .... |....... . 05/01/2023 . | Corporation .......eevvees Jovvvvnnininniinnnnns Jovunnnnns 239,218 |..oeeennns 250,000 |...oeeennns 249,740 |...........249,880 |....ccooviiiiinn oernniiiinnnns 2 I R F 2 O FR 249,909 [.oooviiiniinens foeenns (10,692) |....... (10,692) [ovvvnevrrnnnnns 634 |. 05/15/2024 . |1.F FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-A-5 [C19 Class XA 1.115% 03/15/47 ....ccvvvvnvvvees | unnnns . 04/01/2023 . | Paydown ... P 2 . 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Ser
..92938V-A-5 [C19 Class XA 1.115% 03/15/47 ....ccvvvenvvvees | unnnns . 05/01/2023 . |Paydomn ...cevvunvviiiiinnnn fevvnininiiiiiiinns foriennieiiiiiis o [ L3 R (1 O AR [(SIeX) ) FR R {510 8 O N R AR 318 |. 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..92938V-A-5 [C19 Class XA 1.115% 03/15/47 ....ccvvvenvvvees | unnnns . 06/01/2023 . |Paydomn ...cevvvnvvvriinnnn fevvninnniiiiiiinns fovienieiiiiiiis o [ 4,054 [..ooovinnnnnnnns L1 R A (51570 ) F R G517 N O N R AR 361 |. 03/15/2047 . |1.A FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..92930K-AH-1 [Class XA  0.983% 11/15/47 ...ccovvvvvvviivnnnns | nnnns . 04/01/2023 . |Paydonn ....cevunvvviiiinnn foevvnininiiiiniinns fovieniieiiiiis o [ 2,168 |eeeiiiiiinne it R F (1oL ) R F 51 O O O N A 99 [. 11/15/2047 . [1.C FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..92930K-AH-1 [Class XA  0.983% 11/15/47 ....covvvrvvviiinnns | nnnns . 05/01/2023 . |Paydomn ...cevvunvviiiiinnnn fevvnininiiiiiiinns foriennieiiiiiis o [ 2,305 [.ooiiiiiinnnnnns 72 O R (2 FO R [ O O N Y AR 131 |. 11/15/2047 . |1.C FE ....
WF RBS Commercial Mtg Trust Series 2014 C24
..9293K-AH-1 [Class XA  0.983% 11/15/47 ...ccovvevvvvvininnns | unnnns . 06/01/2023 . |Paydonn ...cevvvnvvvriiinnnn fevnnininiiiiiiinns fovieniieiiiiiines oo [ 2,169 | L1 R R [Reicic) ) FRR E 1 N O N R AR 1561 |. 11/15/2047 . |1.C FE ....
Wells Fargo Commercial Mortgag Series 2015
..94980H-AZ-3 [NXS1 Class XA 1.209% 05/15/48 .........ccoees | uunnnns . 04/01/2023 . |Paydonn ...ccvvunviiiiiinnn Jevvnininiiiiiiinns forienieeiiiiis o [ 6,055 |eevennnnnns 1577 |oeeeiiiiiiinns o (1,577) [eeeeeeiiiiieens o (15740 1 PR IR RO R RN R, 278 |. 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94980H-AZ-3 [NXS1 Class XA 1.209% 05/15/48 .........ccoees | uunnnns . 05/01/2023 . |Paydonn ....cevunviriiiinnnn fevvnineieiiiiiinns forieniiiiiiiiis o [ 6,435 [.....coennens 7L O RN (1,676) [ceeeevinnnens forenees [ TCT/<) N R IO RN R RN R, 367 |. 05/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2015
..94989H-AZ-3 [NXS1 Class XA 1.209% 05/15/48 .........ccoees | uunnnns . 06/01/2023 . |Paydomn ...cevvvnvvriinnnn fevvnininiiiiiiinns fovieniieiiiiins o [, 6,100 [oeerieenne 1,589 |oveiiiiiiiiins s (1,589) |oevvvenniiiiinn ovennnnn {08111 N O O O N S AR 424 (. 05/15/2048 . [1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.037% 07/15/48 ........covvvees | unnnns . 04/01/2023 . |Paydomn ....cevuvvvriiiinnns Joevininniniiiiiiinns foeeienieiiiis e s 12,914 s LC3E ST FO RN (3457 PO TN (0158 O O N N R AR 574 |. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.037% 07/15/48 ........covvevees | unnnns . 05/01/2023 . |Paydomn ....cevuveriiiinnns Jeevnniinieiiiiiinns foeeiieiiiiiis e s 13,950 |ovvvvnnnnnnns LS (C1° I O FN (5,169) |.evvvenniiiiinn ovvvnnnn {5 (1SN O N S AR 772 |. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag Series 2016-
..95000F-All-6 [C35 Class XA 2.037% 07/15/48 ........covveees | unnnns . 06/01/2023 . |Paydoun ...ccvvuvvviiinnnns Joevnninnieiiiiiiinns foeeiniiiiiis o s 13,863 |vvvveennnnns [T KT/ AU FN [ETRETAT) A RN (S0 YN O P N N R AR 930 |. 07/15/2048 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.855% 08/15/49 .....evvvviiiiiniiiiiiiiiiniieees | s . 04/01/2023 . |Paydoun ....cevevvvviiiinnns Joevnninnieiiiiiinns foeeeeiiiiiis o s 13,568 |ovvvvnnnnnns 4,854 [oooiiiiiiiiinns [ (4,854) |oeevvenniiiiinn Jovninnnns {3857 N O O N S AR 579 |. 08/15/2049 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.855% 08/15/49 ....cevvvviiiiiiiiiiiiiiiiiiineees | s . 05/01/2023 . |Paydomn ....cevevvviiiinnns Joeviniininiiiiiinns foeeiiiiiis e e 13,557 |ovveennnns LC3%: 5TV I FO RN [C3%: 510D ) P RN (%1510 N O O N N S AR 720 |. 08/15/2049 . |1.A FE ....
Wells Fargo Commercial Mortgag 2016 BNK1 XA
..95000G-BB-9 [ 1.855% 08/15/49 .....evvvviiiiiniiiiiiiiiiiiniieees | s . 06/01/2023 . |Paydomn ...ccvvuvvviiinnnns Joevnninniniiiiiinns foreiieeiiiiis o s 12,753 |oveeennns 4,562 [oooeiiiiiiniinns [ (4,562) [ [ (4,562) [ [ s i i e 821 |. 08/15/2049 . |1.A FE ....
..95000U-2R-3 |[Wells Fargo & Company  1.654% 06/02/24 ..... |....... . 06/02/2023 . | Call 100.0000 ..... foeeeeeeiiiiiiieienn e 400,000 |...ceeennn 400,000 |...eeennnns 409,116 |........... 401,831 |eeeeeeeeeenns eeenes (1,831) | e (1,831) s e 400,000 veuneeeeemmnns fermeereeemnnies fereeeeeeenies e 3,308 |. 06/02/2024 . |2.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA  1.404% 03/15/47 .....cccvveees | uunnnns . 04/01/2023 . |Paydomn .cevveeneeeeennnis Joeemneeeeeenniiees foreeeeeeeeenieeee feeeeeeeeiiiee e 9,750 |eeernnnns 1,070 [oeeeeeeeiiiiees oot (1,070) [ oot (1,070) [ oot e e e e 538 |. 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-
..96221T-AH-0 [LC14 Class XA  1.404% 03/15/47 .. [P I . 05/01/2023 . | Paydown ... L1151 . 03/15/2047 . |1.A FE ....
Wf-Rbs Commercial Mortgage Tru Series 2014-

..96221T-AH-0 |LC14 Class XA  1.404% 03/15/47 .....cceeeeee | neenns . 06/01/2023 . [Paydown .....coeuuviiriiiiis feneeeiiiiiiiiin e e 09 | 4,028 [ e (4,028) | e (4,028) | e e e . 03/15/2047 . |1.A FE ...

MGIC Investment

..064159-6F-8 |Bank Of Nova Scotia  5.440% 07/31/24 ... . 05/01/2023 . [ Corporation . . (5,048) |.. . 07/31/2024 . [1.F FE ..

..13607G-RK-2 | Canadian Imperial Bank  0.950% 06/23/23 .... |A..... |. 06/23/2023 . (Maturity . . 06/23/2023 . [1.F FE ..

..13607G-RK-2 |Canadian Imperial Bank  0.950% 06/23/23 .... [A..... . 06/23/2023 . Maturity .... . 06/23/2023 . |1.F FE .
Babson CLO Ltd Series 15-1A Class AR 6.240%

..056162-AN-0 | 01/20/31 ... .. |D..... . 04/20/2023 . |Paydoun ... . 01/20/2031 . [1.A FE ...
Babson CLO .440%

..06759F-AB-2 | 10/20/30 .. |D..... . 04/20/2023 . [Paydoun .......cceeeeennnnee , . 10/20/2030 . [1.A FE ..

..111013-AL-2 | Sky Plc  3.750% 09/16/24 . .. |D..... . 05/10/2023 . [Call 98.8450 ..... .. 620,000 . 09/16/2024 . |1.G FE .
Carlyle Global Market Strategi Series 13-4A

.. 14310K-AS-0 |Class ATRR  6.260% 01/15/31 D..... . 04/17/2023 . [Paydown .......cceeeerennnne ... 147,176 . 147,176 (... 147,176 | ... 147,176 |.. . 01/15/2031 . [1.A FE ..

..23636A-Al-1 | Danske Bank A/S  1.226% 06/22/24 .. D..... . 06/22/2023 . [Call 100.0000 ..... .. 610,000 .. 610,000 |.......... 610,000 |.... .. 610,000 [.. . 06/22/2024 . |1.E FE .

WP CLO 111 Ltd Series 13-1A Class AR 6.500%
553205400 | 10/20/30 weorrrrosrrossssesseeeeseensesseeescee Ducee. | 04/20/2023 . |Paydonn covvevveeeeeeriinns foeeesesssseeeeecess s 1,020,054 |00 1,020,054 |oovreee 1,020,758 |oovveee TR T [E1) R N ETE) R TR WO WO WO N 29,766 |. 10/20/2030 . [ 1.4 FE ...




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

SCHEDULE D - PART 4

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

¥1°603

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
Madison Park Funding Ltd Series 15-17A Class
..56818Y-BN-0 |AR2  6.261% 07/21/30 .cooeeeviiiiiiiiiiiiiienns D. . 04/21/2023 . | Paydoun ... 124,334 |........... 124,334 |........... 124,334 |. ... 124,334 .. 124,334 ... 3,481 . 07/21/2030 . [1.A FE ..
..63906Y-AA-6 |Natwest Markets Plc  2.375% 05/21/23 . 05/21/2023 . |Maturity .. . ...614,000 |... . 614,000 ...627,342 |. K . (1,799) . 614,000 |.. . 05/21/2023 . [1.E FE ..
..63906Y-AA-6 |Natwest Markets Plc  2.375% 05/21/23 . 05/21/2023 . |Maturity R 927,000 [oveverennns 927,000 |........... 947,144 [0t l929,716 [oennnniiiiies oo (2,716) |... ..927,000 . 056/21/2023 . [1.E FE ..
MGIC Investment
..B2620K-AK-9 | Siemens Financieringsmat 2.000% 09/15/23 .. [D..... . 05/01/2023 . | Corporation .........eevves Joeveeeeeeninennnnnns |oees 11,501,713 |...... 11,600,000 |....... 11,534,576 |....... 11,693,011 oo s 3,270 |ovvvviiiiiiiiies v 3,270 |oeveiiiiiiiiiinn v 11,596,281 [oooeeeiiiiiiins | (94,568) |....... (94,568) |........... 145,644 |. 09/15/2023 . |1.E FE ....
MGIC Investment
..853264-BY-5 |Standard Chartered Plc  0.991% 01/12/25 .... [D..... . 05/01/2023 . | Corporation ........eeevees |oeveeeeneneneennnnns Joeeennns 337,217 |evevevaans 350,000 |........... 350,000 |........... R 0 O O Y (SRR R R 350,000 [ooeeeeiiiiiiiins Joeeens (12,723) |....... (12,723) |.eeeeees 2,784 |. 01/12/2025 . [1.G FE ....
MGIC Investment
..86563V-A0-2 | Sumitomo Mitsui Tr Bk Ltd 0.800% 09/12/23 |D..... . 05/01/2023 . | Corporation .........evvves |oeveeeeeeiinnnnnnnns |oeeees 1,215,604 |........ 1,236,000 |........ 1,235,456 |........ 1,235,873 [ oo L O A (C1/ I R A 1,235,933 |oooeeeiniiiiiins v (20,330) |....... (20,330) |-.eeeennnnnn 6,290 |. 09/12/2023 . [1.F FE ....
MGIC Investment
..86563V-A0-2 | Sumitomo Mitsui Tr Bk Ltd 0.800% 09/12/23 |D..... . 05/01/2023 . | Corporation ........eeevees |oeveeeeieeenennnnnns Joeeeeeens 677,630 |.......... 689,000 |.......... 688,697 |........... 688,929 [.....viiiiiins e FC I PO AN [ IO AR 688,963 |......ooeeiieees |oeeenn (11,333) |....... (11,333) |-oeeeeens 3,506 |. 09/12/2023 . [1.F FE ....
MGIC Investment
..902674-YB-0 |Ubs Ag London  0.450% 02/09/24 ................ D..... . 05/01/2023 . | Corporation .......eeeveees Jovveeeeeeeeieeeinens |oveeeeens 384,672 |.......... 400,000 |........... 399,692 |........... 399,886 [.....coooeiiiies forriiiiiiinns 4 foiiiies o 3 | i 399,920 |o.vvvvvvvvinnnnn founnnnn (15,248) )....... (15,248) ..o 1,310 |. 02/09/2024 . [1.D FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 83,257, 141 85,960,936 87,853,210 85,050,211 (572,639) (572,639) 85,409,214 (2,051,713) | (2,051,713) 1,482,536 XXX XXX
. |Firsl Hawaiian Bank  1.250% 04/26/23 ........ | ....... | 04/26/2023 . |Maturily e Jeeeeeens 50,000 [............ 50,000 J............ 50,000 |. ....50,000 e e .. ...50,000 P ..625 |. 04/26/2023 . [1.A FE ....
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 50,000 50,000 50,000 50,000 50,000 625 XXX XXX
2509999997. Total - Bonds - Part 4 338,083,370 329,438,440 372,167,806 344,643,557 (2,637,276) (2,637,276) 344,178,401 (5,061,936) | (5,061,936) 8,354,866 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 338,083,370 329,438,440 372,167,806 344,643,557 (2,637,276) (2,637,276) 344,178,401 (5,061,936) | (5,061,936) 8,354,866 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 338,083,370 XXX 372,167,806 344,643,557 (2,637,276) (2,637,276) 344,178,401 (5,061,936) | (5,061,936) 8,354,866 XXX XXX




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

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Federal Home Loan Bank of
Chicago .ovveeeeeeerreeecerierereeeee Chicago, IL .o foees s foevreieiies o L SRR FETTN 501 | 508 | 505
Northern Turst ......coccoveveeneee Chicago, L ooeeeoeeeeieeeies foes e oo e s [ o (1,580) ... 320,598
US Bank ..o Milwaukee, W1 o.ooovveveveees oo | 0.400 |....oooveeennnns 9,079 [ 2,508 |........c.c.... 119,464 |......... 8,168,218 |............... 652,942
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 9,090 2,508 119,965 8,167,146 974,045
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 9,090 2,508 119,965 8,167,146 974,045
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

9,090

2,508

119,965

8,167,146

974,045

E13




I4E

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4

Code Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po

ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

COLUMBIA FDG CO LLC
Versailles Commercial Paper LL
VICTORY RECEIVABLES CORP
BASF SE
CAISSE D AMORTISSEMENT DE LA D

04/19/2023
06/28/2023 .
06/28/2023 ..........
06/28/2023 ..........
05/15/2023 ..........

07/18/2023 ...
..08/25/2023
09/21/2023 ...
09/20/2023 ...
07/05/2023 ...

823,950 |..

738,808 |..
359,793 |..

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

3,407,100

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

3,407,100

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

3,407,100

11,721

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

3,407,100

381428-50-0 .......

|Go|dman Sachs Financial Square Treasury NSt rUMENT .. ee.iiee ittt e et ettt s e ettt et et e e e e e e e e e e e e e e e e e e e e e et e e e e e e e e e e e eanaeaneeanaaas

............................... 3,169,526

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

3,169,526

381410-23-2 .......
381410-27-3 .......
665278-40-4 .......

Goldman Sachs Financial Square Financial SQUare MMKT FUNG .....cuuuiereniiriiiii it e e e e e e e e e e e e e e e e e e e aa e e aaa e
Goldman Sachs Financial Square FS Govt Inst Fund
Northern Trust US Government Portfolio

[ 06/30/2023 ..........
06/30/2023 .
el 06/30/2023 ..........

...... 8,912,518 |..
. 12,860,103 |..
98,806,938 |..

8309999999.

Subtotal - All Other Money Market Mutual Funds

120,579,559

8609999999

- Total Cash Equivalents

127,156, 185

195,535

334,477
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