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Commonweal th Fing Auth PA Rev BABs  5.653% Redemption 100.0000
.20281P-CS-9 |06/01/24 | 385,000 385,000 462,481 403,335 (18,336) | ..o (18,335) 385,000 10,882 [.06/01/2024 __{1.E FE ____.
Federal Home Loan Mtg Corp FR ZL4646  3.000%
- 3131XL-ET-0 |01/01/43 . _-| Paydoun 67,745 67,745 73,418 73,423 (5,678) (5,678) 67,745 677 [.01/01/2043 __|1.A _.
Federal Home Loan Mtg Corp FR ZL4646  3.000%
C33IXL-ET-0 (01701748 | _-| Paydoun 65,292 65,292 70,761 70,765 (5,473) (5,473) 65,292 816 [.01/01/2043 _|1.A ...
Federal Home Loan Mtg Corp FR ZL4646  3.000%
C33IXL-ET-0 (01701748 | _-| Paydoun 71,904 71,904 77,926 77,931 (6,027) (6,027) 71,904 1,079 [.01/01/2043 __{1.A ..
Federal Home Loan Mtg Corp FR SB8003  3.500%
313206-3L-4 | 08/01/34 | _-| Paydoun 99,882 99,882 103,908 103,748 (3,866) (3,866) 99,882 1,165 [.08/01/2034 __[1.A ...
Federal Home Loan Mtg Corp FR SB8003  3.500%
313206-3L-4 | 08/01/34 | _-| Paydoun 91,177 91,177 94,853 94,707 (3,530) (3,530) 91,177 1,330 [.08/01/2034 __{1.A ...
Federal Home Loan Mtg Corp FR SB8003  3.500%
313206-3L-4 | 08/01/34 | _-| Paydoun 80,105 80,105 83,334 83,205 (3,101) (3,101) 80,105 1,402 |.08/01/2034 __[1.A ...
Federal Home Loan Mtg Corp SB8070  2.500%
. 313206-6F-4 |110/01/36 .| _-| Paydoun 263,408 | ... 263,408 ... 276,578 276,519 [l (13,11 | (18,11 | 263,408 2,195 |.10/01/2035 __|1.A ..
Federal Home Loan Mtg Corp SB8070  2.500%
. 313206-6F-4 | 10/01/36 | _-| Paydoun 138,674 138,674 145,608 145,577 (6,903) (6,903) 138,674 1,445 1.10/01/2035 __[1.A ...
Federal Home Loan Mtg Corp SB8070  2.500%
. 313206-6F-4 | 10/01/36 .| _-| Paydoun 108,622 108,622 114,053 114,029 (5,407) (5,407) 108,622 1,368 [.10/01/2035 __{1.A ...
Federal Home Loan Mtg Corp SD0093  5.000%
. 31320M-C6-0 | 10701749 | _-| Paydoun 183,635 183,635 203,089 [l (19,454) | (19,454) 183,635 765 |.10/01/2049 __(1.A ___._____
Federal Home Loan Mtg Corp SD0093  5.000%
. 31320M-C6-0 | 10701749 | _-| Paydoun 169,758 169,758 187,741 | (17,984) | oo (17,984) 169,758 1,415 [.10/01/2049 __[1.A ...
Federal Home Loan Mtg Corp SD0093  5.000%
. 31320M-C6-0 | 10701749 | _-| Paydoun 154,331 154,331 170,681 [l (16,349) | ... (16,349) 154,331 1,929 1.10/01/2049 _[1.A _______
Federal Home Loan Mtg Corp SD7531  3.000%
L 3132DV-LL-7 (12701780 | _-| Paydoun 113,544 113,544 122,645 122,584 (9,039) (9,039) 113,544 1,135 [.12/01/2050 __{1.A ...
Federal Home Loan Mtg Corp SD7531  3.000% Citigroup Global Markets
L 3132DV-LL-7 (12701780 | ne. 5,688,250 5,363,902 5,793,852 5,790,933 3,128 3,128 | 5,794,061 | ... |.....(105,811) | ____.(106,811) [ ... 57,215 |.12/01/2050 __|1.A ...
Federal Home Loan Mtg Corp RC1689  2.500%
C3133L7-20-6 | 12/01/35 | ~|Paydown .l 20,889 ... 20,889 ... 2,154 [ 22,148 (1,259) (1,250) | 20,889 174 [.12/01/2036 __{1.A ..
Federal Home Loan Mtg Corp RC1689  2.500%
C3133L7-20-6 | 12/01/35 | _-| Paydoun 64,344 64,344 68,240 68,223 (3,879) (3,879) 64,344 670 [.12/01/2035 _|1.A ...
Federal Home Loan Mtg Corp RC1689  2.500%
C3133L7-20-6 | 12/01/35 | |Paydown 21,352 | 21,352 [ 2,645 [ 22,639 (1,287) (1,287) [ 21,352 267 |.12/01/2035 __(1.A ___._____
Federal Home Loan Mtg Corp RC1727  2.000%
_3133L7-4L-8 | 12/01/35 | _-| Paydoun 48,701 48,701 50,877 50,867 (2,166) (2,166) 48,701 325 |.12/01/2035 __|1.A ..
Federal Home Loan Mtg Corp RC1727  2.000%
C3133L7-4L-8 | 12/01/35 | |Paydown 32,796 32,79% 34,262 34,255 (1,459) (1,459) | 32,79 273 |.12/01/2035 __(1.A ...
Federal Home Loan Mtg Corp RC1727  2.000%
C3133L7-4L-8 | 12/01/35 | _-| Paydoun 52,384 | 52,384 54,725 54,714 (2,330) (2,330) 52,384 524 1.12/01/2035 __|1.A ..
Nomura Securities
..3135G0-4T-7 |Fannie Mae 0.200% 05/27/22 _| International . 901,812 900,000 900,000 900,000 900,000 830 |.06/27/2022 ..
..3135G0-4T-7 |Fannie Mae 0.200% 05/27/22 _-|Barnett Bank __ 23,765,464 23,723,000 23,723,000 23,723,000 | ..o b b e 23,723,000 f ... 25,436 [.05/27/2022 ..
_.3136AX-C4-5 |Fannie Mae 2017-69 HA  3.000% 06/25/46 _-| Paydoun 504,939 504,939 519,515 518,031 [l (13,902) | ... (13,992) 504,939 5,049 |.06/25/2046 .
_.3136AX-C4-5 |Fannie Mae 2017-69 HA  3.000% 06/25/46 _-| Paydoun 433,649 433,649 446, 167 445,665 [ [ (12,016) | oo (12,016) 433,649 5,421 | .06/25/2046 .
_.3136AX-C4-5 |Fannie Mae 2017-69 HA  3.000% 06/25/46 _-| Paydoun 347,807 347,807 357,848 357,445 (9,638) (9,638) 347,807 5,217 |.06/25/2046 .
Federal Home Loan Mtg Corp Series 4114 Class
_.3137AU-RC-5 |EA  1.250% 07/15/31 __ _-| Paydoun 175,163 175,163 164,982 165,805 9,359 9,359 175,163 730 |.07/15/2031 __(1.A __
Federal Home Loan Mtg Corp
_.3137AU-RC-5 |EA  1.250% 07/15/31 ... | _-| Paydoun 67,3% 67,3% 63,476 63,793 3,601 3,601 67,3% 351 1.07/15/2031 __(1.A ...
Federal Home Loan Mtg Corp Series 4114 Class
_.3137AU-RC-5 |EA  1.250% 07/15/31 ... _.| Paydoun 101,985 101,985 96,057 96,536 5,449 5,449 101,985 637 |.07/15/2031 _[1.A ...
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Federal Home Loan Mtg Corp Series 4698 Class
- 3137F1-XN-3 |HP  3.000% 05/15/46 ... .. . .| 04/01/2021 __{ Paydown 108,017 108,017 110,202 110,152 (2,135) (2,135) 108,017 1,080 |.05/15/2046 __|1.A ..

Federal Home Loan Mtg Corp Series 4698 Class

__3137F1-XN-3 |HP  3.000% 05/15/46 _|-05/01/2021 __| Paydoun 180, 186 180, 186 183,832 183,748 (3,562) (3,562) 180, 186 2,252 | .05/15/2046 __[1.A
Federal Home Loan Mtg Corp

. 3137F1-XN-3 |HP 3.000% 05/15/46 ... |[__.___ -06/01/2021 __|Paydown || 277,872 | 277,372 | 282,984 [ 282,855 (5,483) (5,483) | ..ol 277,372 4,161 | .05/15/2046 __|1.A _________
Federal Home Loan Mtg Corp Series 4904 Class

. 3137FN-5Y-2 |CA  3.000% 08/16/57 ... ... -04/01/2021 __| Paydoun 302,251 302,251 308,155 308,092 (5,841) (5,841) 302,251 3,023 |.08/15/2057 __(1.A ..
Federal Home Loan Mtg Corp Series 4904 Class

__3137FN-5Y-2 |CA  3.000% 08/16/57 ... -05/01/2021 __|Paydown || 235,827 | 235,827 | 240,433 | . 240,384 (4,557) (4,557) | oo 235,827 2,948 | 08/15/2057 __(1.A .
Federal Home Loan Mtg Corp Series 4904 Class

__3137FN-5Y-2 |CA  3.000% 08/15/57 ... -06/01/2021 __| Paydoun 549,188 549,188 559,914 550,801 [ (10,612) | .o [ (10,612) 549,188 8,238 | 08/156/2057 __|1.A ..
Federal National Mtg Assoc AS7843  3.000%

_.3138WH-WD-0 | 09/01/36 .| -04/01/2021 __|Paydown || 220,941 | 20,94 | 233,438 | ... 233,387 [ (12,446) | (12,446) | 220,941 2,209 |.09/01/2036 __(1.A
Federal National Mtg Assoc AS7843  3.000%

_.3138WH-WD-0 | 09/01/36 .| -05/01/2021 __| Paydoun 157,919 157,919 166,851 166,815 (8,896) (8,896) 157,919 1,974 [.09/01/2036 __|1.A .
Federal National Mtg Assoc AS7843  3.000%

_.3138liH-WID-0 | 09/01/36 _}-06/01/2021 __| Paydoun 165,883 165,883 175,266 175,227 (9,344) (9,344) 165,883 2,488 | 09/01/2036 .

_.31400B-ZE-1 |Fannie Mae CA4340  3.000% 10/01/49 __________ .| -04/01/2021 __| Paydoun 98,347 98,347 105,696 105,662 (7,316) (7,316) 98,347 983 |.10/01/2049 _
Citigroup Global Markets
_.31400B-ZE-1 |Fannie Mae CA4340  3.000% 10/01/49 __. 10470772021 | Inc. || 4,127,445 | 3,876,104 4,165,752 4,164,429 1,844 1,844 4,166,272 || (38,827) | ... (38,827) | ... 41,345 |.10/01/2049 _
_.3140X7-EZ-8 |Fannie Mae FM3751  3.000% 08/01/43 _|-04/01/2021 __| Paydoun 47,947 47,047 Lo 52,446 52,418 (4,471) (4,471) 47,947 479 |.08/01/2043 _.
_.3140X7-EZ-8 |Fannie Mae FM3751  3.000% 08/01/43 _|-05/01/2021 __| Paydoun 47,291 47,291 51,728 51,701 (4,410) (4,410) 47,291 591 |.08/01/2043 _.
_.3140X7-EZ-8 |Fannie Mae FM3751  3.000% 08/01/43 _}-06/01/2021 __| Paydoun 37,908 37,908 41,465 4,443 (3,535) (3,535) 37,908 569 |.08/01/2043 _
_.3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 _|-04/01/2021 __| Paydoun 94,624 94,624 100,035 100,010 (5,387) (5,387) 94,624 789 |.08/01/2035 _
_.3140X7-PU-7 |Fannie Mae FM4034 ~ 2.500% 08/01/35 _|-05/01/2021 __| Paydoun 39,455 4,712 41,701 (2,246) (2,246) 411 |.08/01/2035 _.
_..3140X7-PU-7 |Fannie Mae FM4034  2.500% 08/01/35 _-06/01/2021 __| Paydoun _..20,451 21,620 21,615 (1,164) (1,164) 256 |.08/01/2035 _
_.3140X7-XN-4 | Fannie Mae FM4284  4.000% 06/01/50 _|-04/01/2021 __| Paydoun |......... 255,897 278,007 || (22,110) | oo L (22,110) | . 2,559 |.06/01/2050 .
_..3140X7-XN-4 |Fannie Mae FM4284  4.000% 06/01/50 _. _|-05/01/2021 __|Paydown .|| 208,193 208,193 | .. 226,181 | (17,988) | .- S N (17,988) | . . 2,776 |.06/01/2050 _
_.3140X7-XN-4 | Fannie Mae FM4284  4.000% 06/01/50 __. _}-06/01/2021 __| Paydoun 164,100 164,100 178,219 | oo (479 | [ (14,179) 164,100 2,735 |.06/01/2050 .
..3140X8-V4-6 |Fannie Mae FM5134  4.000% 01/01/49 _|-04/01/2021 __| Paydoun 109,655 109,655 118,084 (8,430) (8,430) 109,655 1,097 [.01/01/2049 _
..3140X8-V4-6 |Fannie Mae FM5134  4.000% 01/01/49 _|-05/01/2021 __| Paydoun 101,856 101,856 109,686 (7,830) (7,830) 101,856 1,358 [.01/01/2049 _
_.3140X8-V4-6 |Fannie Mae FM5134  4.000% 01/01/49 __ _|-06/01/2021 __| Paydoun 55,397 55,397 59,656 (4,259) (4,259) 55,397 923 |.01/01/2049 _.
_.31411V-84-2 |Fannie Mae  5.500% 03/01/22 _|-04/01/2021 __| Paydoun 102 102 102 102 102 2 1.03/01/2022 __
_.31411V-84-2 |Fannie Mae  5.500% 03/01/22 _|-05/01/2021 __| Paydoun 101 101 102 101 101 2 1.03/01/2022 __
_.31411V-84-2 |Fannie Mae  5.500% 03/01/22 _|-06/01/2021 __| Paydoun 101 101 102 101 101 3 1.03/01/2022 __
New York NY City Transitional Taxable-Sub-
_.B49710-Gli-7 |Future Tax Secd  3.450% 05/01/21 [ _____ -05/01/2021 __|Maturity || 6,000,000 |...... 6,000,000 | ... 6,436,440 [ 6,018,699 [ | (18,699) | ... [ (18,699) | ... [ 6,000,000 103,500 |.05/01/2021 __{1.A FE _____
San Francisco Calif City & Arpts Ref-Taxable-
...79766D-CY-3 | Second Ser H 3.946% 05/01/21 ... [ ... 05/01/2021 _\Maturity ...} | . ¢ 4,535,000 4,535,000 4,937,708 | ... 4,552,452 | ... || (17.452) Lo | (17,452) 4,535,000 89,476 |.05/01/2021 _[1.E FE ...
3199999. Subtotal - Bonds - U.S. Special Revenues 52,361,460 51,741,495 53,690,752 51,291,672 (361,254) (361,254) 52,461,822 (100,362) (100,362) 408,939 XXX XXX
_.001192-AJ-2 | Agl Capital Corp  3.500% 09/15/21 [ __.___ -06/15/2021 __|Cal | 100.0000 .|| 3,000,000 |...... 3,000,000 | ... 3,268,710 3,015474 | [ (15,474) L (15,474) L | 3,000,000 78,750 |.09/15/2021 __|2.A FE ____
Access to Lns Student Ln Corp Series 10-I
_.00432-CU-1 | Class A3 0.973% 04/25/37 . |[__.__ -04/26/2021 __| Paydoun 11,640 11,640 11,707 11,706 (66) (66) 11,640 60 |.04/25/2037 _[1.A FE _____
Ally Master Owner Trust Series 2018-2 Class Al
- 02005A-GU-6 |3.290% 05/15/23 _-05/16/2021 __|Paydown .|| 6,590,000 | | 6,590,000 | ... 6,615,719 6,594,398 (4,398) (4,38) | oo f 6,590,000 90,338 |.05/15/2023 __
_.03523T-BX-5 | Anheuser-Busch Inbev Wor ~ 4.150% 01/23/25 _|-06/29/2021 __|Cal | 114320 | _.....5,047,870 4,530,000 4,525,470 4,526,814 359 359 4,527,174 2,826 2,826 693,317 |.01/23/2025 _
__05565E-AF-2 | Bmw Us Capital Llc  2.000% 04/11/21 _[-0471172021 |Maturity || 6,000,000 |...... 6,000,000 5,841,310 5,988, 121 11,879 1,879 [ 6,000,000 60,000 | 04/11/2021 _.
BMW Vehicle Lease Trust Series 19-1 Class A3
_.05586V-AC-6 |2.840% 11/22/20 | -04/20/2021 __| Paydoun 403,659 403,659 403,599 403,654 5 5 403,659 3,821 | .11/22/2021 _|1.AFE ___
Bank Series 2018-BN10 Class XA  0.871%
..065404-BF-1 | 02/15/61 .| -04/01/2021 __| Paydoun 1,918 1,371 (1,371) (1,371) 82 | .02/15/2061 __[1.A FE _____

Bank Series 2018-BN10 Class XA  0.871%
-.065404-BF-1 | 02/45/61 ... | .. -05/01/2021 __| Paydoun 2,098 1,499 (1,499) (1,499) 111 |.02/15/2061 __|1.A FE ____
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Bank Series 2018-BN10 Class XA  0.871%
- 065404-BF-1 | 02/15/61 ... | -06/01/2021 __{ Paydown 1,935 1,383 (1,383) (1,383) 126 |.02/15/2061 _|1.A FE ___.
Bank Series 2019-BN19 Class XA  1.092%
.. 06540W-BH-5 | 08/15/61 -1-04/01/2021 __| Paydoun 2,505 2,260 (2,260) (2,260) 107 [.08/15/2061 __[1.A FE ..
Bank Series 2019-BN19 Class XA  1.092%
- 06540W-BH-5 1 08/16/61 .| -06/01/2021 __{ Paydown 2,759 2,489 (2,489) (2,489) 146 | .08/15/2061 __|1.A FE ____
Bank Series 2019-BN19 Class XA  1.092%
.. 06540W-BH-5 |08/15/61 . e 06/01/2021 __[ Paydoun 2,735 2,467 (2,467) (2,467) 176 [.08/15/2061 __[1.A FE .
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 | XA  0.785% 04/10/51 ... | 04/01/2021 __{ Paydown 1,513 1,330 (1,330) (1,330) 84 [.04/10/2051 __{1.A FE ____.
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 | XA  0.785% 04/10/51 ... | -06/01/2021 __{ Paydown 1,669 1,468 (1,468) (1,468) 115 [.04/10/2051 __{1.A FE ____.
Benchmark Mortgage Trust Series 2018-B3 Class
..08161B-BD-4 | XA  0.785% 04/10/51 ... | -06/01/2021 __{ Paydown 1,526 1,342 (1,342) (1,342) 130 [.04/10/2051 __{1.A FE ____.
Benchmark Mortgage Trust Series 2019-B12
_08162F-AK-9 |Class XA  1.202% 08/15/52 ... |._._.._. 04/01/2021 __{ Paydown 464 412 (412) (412) 22 |.08/15/2052 __[1.A FE ____.
Benchmark Mortgage Trust Series 2019-B12
_08162F-AK-9 |Class XA 1.202% 08/15/52 ... |._._.._. -06/01/2021 __{ Paydown 502 446 (446) (446) 29 |.08/15/2052 __[1.A FE ____.
Benchmark Mortgage Trust Series 2019-B12
_08162F-AK-9 |Class XA 1.202% 08/15/52 ... |._._.._. -06/01/2021 __{ Paydown 507 450 (450) (450) 36 [.08/15/2052 __[1.A FE ____.
Benchmark Mortgage Trust Series 2018-B1 Class
_08162P-AY-7 | XA 0.649% 01/15/51 .| 04/01/2021 __{ Paydown 436 300 (300) (300) 19 [.01/16/2051 __|1.A FE ____.
Benchmark Mortgage Trust Series 2018-B1 Class
_08162P-AY-7 | XA 0.649% 01/15/51 ... | -06/01/2021 __{ Paydown 477 328 (328) (328) 26 [.01/15/2051 __[{1.A FE ____.
Benchmark Mortgage Trust Series 2018-B1 Class
_08162P-AY-7 | XA 0.649% 01/15/51 .| -06/01/2021 __{ Paydown 440 302 (302) (302) 29 |.01/15/2051 _[1.A FE _____
Brazos Higher Ed Auth Inc Series 11-1 Class
- 10620N-CG-1 | A2 0.947% 02/25/30 ... | -05/25/2021 __| Paydown 172,034 172,034 171,754 7,779 | 204 | 254 172,034 862 |.02/25/2030 __(1.A FE ____.
Brazos Education Funding Series 15-1 Class A
- 10620X-AA-4 | 1.092% 10/26/56 ... .| -04/25/2021 __{Paydown ... fo 21,734 21,734 21,727 21,728 7 T 21,734 81 [.10/25/2056 __[1.A FE ____.
Brazos Education Funding Series 15-1 Class A
- 10620X-AA-4 | 1.092% 10/26/56 ... .. .| 06/25/2021 __{Paydown ... fo 23,068 | ... 23,008 ... 23,061 [ 23,061 7 T 23,058 106 |.10/25/2056 __|1.A FE ____.
Brazos Education Funding Series 15-1 Class A
- 10620X-AA-4 | 1.092% 10/26/56 ... .. .| -06/25/2021 __{ Paydown 19,017 19,017 19,011 19,012 6 6 19,017 106 |.10/25/2056 __|1.A FE ____.
Comm Mortgage Trust Series 2015-CR22 Class XA
- 12502X-BE-5 | 1.022% 03/10/48 .. | 04/01/2021 __{ Paydown 3,6% 1,290 (1,290) (1,290) 172 [.03/10/2048 __{1.A FE ____.
Comm Mortgage Trust Series 2015-CR22 Class XA
- 12502X-BE-5 | 1.022% 03/10/48 ... | -06/01/2021 __{ Paydown 29,677 10,360 ... [ (10,360) | oo (10,360) 1,750 |.03/10/2048 __[1.A FE ____.
Comm Mortgage Trust Series 2015-CR22 Class XA
- 12502X-BE-5 | 1.022% 03/10/48 ... | -06/01/2021 __{ Paydown 3,649 1,274 (1,274) (1,274) 262 |.03/10/2048 __(1.A FE ____.
Cnh Equipment Trust Series 18-B Class A3
- 12506E-AC-8 |3.190% 11/16/23 . | 04/15/2021 __{ Paydown 470,001 470,091 473,708 471,204 (1,203) (1,203) 470,001 4,999 | .11/16/2023 __|1.A FE ___.
Cnh Equipment Trust Series 18-B Class A3
- 12506E-AC-8 |3.190% 11/16/23 . | -06/15/2021 __{ Paydown 422,725 422,725 425,978 423,807 (1,082) (1,082) 422,725 5,619 |.11/15/2023 _[1.A FE ___.
Cnh Equipment Trust Series 18-B Class A3
- 12506E-AC-8 |3.190% 11/16/23 . | _06/15/2021 __{ Paydown 349,833 349,833 362,525 350,728 (895) (895) 349,833 5,580 |.11/15/2023 _[1.A FE ____
Csail Commercial Mortgage Trus Series 2015-C1
.. 126281-BB-9 |Class XA 0.967% 04/15/50 ... |._._.._. 04/01/2021 __{ Paydown 2,553 969 (969) (969) 111 1.04/16/2050 __|1.A FE _____
Csail Commercial Mortgage Trus Series 2015-C
.. 126281-BB-9 |Class XA  0.967% 04/15/50 __. - _}-05/01/2021 __| Paydoun 2,751 1,045 (1,045) (1,045) 148 | .04/15/2050 _|1.A FE ___.
Csail Commercial Mortgage Trus
.. 126281-BB-9 |Class XA 0.967% 04/15/50 ... |._._._. -06/01/2021 __{ Paydown 2,574 977 (977) (977) 170 1.04/15/2050 __|1.A FE ____.
CarMax Auto Owner Trust Series 18-1 Class A3
_14314A-AC-3 12.480% 11/16/22 ... ... | -04/15/2021 _Paydown ... f ... [ ... 273,903 | ... 273,903 | 271,282 | ... 273,475 428 428 ) 273,903 2,264 | .11/15/2022 |1 A FE ._...
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CarMax Auto Owner Trust Series 18-1 Class A3
14314A-AC-3 12.480% 11/16/22 . | -06/15/2021 __{Paydown ... [l 234,018 | 234,018 [ .. 231,778 233,652 366 366 .o 234,018 2,418 | .11/15/2022 _[1.A FE ___.
CarMax Auto Owner Trust Series 18-1 Class A3
. 14314A-AC-3 | 2.480% 11/16/22 _. _}-06/16/2021 __|Paydown ...l 214,008 _.214,008 _.211,960 213,674 334 334 .-214,008 2,654 | 11/16/2022 __|1.A FE ___.
Chesapeake Funding c
. 165183-BN-3 | A1 3.230% 08/15/30 ... | 04/15/2021 __{Paydown ... [l 203,960 203,960 205,001 204,324 (364) (364) | oo 203,960 2,19 |.08/15/2030 __[1.A FE ___._.
Chesapeake Funding Ii Llc Series 18-2A Class
. 165183-BN-3 | A1 3.230% 08/15/30 ... | -06/15/2021 __{ Paydown 199,177 199,177 200,282 199,533 (356) (356) 199,177 2,681 |.08/15/2030 __[1.A FE ____
Chesapeake Funding Ii Llc Series 18-2A Class
. 165183-BN-3 | A1 3.230% 08/15/30 ... | 06/15/2021 __{Paydown ... [l 212,014 | 212,914 (. 214,005 213,294 (380) (380) f.oooo 212,914 3,439 |.08/15/2030 __|1.A FE ___.
Citigroup Comm Mortgage Trust Series 2015-
. 17323V-BF-1 |GC29 Class XA  1.173% 04/10/48 .| 04/01/2021 __{ Paydown 5,223 1,993 (1,993) (1,993) 230 |.04/10/2048 __(1.A FE ____.
Citigroup Comm Mortgage Trust Series 2015-
. 17323V-BF-1 |GC29 Class XA  1.173% 04/10/48 .| -06/01/2021 __{ Paydown 5,633 2,149 (2,149) (2,149) 308 |.04/10/2048 __(1.A FE ____.
Citigroup Comm Mortgage Trust Series 2015-
. 17323V-BF-1 |GC29 Class XA 1.173% 04/10/48 .| -06/01/2021 __{ Paydown 5,264 2,008 (2,008) (2,008) 352 |.04/10/2048 __|1.A FE ____.
.-191216-CN-8 | Coca-Cola Co/The  2.950% 03/25/25 ... |._....._ _05/20/2021 .| Cal | 108.3862 ... ... .1 12,209,704 | ... 11,265,000 |...__.. 11,255,650 ... 11,257,005 681 681 [l 11,257,686 7,314 7,314 | 1,161,634 |.03/25/2025 __[1.E FE __._.
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.259% 02/10/48 ... | -04/01/2021 __{ Paydown 12,685 5,131 (5,131) (5,131) 566 |.02/10/2048 __(1.A FE ____.
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.259% 02/10/48 ... | -05/01/2021 __{ Paydown 13,616 5,508 (5,508) (5,508) 755 |.02/10/2048 __(1.A FE ____.
COMM Mortgage Trust Series 2015-LC19 Class XA
..200474-BD-5 | 1.259% 02/10/48 ... | -06/01/2021 __{ Paydown 12,786 5,172 (5,172) (5,172) 864 |.02/10/2048 __(1.A FE ____.
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 |0.329% 10/15/51 __. _|-04/01/2021 __| Paydoun 342 309 (309) (309) 16 [.10/15/2051 __|1.A FE ____.
DBGS Mortgage Trus
..23307D-BB-8 10.329% 10/15/51 .| -05/01/2021 __{ Paydown 377 341 (341) (341) 21 [.10/15/2051 __{1.A FE ____.
DBGS Mortgage Trust Series 2018-C1 Class XA
..23307D-BB-8 10.329% 10/15/51 .| -06/01/2021 __{ Paydown 346 312 (312) (312) 25 |.10/15/2051 __[1.A FE _____
Deutsche Bank Comm Mtg Trust Series 2016-C3
. 23312V-AG-1 |Class XA  1.602% 08/10/49 ... |._._.._. 04/01/2021 __{ Paydown 3,697 2,036 (2,036) (2,036) 158 |.08/10/2049 __{1.A FE ____.
Deutsche Bank Comm Mtg Trust Series 2016-C3
. 23312V-AG-1 |Class XA  1.602% 08/10/49 ... |._._.._. -05/01/2021 __{ Paydown 3,073 2,187 (2,187) (2,187) 212 |.08/10/2049 __{1.A FE ____.
Deutsche Bank Comm Mtg Trust Series 2016-C3
. 23312V-AG-1 |Class XA  1.602% 08/10/49 _}-06/01/2021 __| Paydoun 3,726 2,052 (2,052) (2,052) 241 1.08/10/2049 _|1.AFE ___.
..26442C-AK-0 | Duke Energy Carolinas  3.900% 06/15/21 _}-06/16/2021 | Maturity .| 1,600,000 |...__.._ 1,500,000 |..._.... 1,707,540 | ... 1,611,840 | (11,840) | oo (11,840) | oo 1,500,000 29,250 [.06/15/2021 __{1.F FE ____.
Enterprise Fleet Financing LLC Series 19-1
. 20374A-AB-0 |Class A2 2.980% 10/20/24 .. | 04/20/2021 __| Paydown 329,801 329,801 329,798 329,799 1 1 329,801 3,276 |.10/20/2024 _[1.A FE _____
Enterprise Fleet Financing LLC Series 19-1
. 20374A-AB-0 |Class A2 2.980% 10/20/24 ... | 0672072021 __{Paydown ...l 286,487 | ... 286,487 | ... 286,484 [ 286,486 1 3 N SRS SRS 286,487 3,557 |.10/20/2024 __|1.A FE ____.
Enterprise Fleet Financing LLC Series 19-1
. 20374A-AB-0 |Class A2 2.980% 10/20/24 .. .| -06/20/2021 __{Paydown ... [l 269,859 | ... 269,859 269,857 269,858 1 3 N SRS SRS 269,859 4,021 |.10/20/2024 __[1.A FE ____.
Citigroup Comm Mtg Trust Series 2016-P4 Class
__20420E-AF-8 | XA 2.108% 07/10/49 .. .| 04/01/2021 __{ Paydown 579 204 (294) (294) 13 [.07/10/2049 _|1.A FE ____.
Citigroup Comm Mtg Trust Series 2016-P4 Class
__20420E-AF-8 | XA 2.108% 07/10/49 .. .| 04/01/2021 __{ Paydown (11,732) (5,965) 5,95 5,965 .07/10/2049 __(1.AFE ____.
Citigroup Comm Mtg Trust Series 2016-P4 Class
__20420E-AF-8 | XA 2.108% 07/10/49 .. .| 04/01/2021 __{ Paydown 10,819 5,501 (5,501) (5,501) 244 1.07/10/2049 _|1.A FE ____
Citigroup Comm Mtg Trust Series 2016-P4 Class
- 20420E-AF-8 | XA 2.108% 07/10/49 _. R _}-05/01/2021 __| Paydoun 11,914 6,058 (6,058) (6,058) 268 | .07/10/2049 _|1.AFE ____
Citigroup Comm Mtg Trus ass
__20420E-AF-8 | XA 2.108% 07/10/49 .. .| -06/01/2021 __{ Paydown 537,152 [ 273,10 | (273,10) | oo (273,110) 12,097 |.07/10/2049 _[1.A FE ____.
Ford Credit Floorplan Master 0 Series 18-1
...34528Q-FY-5 |Class A1 2.960% 05/16/23 ... [ ... -06/15/2021 _{Paydown ... | ... [ . 20,000,000 ... 20,000,000 f....... 20,006,250 f...... 20,001,080 (1,080) (1,080) ... [ 20,000,000 245,833 | .06/15/2023 ._[1.AFE ...
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GS Mortgage Securities Corp Il Series 2012- Redemption 100.0000
. 36192K-AT-4 |GC17 Class A4  3.377% 05/10/45 .| ... _04/01/2021 . l........427,011 427,011 462,590 429,636 (2,625) (2,625) 427,011 4,807 |.02/01/2022 __[1.D FM _____
GS Mortgage Securities Corp Il Series 2012- Redemption 100.0000

_|-05/01/2021 __ 104,875 104,875 113,614 105,520 (645) (645) 104,875 1,476 [.02/01/2022 _|1.D FM ____
Redemption 100.0000

_.36192K-AT-4 |GC17 Class A4  3.377% 05/10/45 __
GS Mortgage Securities Corp Il Ser

_.36192K-AT-4 | GC17 Class A4  3.377% 05/10/45 [ 206/01/2021 | 1,287,110 | 1,237,110 [ 1,340,187 1,244,715 (7,604) (7,604)f o 1,237,110 20,889 | 02/01/2022 _(1.D FM _____
Gs Mortgage Securities Trust Series 2014-GC26

_.36250H-AG-8 |Class XA ~ 1.107% 11/10/47 [ ____ -04/01/2021 __| Paydoun 13,231 4,960 (4,960) (4,960) 600 | 11/10/2047 __[1.A FE ____.
Gs Mortgage Securities Trust Series 2014-GC26

_.36250H-AG-8 |Class XA ~ 1.107% 11/10/47 [ -05/01/2021 __| Paydoun 14,326 5,370 (5,370) (5,370) 805 | 11/10/2047 _|1.AFE ____
Gs Mortgage Securities Trust Series 2014-GC26

_.36250H-AG-8 |Class XA ~ 1.107% 11/10/47 ... -06/01/2021 __| Paydoun 14,940 5,601 (5,601) (5,601) 1,028 [ 11/10/2047 _|1.AFE ____
GS Mortgage Securities Trust Series 2016-GS2

..36252T-AT-2 |Class XA  1.896% 05/10/49 __ ... [__.__ -04/01/2021 __| Paydoun 1,853 914 (914) (914) 94 |.05/10/2049 __|[1.AFE ____
GS Mortgage Securities Trust Series 2016-GS2

_..36252T-AT-2 |Class XA ~ 1.896% 05/10/49 __ ... [__.___ -05/01/2021 __| Paydoun 32,848 16,206 [ | (16,206) | ... [ (16,206) 2,070 |.05/10/2049 __|1.A FE ____
GS Mortgage Securities Trust Series 2016-GS2

..36252T-AT-2 |Class XA  1.896% 05/10/49 __ ... [__.__ -06/01/2021 __| Paydoun 1,869 [ 922 (922) (922) 143 | .05/10/2049 _[1.A FE _____
GS Mortgage Securities Trust Series 2014-GC20

_.362520-AZ-1 |Class XA ~ 1.159% 04/10/47 | -04/01/2021 __| Paydoun 91,729 31,084 | f (31,054) L (31,054) 5,110 | .04/10/2047 _|1.A FE ____
GS Mortgage Securities Trust Series 2014-GC20

_.362520-AZ-1 |Class XA ~ 1.159% 04/10/47 | -05/01/2021 __| Paydoun 5,778 1,956 (1,956) (1,956) 398 |.04/10/2047 _|1.AFE ____
GS Mortgage Securities Trust Series 2014-GC20

_.362520-AZ-1 |Class XA ~ 1.159% 04/10/47 | -06/01/2021 __| Paydoun 5,358 1,814 (1,814) (1,814) 451 | 04/10/2047 _|1.AFE ____
GM Financial Auto Leasing Trst Series 19-1

...36256U-AD-0 |Class A3 2.980% 12/20/21 . |_._.__. -04/20/2021 __| Paydoun 76,058 76,058 76,046 76,057 1 1 76,058 756 |.12/20/2021 _|1.A FE ____
GM Financial Sec Term Auto Series 18-2 Class

_.38013R-AD-7 |A3 2.810% 12/16/22 .. |__.__ -04/16/2021 __| Paydoun 693,198 693,198 693,108 693,185 13 13 693,198 6,493 | 12/16/2022 _[1.A FE _____
GM Financial Sec Term Auto Series 18-2 Class

_.38013R-AD-7 |A3 2.810% 12/16/22 ... _05/16/2021 __| Paydoun 633,373 633,373 633,291 633,362 1 1 633,373 7,416 | 12/16/2022 __|1.A FE ____
GM Financial Sec Term Auto Series 18-2 Class

_.38013R-AD-7 |A3 2.810% 12/16/22 . |__.__ -06/16/2021 __| Paydoun 589,235 589,235 589,159 589,224 1 1 589,235 8,279 | .12/16/2022 __|1.A FE ____

Higher Education Funding Series 14-1 Class A

.. 429827-AY-4 | 1.197% 05/25/34 _|-05/25/2021 __| Paydoun 95,153 95,153 95,628 95,630 (478) (478) 95,153 597 |.06/25/2034 __|1.AFE ____

.. 440452-AE-0 |Hormel Foods Corp  4.125% 04/15/21 _[-04/15/2021 _|Maturity || 1,900,000 | ... 1,900,000 | 2,072,539 [ 1,901,166 (1,166) (1,166) f .o 1,900,000 39,188 |.04/15/2021 _[1.E FE __.__
Hyundai Auto Receivables Trust Series 18-A

__44891K-AD-7 |Class A3 2.790% 07/15/22 . |_._.___ -04/15/2021 __| Paydoun 443,806 443,806 443,739 443,801 5 5 443,806 4,127 |.07/15/2022 __|1.A FE ____
Hyundai Auto Receivables Trust Series 18-A

.. 44891K-AD-7 |Class A3 2.790% 07/15/22 . |[_._.___ -05/15/2021 __| Paydoun 388,799 388,799 388,740 388,794 4 4 388,799 4,520 |.07/15/2022 _[1.A FE ____.
Hyundai Auto Receivables Trust Series 18-A

__44891K-AD-7 |Class A3 2.790% 07/15/22 . |_._.___ _06/15/2021 __| Paydoun 361,519 361,519 361,464 361,515 4 4 361,519 5,043 | .07/15/2022 _[1.A FE ____.
Hyundai Auto Rec Trust Series 18-B Class A3

- 44933A-AC-1 |3.200% 12/15/22 .| -04/15/2021 __| Paydoun 494,238 494,238 494,232 494,236 2 2 494,238 5,272 |.12/15/2022 _[1.A FE ____.
Hyundai Auto Rec Trust Series 18-B Class A3

- 44933A-AC-1 |3.200% 12/15/22 .| -05/15/2021 __| Paydoun 450,888 450,888 450,882 450,886 1 1 450,888 6,012 | .12/15/2022 __|1.A FE ____
Hyundai Auto Rec Trust Series 18-B Class A3

- 44933A-AC-1 |3.200% 12/15/22 .| _06/15/2021 __| Paydoun 415,222 415,222 415,217 415,220 1 1 415,222 6,644 | 12/15/2022 __|1.AFE ____
JP Morgan Chase Comm Mtg Series 2016-JP2

__46590M-AT-7 |Class XA ~ 1.945% 08/15/49 ... -04/01/2021 __| Paydoun 3,881 2,109 (2,109) (2,109) 168 |.08/15/2049 __|1.A FE ____
JP Morgan Chase Comm Mtg Series 2016-JP2

__46590M-AT-7 |Class XA  1.945% 08/15/49 ... -05/01/2021 __| Paydoun 4,497 2,444 (2,444) (2,444) 242 |.08/15/2049 __|1.A FE ____

JP Morgan Chase Comm Mtg Series 2016-JP2
_.46590M-AT-7 |Class XA 1.945% 08/15/49 ... [__..___ -06/01/2021 __| Paydoun 4,256 2,313 (2,313) (2,313) 278 |.08/15/2049 __|1.A FE .____
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JP Morgan Chase Comm Mtge Series 2016-JP3
.. 46590R-AG-4 |Class XA  1.560% 08/16/49 __ .. [__.___ -05/01/2021 __| Paydoun 110 9% (95) (95) 8 | 08/15/2049 _|1.AFE ___
JP Morgan Chase Comm Mtge Series 2016-JP3
__46590R-AG-4 |Class XA  1.560% 08/15/49 __ - -06/01/2021 __| Paydoun 237 204 (204) (204) 22 |.08/15/2049 _|1.A FE .
JPMDB Comm Mtg Sec Trust Series
__46646R-AL-7 | XA 0.885% 12/16/49 ... -04/01/2021 __| Paydoun 57,255 33,302 [ (33,302) | ..o (33,302) 2,441 | 12/15/2049 _[1.A FE ____
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
__46646R-AL-7 | XA 0.885% 12/16/49 ... -05/01/2021 __| Paydoun 4,072 2,369 (2,369) (2,369) 214 | .12/15/2049 _|1.AFE ____
JPMDB Comm Mtg Sec Trust Series 2016-C4 Class
__46646R-AL-7 | XA  0.885% 12/15/49 _}-06/01/2021 __| Paydoun 3,821 2,222 (2,222) (2,222) 244 | 12/15/2049 __
_.512807-AR-9 |Lam Research Corp ~ 2.800% 06/15/21 _|-06/15/2021 __|Maturity || 1,790,000 | .......1,790,000 | ... 1,814,630 | ... 1,796,180 (6,180) (6,180) 25,060 |.06/15/2021 __
_.512807-AR-9 |Lam Research Corp  2.800% 06/15/21 __ _[-06/16/2021 __|Maturity || 3,210,000 |._. 3,254,170 3,221,083 | [ (11,083) | oo [ (11,083) | ..o - 44,940 [ 06/15/2021 _.
_.52532X-AG-0 |Leidos Inc ~ 2.300% 02/15/31 _|-06/23/2021 __| Tax Free Exchange ... | ... | .. 4,480,484 | 4,510,000 |........4,488,217 | 4,488,608 876 876 4,489,484 73,475 |.02/15/2031 __
..548661-CT-2 |Lowe's Companies Inc  3.750% 04/15/21 _[-04/15/2021 __|Maturity _.....1,325,000 1,325,000 1,338,833 1,325,254 (254) (254) 1,325,000 24,844 | 04/15/2021 __
..548661-CT-2 |Lowe's Companies Inc ~ 3.750% 04/15/21 __ -04/15/2021 __|Maturity || 2,375,000 2,375,000 2,399,795 2,375,454 (454) (454) L 2,375,000 44,531 | _04/15/2021 _
Mercedes-Benz Auto Lease Trust Series 19-A
_.58772T-AC-4 |Class A3 3.100% 11/16/20 . |[__.__ -04/15/2021 __|Paydown .|| 1,133,765 1,133,765 1,133,731 1,133,762 3 3 1,133,765 11,716 [ 11/15/2021 _|1.A FE ____
Morgan Stanley BAML Trust Series 2016-C29
__61766E-BF-1 |Class XA  1.720% 05/15/49 ... -04/01/2021 __| Paydoun 7,157 4,313 (4,313) (4,313) 391 | 05/15/2049 __|1.A FE ____
Morgan Stanley BAML Trust Series 2016-C29
__61766E-BF-1 |Class XA  1.720% 05/15/49 ... -05/01/2021 __| Paydoun 8,438 5,085 (5,085) (5,085) 573 |.05/15/2049 __|1.A FE ____
Morgan Stanley BAML Trust Series 2016-C29
__61766E-BF-1 |Class XA  1.720% 05/15/49 ... -06/01/2021 __| Paydoun 130,908 78,880 | ..ol (78,880) L. (78,880) 10,812 [ 05/15/2049 _|1.A FE ____
Morgan Stanley Capital | Trust Series 2016-
__61767F-BB-6 |UB11 Class XA  1.636% 08/15/49 __ -04/01/2021 __| Paydoun 49,926 25,001 | f (25,001) | oo f (25,001) 2,270 |.08/15/2049 __|1.A FE ____
Morgan Stanley Capital | Trust Series
__61767F-BB-6 |UB11 Class XA  1.636% 08/15/49 .. [___.___ -05/01/2021 __| Paydoun 12,815 6,417 (6,417) (6,417) 724 |.08/15/2049 __|1.A FE ____
Morgan Stanley Capital | Trust Series 2016-
__61767F-BB-6 |UB11 Class XA  1.636% 08/15/49 .. [___.___ -06/01/2021 __| Paydoun 12,113 6,066 (6,066) (6,066) 831 | 08/15/2049 __|1.A FE ____
Morgan Stanley Capital | Trust Series 2019-H7
__B1771M-AX-8 |Class XA  1.458% 07/15/52 ... [__.___ -04/01/2021 __| Paydoun 1,427 1,283 (1,283) (1,283) 64 |.07/15/2052 _[1.A FE _____
Morgan Stanley Capital | Trust Series 2019-H7
__B1771M-AX-8 |Class XA  1.458% 07/15/52 ... [__.___ -05/01/2021 __| Paydoun 1,576 1,417 (1,417) (1,417) 87 |.07/15/2052 _[1.A FE ____.
Morgan Stanley Capital | Trust Series 2019-H7
__B1771M-AX-8 |Class XA  1.458% 07/15/52 ... [__.__ -06/01/2021 __| Paydoun 1,470 1,322 (1,322) (1,322) 99 |.07/15/2052 __|1.AFE ____
Navient Student Loan Trust Series 17-4A Class
_.B63940A-AB-4 | A2  0.592% 09/27/66 .| -04/25/2021 __| Paydoun 8,198 8,198 8,178 8,180 18 18 8,198 17 |.09/27/2066 __|1.A FE ____
Navient Student Loan Trust Series 17-4A Class
_.B63940A-AB-4 | A2  0.592% 09/27/66 ... | _05/25/2021 __| Paydoun 6,694 6,694 6,678 6,679 15 15 6,694 17 |.09/27/2066 __|1.A FE ____
Navient Student Loan Trust Series 17-4A Class
_.B63940A-AB-4 | A2  0.592% 09/27/66 .. .| _06/25/2021 __| Paydoun 5,632 5,632 5,618 5,619 13 13 5,632 17 |.09/27/2066 __|1.A FE ____
Nelnet Student Loan Trust 16-1A  0.892%
_.64033U-AA-8 | 09/25/65 .| -04/25/2021 __| Paydoun 19,982 19,982 19,779 19,781 (o 201 | 201 19,982 61 |.09/25/2065 __[1.A FE ____
Nelnet Student Loan Trust 16-1A  0.892%
_.64033U-AA-8 | 09/25/65 .| _05/25/2021 __| Paydoun 17,535 17,535 17,357 17,359 176 176 17,535 66 |.09/25/2065 _[1.A FE ___.
Nelnet Student Loan Trust 16-1A  0.892%
_.64033U-AA-8 | 09/25/65 .| _06/25/2021 __| Paydoun 17,056 17,056 16,883 16,885 172 172 17,056 78 |.09/25/2065 __[1.A FE ___.
Nissan Auto Rec Owners Trust Series 18-C
__B5478N-AD-7 |Class A3 3.220% 06/15/23 .| -04/15/2021 __|Paydown .|| 1,217,432 1,217,432 1,217,199 1,217,369 64 64 1,217,432 13,067 [.06/15/2023 __|1.A FE ____
Nissan Auto Rec Owners Trust Series 18-C
__B5478N-AD-7 |Class A3 3.220% 06/15/23 ... [ -05/15/2021 __|Paydown .|| 1,025,738 1,025,738 1,025,542 1,025,685 54 54 1,025,738 13,762 |.06/15/2023 __[1.A FE ____
Nissan Auto Rec Owners Trust Series 18-C
.. 65478N-AD-7 |Class A3  3.220% 06/15/28 ... [ -06/15/2021 __| Paydoun 978,220 978,220 978,033 978, 169 51 51 978,220 15,749 |.06/15/2023 __[1.A FE ...
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STATEMENT AS OF JUNE 30, 2021 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- sSVo
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
Nissan Auto Rec Owners Trust Series 19-A
. B5479K-AD-2 |Class A3 2.900% 10/16/23 ... | -04/15/2021 __| Paydoun 924,484 924,484 924,344 924,437 47 47 924,484 8,937 |.10/16/2023 _|1.AFE ____
Nissan Auto Rec Owners Trust Series 19-A
__B5479K-AD-2 |Class A3 2.900% 10/16/23 __._ _1-05/15/2021 __|Paydown ...l | 819,09 819,006 818,972 819,054 4 4 819,096 9,897 |.10/16/2023 __|1.A FE ____
Nissan Auto Rec Owners Trust
__B5479K-AD-2 |Class A3 2.900% 10/16/23 ... ... . _1-06/15/2021 __| Paydoun 766,011 766,011 765,895 765,972 39 39 766,011 11,107 [.10/16/2023 _.
_67079B-AA-8 |Nutrition & Biosciences  0.697% 09/15/22 . -1-05/14/2021 _| Tax Free Exchange ......_. 369,000 369,000 369,000 369,000 369,000 1,700 [.09/15/2022 ..
_67079B-AA-8 |Nutrition & Biosciences  0.697% 09/15/22 ._._ -1.05/14/2021 _| Tax Free Exchange ....._. 206,000 206,000 206,000 | b e b 206,000 949 [.09/15/2022 ..
..695114-CM-8 |Pacificorp  3.850% 06/15/21 _1-06/15/2021 _|Maturity .| 3,500,000 |........ 3,500,000 3,973,725 3,512,492 [ [ (12,492) || (12,492) | .| 3,500,000 67,375 |.06/15/2021 _.
.. 759351-AJ-8 |Reinsurance Grp Of Amer  5.000% 06/01/21 _ ~1-06/01/2021 __|Maturity 600,000 600,000 622,542 603,698 (3,698) (3,698) 600,000 15,000 [.06/01/2021 _.
.. 759351-AJ-8 |Reinsurance Grp Of Amer  5.000% 06/01/21 ___. _1-06/01/2021 _|Maturity .|| 1,075,000 | ......_ 1,075,000 |........ 1,115,388 | ... 1,081,626 (6,626) (6,626) ... f.. 1,075,000 26,875 |.06/01/2021 _.
SLC Student Loan Trust Series 05-3 Class A3
. 784420-AP-6 0.239% 06/15/29 .| 06/15/2021 __[ Paydoun 58,902 58,902 58,434 58,450 452 452 58,902 95 |.06/15/2029 ._[1.A FE _____
SLC Student Loan Trust Series 07-1 Class A4
_.784424-AD-5 10.210% 05/15/29 .| 05/17/2021 __| Paydoun 12,930 12,930 12,598 12,612 317 317 12,930 18 |.05/15/2029 __|1.C FE _____
SIm Student Loan Trust Series 05-5 Class A4
_.78442G-PQ-3 |0.316% 10/25/28 _1-04/26/2021 | Paydoun 40,465 40,465 40,092 40,120 345 345 40,465 73 1.10/25/2028 __|1.A FE ____.
. 842400-FR-9 | Southern Cal Edison  3.875% 06/01/21 ~1-06/01/2021 _|Maturity .| 3,000,000 |........ 3,000,000 3,423,180 3,009,036 (9,036) (9,036) | .o 3,000,000 58,125 |.06/01/2021 _|1.G FE _____
Redemption 100.0000
..85208N-AA-8 | Sprint Spectrum Spec |  3.360% 03/20/23 .| ... 06/20/2021 .. 625,000 625,000 624,844 624,940 60 60 625,000 10,500 [.09/20/2021 ._[2.A FE ...
Start Ltd Series 2019-2 Class A 3.536%
__85572V-AA-8 | 11/15/44 e -04/01/2021 __| Paydoun 5,933 5,933 5,933 5,615 318 318 5,933 70 |.11/15/2044 _|4.B FE _____
Start Ltd Series 2019-2 Class A 3.536%
__85572V-AA-8 | 11/15/44 e 05/01/2021 __| Paydoun 5,933 5,933 5,933 5,615 318 318 5,933 87 |.11/15/2044 |4 B FE _____
Start Ltd Series 2019-2 Class A 3.536%
. 85572V-AA-8 | 11/15/44 . -1-06/01/2021 __| Paydoun 5,933 5,933 5,933 5,615 318 318 5,933 105 | 11/15/2044
__87165B-AC-7 |Synchrony Financial ~ 3.750% 08/15/21 ... . _1-06/15/2021 __| Call 100.0000 ... .. f 2,740,000 | ... 2,740,000 2,738,377 2,739,827 58 58 | o s 2,739,886 114 114 85,625 |.08/15/2021 _.
Upmc Health System Series 11 B 3.853%
_-90320W-AA-1 | 12/15/21 e 04/15/2021 __[Cal | 1023255 10,232,553 | ... 10,000,000 |....._. 10,633,300 | ... 10,074,576 | | (22,174) | (2,474) | 10,052,402 | | (52,402) | ... (52,402) | ........._. 360,986 |.12/15/2021 __
_-92343V-BR-4 | Verizon Communications  5.150% 09/15/23 _. _1-05/28/2021 __| Call 110.3160 ... 345,289 313,000 357,562 350,209 (5,503) (5,503) 344,706 |l (31,706) |-...__{ . - 09/15/2023 .
_.92343V-BR-4 |Verizon Communications  5.150% 09/15/23 _1-05/28/2021 __|Call 110.3160 619,970 562,000 642,012 628,809 (9,880) (9,880) 618,929 | ... | (56,929) | ... 09/15/2023 .
_.92343V-DQ-4 | Verizon Communications  2.946% 03/15/22 __ -1-05/10/2021 __|Call 102.3240 _f ] 13,059,612 [ ... 12,763,000 |....... 12,742,390 | .. 12,757,605 1,569 1,669 | 12,759,174 3,826 .03/15/2022 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
.. 92938V-AW-5 |C19 Class XA 1.176% 03/15/47 | -04/01/2021 __| Paydoun 4,351 1,374 (1,374) (1,374) 241 1.03/15/2047 __|1.AFE ____
Wf-Rbs Commercial Mortgage Tru Series 2014-
.. 92938V-AW-5 |C19 Class XA 1.176% 03/15/47 | 05/01/2021 __| Paydoun 4,684 1,480 (1,480) (1,480 f o 322 |.03/15/2047 _[1.AFE ___.
Wf-Rbs Commercial Mortgage Tru Series 2014-
.. 92938V-AW-5 |C19 Class XA 1.176% 03/15/47 | 06/01/2021 __[ Paydoun 4,389 1,387 (1,387) (1,387) 370 |.03/15/2047 __|1.A FE ____
WF RBS Commercial Mtg Trust Series 2014 C24
- 9293K-AH-1 |Class XA 0.999% 11/15/47 | -04/01/2021 __| Paydoun 1,974 691 (691) (691) 92 |.11/15/2047 __[1.C FE ...
WF RBS Commercial Mtg Trust Series 2014 C24
- 9293K-AH-1 |Class XA 0.999% 11/15/47 | 05/01/2021 __| Paydoun 2,136 748 (748) (748) 123 | . 11/15/2047 _|1.CFE _____
WF RBS Commercial Mtg Trust Series 2014 C24
- 9293K-AH-1 |Class XA 0.999% 11/15/47 | 06/01/2021 __[ Paydoun 2,102 736 (736) (736) 149 | 11/15/2047 _|1.CFE _____
Wells Fargo Commercial Mortgag Series 2015
- 94989H-AZ-3 |NXS1 Class XA  1.231% 05/15/48 ... |....._._ -04/01/2021 __| Paydoun 5,578 2,038 (2,038) (2,038) 261 |.05/15/2048 __|1.A FE ____
Wells Fargo Commercial Mortgag Series 2015
- 94989H-AZ-3 |NXS1 Class XA 1.231% 05/15/48 ... |.....__. 05/01/2021 __| Paydoun 5,977 2,184 (2,184) (2,184) 348 | .05/15/2048 __|1.A FE ____
Wells Fargo Commercial Mortgag Series 2015
- 94989H-AZ-3 |NXS1 Class XA  1.231% 05/15/48 __ -1-06/01/2021 __| Paydoun 5,621 2,054 (2,054) (2,054) 399 [.05/15/2048 _[1.A FE ..
Wells Fargo Commercial Mortgag Ser
_-95000F-Al-6 |C35 Class XA 2.077% 07/15/48 . |....... -04/01/2021 __| Paydoun 13,210 6,873 (6,873) (6,873) 599 [.07/15/2048 __[1.A FE ____.
Wells Fargo Commercial Mortgag Series 2016-
- 95000F-Al-6 | C35 Class XA 2.077% 07/15/48 ... ... |......_ 05/01/2021 _| Paydoun 14,421 7,504 (7,504) (7,504) 814 |.07/15/2048 _|1.AFE _____
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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
11 12 13 14 15 NAIC
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nation,
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Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Wells Fargo Commercial Mortgag Series 2016-
_-95000F-All-6 | C35 Class XA  2.077% 07/15/48 ... | ... -06/01/2021 __{ Paydown 504,287 [ 262,396 ... [ (262,396) ... [ (262,396) 34,532 [.07/15/2048 __{1.A FE ____.
Wells Fargo Commercial Mortgag 2016 BNK1 XA
.-95000G-BB-9 | 1.867% 08/15/49 __. _|-04/01/2021 __| Paydoun 10,454 5,760 (5,760) (5,760) 451 |.08/15/2049 __(1.A FE ____.
Wells Fargo Commercia
.-95000G-BB-9 | 1.867% 08/15/49 . .. | -06/01/2021 __{ Paydown 11,289 6,220 (6,220) (6,220) 606 |.08/15/2049 __|1.A FE ____.
Wells Fargo Commercial Mortgag 2016 BNK1 XA
.-95000G-BB-9 | 1.867% 08/15/49 .. . . | -06/01/2021 __{ Paydown 10,540 5,807 (5,807) (5,807) 685 | .08/15/2049 __(1.A FE ____.
Wf-Rbs Commercial Mortgage Tru Series 2014~
- 96221T-AH-0 |LC14 Class XA  1.431% 03/15/47 .| ... 04/01/2021 __{ Paydown 9,042 2,502 (2,502) (2,502) 509 |.03/15/2047 __(1.A FE ____.
Wf-Rbs Commercial Mortgage Tru Series 2014~
- 96221T-AH-0 |LC14 Class XA  1.431% 03/15/47 .| ... -06/01/2021 __{ Paydown 10,106 2,7% (2,796) (2,796) 707 |.03/15/2047 _|1.A FE ___.
Wf-Rbs Commercial Mortgage Tru Series 2014~
-96221T-AH-0 |LC14 Class XA  1.431% 03/15/47 .| ... -06/01/2021 __{ Paydown 9,384 2,597 (2,597) (2,597) 801 [.03/15/2047 __|1.A FE ___.
Babson CLO Ltd Series 13-1A Class AR 0.988%
_06760E-AA-4 101/20/28 . . . |Dl 0472072021 __{Paydown ... [l 262,634 | ... 262,634 [ ... 262,634 [ 262,634 [l e 262,634 1,356 [.01/20/2028 __[1.A FE ____.
Babson Clo Ltd Series 16-2A Class AR 1.268%
_06761C-AA-7 107/20/28 ... o |D 0472072021 __{Paydown ...l 2,313,025 [ .. 2,313,025 | ... 2,313,025 | ... 2,313,025 | e 2,313,025 15,215 |.07/20/2028 __[1.A FE ___._.
Magnetite Clo Ltd Series 12-7A Class A1R2
_..55951P-BA-4 10.984% 01/16/28 ... . D_..... 04/15/2021 __{ Paydown 96,356 96,356 96,356 96,356 96,356 506 |.01/15/2028 __(1.A FE ____.
RR 2 Ltd Series 17-2A Class A1B  1.484%

.. 78109Q-AC-2 | 10/15/29 ... -04/15/2021 __{Paydown ... [ 4,750,000 |........4,750,000 |........4,750,000 |.....___ 4,750,000 36,348 |.10/15/2029 __|1.A FE ____.
..89153V-AP-4 | Total Capital Intl Sa  2.750% 06/19/21 .__.._. D._.....|.06/19/2021 __|Maturity ... | ] 1,300,000 f........1,300,000 [........1,310,845 |......._ 1,300,968 (968) (968) 17,875 |.06/19/2021 __[1.F FE ...
3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 132,129,839 130,068, 357 134,316,949 131,193,635 954 (1,019,795) (1,018,841) (126,967) (126,957) 4,280,991 XXX XXX
8399997. Total - Bonds - Part 4 207,344,245 204,662,831 212,335,89% 204,848,403 954 (2,684,750) (2,683,796) 205,489,299 (227,052) (227,052) 4,970,495 XXX XXX
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8399999. Total - Bonds 207,344,245 204,662,831 212,335,89% 204,848,403 954 (2,684,750) (2,683,796) 205,489,299 (227,052) (227,052) 4,970,495 XXX XXX
8999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8999999. Total - Preferred Stocks XXX XXX XXX
9799997. Total - Common Stocks - Part 4 XXX XXX XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9799999. Total - Common Stocks XXX XXX XXX
9899999. Total - Preferred and Common Stocks XXX XXX XXX
9999999 - Totals 207,344,245 XXX 212,335,89% 204,848,403 954 (2,684,750) (2,683,796) 205,489,299 (227,052) (227,052) 4,970,495 XXX XXX




STATEMENT AS OF JUNE 30, 2021 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, 2021 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 9
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 ... Chicago, IL 532 527 521 | XXX |
USBank Milwaukee, WI 0.160 2,008 993 (4,257,994)] (1,226,206)] 1,904,114 | XXX
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX XXX
0199999. Totals - Open Depositories XXX | XXX 2,098 993 (4,257,462) (1,225,679) 1,904,635 | XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX XXX
0399999. Total Cash on Deposit XXX [ XXX 2,098 993 (4,257,462) (1,225,679) 1,904,635 | XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX
0599999. Total - Cash XXX | XXX 2,098 993 (4,257,462) (1,225,679) 1,904,635 | XXX

E13
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STATEMENT AS OF JUNE 30, 2021 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0599999. Total - U.S. Government Bonds
1099999. Total - All Other Government Bonds
1799999. Total - U.S. States, Territories and Po ions Bonds
2499999. Total - U.S. Political Subdivisions Bonds

3199999.

Total - U.S. Special Revenues Bonds

3899999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

4899999.

Total - Hybrid Securities

5599999.

Total - Parent, Subsidiaries and Affiliates Bonds

6099999.

Subtotal - SVO Identified Funds

6599999.

Subtotal - Unaffiliated Bank Loans

7699999.

Total - Issuer Obligations

7799999.

Total - Residential Mortgage-Backed Securities

7899999.

Total - Commercial Mortgage-Backed Securities

7999999.

Total - Other Loan-Backed and Structured Securities

8099999.

Total - SVO Identified Funds

8199999.

Total - Affiliated Bank Loans

8299999.

Total - Unaffiliated Bank Loans

8399999.

Total Bonds

381428-50-0 .

|Go|dman Sachs Financial Square Treasury Instrument

[c

06/02/2021

0.006 |

3,067,039

3

8599999.

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

3,067,039

93

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

Goldman Sachs Financial Square MMkt Fund

06/30/2021

0.016

53,566, 162

3,491

- [Goldman Sachs FS Govt Inst Fund

06/30/2021

0.026

38,001,373

398

Nor thern Trust US Government Portfolio

CF

06/30/2021

27,710,949

453

8699999.

Subtotal - All Other Money Market Mutual Funds

119,278,484

4,342

9999999

- Total Cash Equivalents

122,345,523

4,435




