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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ..o [ 5,734,253,459 | [ 5,734,253,459 |............ 5,684,756,213
2. Stocks (Schedule D):
A B (= =T =To I (oot 4 O P SO O PEROR TP
2.2 ComMMON STOCKS ..ottt e 394,300,015 | 3,370,479 | 390,929,536 |...c.cvnvnve 380,808,381
3. Mortgage loans on real estate (Schedule B):
IR I 1 0 1= 0O O O SO OO OO (SOOI
3.2 Other than firSt HENS........co e oo sies [oee e [oeriee e [
4. Real estate (Schedule A):
4.1 Properties occupied by the company (Iess $  ...ccooeiiiiiinciicieee
ENCUMDBIANCES) ...oeviviieicie ettt eesenenncaeeeaes 11,119,349 | [ 11,119,349 ..o 11,631,138
4.2 Properties held for the production of income (less
O L= QLU 1T o T T ot OO O OO RO HOE OO
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....veeeieivieteteeeeee ettt eaeseae st sesesessss s s s s seseseans [ereeeeneeeneneneeenes 394,934 | e 394,934 |, 1,144,269
5. Cash ($ ....(611,790) , Schedule E - Part 1), cash equivalents
[ J 130,501,277 , Schedule E - Part 2) and short-term
investments ($ ... 19,403,994 |, Schedule DA) ........c.oveveeeeeeerens o 149,393,481 [ o 149,393,481 |....cc.co.c. 109,689, 146
6. Contract loans (including $ ... PreMIUM NOLES) ... e foorie s isies oesesis s enans [ooseees s
7. Derivatives (SChedule DB) ........c.coiiiiiiiieieeiieieeieeie e e [ ens [oesesiee s s sneens [oiesiis s sae s ses eaeeae s
8. Other invested assets (SChedule BA) ..........ccceeiririririeieieieeeeee s e 75,253 | 75,253 | [
9. ReCeivable fOr SECUNEIES .......cuiiiiiiiiii i [ [ ens [oee e eaesae s s
10. Securities lending reinvested collateral assets (Schedule DL) .........ccocuviins |eorimiiiiiiiiiciiiiiiins [ [ [
11.  Aggregate write-ins for iNVESted @SSEtS .......ccceeiiiiiiiiiiiii e [ [ [ e
12.  Subtotals, cash and invested assets (LINES 110 11) ....cvovvvvivervevereireieeiieienens foeeeeenene 6,289,536,491 |....ccooviennne 3,445,732 |............ 6,286,090,759 |............ 6,188,029, 147
13. Title plants lessS $ ..coovveveviiiiiicce charged off (for Title insurers
L0101 IR A OO OO ORP SRR
14. Investmentincome due and ACCTUET ...........cowooweoeeeeeeeeeeeeeeeeeeeeeeeeeee e | 49,943,291 | | 49,943,291 |.coooeee 49,112,881
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 57,298,543 | ..o |, 57,298,543 |...ocveeee. 57,149,665
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled premiums) ..........ccoiiiiiiiin e
15.3 Accrued retrospective premiums ($  .c.ooveevereniicnincieee
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reinsurers ..............cccccccceviiiiiiicicciieee
16.2 Funds held by or deposited with reinsured COMPANIES ..........ccccovrieirierns frriiiiiiiiiiriiiiiiiis o [oee i oo
16.3 Other amounts receivable under reinSUrance CONrACES .........ccociiiiire frorreririiririsicisisirinis oo sisies oo ees [oosesese s
17.  Amounts receivable relating to uninSUred Plans ............cooeoiieiiriireniene i [ [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.......cccceueeee 4,032,280 |...ooeeeieieeceeee [ 4,032,280 |
18.2 Net deferred tax @SSt ..o oo 209,749,867 |....cccceeenene 129,331,638 |..ccceeeneee 80,418,229 |....cccceonee. 53,829,003
19.  Guaranty funds receivable or 0N dePOSIt ...........cceoiiiiiiiiriiiiieieieeceieis [ iniens [ [ [
20. Electronic data processing equipment and SOftWAre ..............cocveveveveueeeevenas foeveeeciecenn 2,141,720 |.ooooe 150,697 .o 1,991,023 |.cooiieeee 2,295,344
21.  Furniture and equipment, including health care delivery assets
(B s ) ettt naen [eereeeree s 31,804,135 | 31,804,135 | [
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o oo oo
23. Receivables from parent, subsidiaries and affiliates ...................cccceeieierenes fooerennrsceens 452,728 ..o e 452,728 | 418,397
24. Healthcare ($ oo ) and other amounts receivable ...... oo foii [ [
25. Aggregate write-ins for other than invested assets ..............cccceeeveveceieveveves forencccs 121,700,004 |............... 116,685,261 |......coocnveee. 5,014,743 | 6,031,920
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........c.ceveureeveeeieieiereieeceeeee e e 6,776,555,315 |.....cccoco.c 281,417,463 |........... 6,495,137,852 |........... 6,374,797,004
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt ettt et e e e nens [oememneeens e s e e et eeesennes [oueteseseeete et e e saeaes [oeeeetee e et e e e e e nees [oeeeeeee e e
28. Total (Lines 26 and 27) 6,776,555,315 281,417,463 6,495,137,852 6,374,797,004
DETAILS OF WRITE-INS
i 0 U RSO RO O OO TSRO SPPRTR ST TSR URT RS URTRR RPN
0 O R PP POTR PPN
B L0 TR RO RO O OO TS U SRS PPRTR ST T R TU S URTR TR OURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ... e oo oo [oosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Prepaid post retirement assets ...l 104,132,625 |................ 104,132,625 |....ooooeeeees e
2502.  Prepaid EXPENSES ..c.ciiiieieieieieieeeeeiee e et 12,552,636 |.......co...... 12,552,636 |..oevoveeeeeeeeeeeeeeeees e
2503. LN €XPENSe PremiUM ......ccovcvevieeiieeeieeeeetereeceee ettt s e s s s oo 4402,248 ..o e 4,402,248 ... 5,352,422
2598.  Summary of remaining write-ins for Line 25 from overflow page ..............cc..foeeeeeereceeienennns 612,495 [ [ 612,495 |...ocooviee 679,498
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 121,700,004 116,685,261 5,014,743 6,031,920
NOTE: We elected to use rounding in reporting amounts in this statement.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior2Year
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......cucveiiieiieieteieiieeiete ettt s et s et s s s s e sttt s s et s et s ssnsesesessssssnsesessanas [eoesesesecnenns 440,861,484 |................ 494,866,333
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, ColumNn 6) .........cccccoeovvveveveveeees Joeecccin 48,136 | (117,972)
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN Q) ........cceueiiiiiuiieieieiieeieteie st s e se s s |oceceee e senees 31,025,024 |.....ccccoeeee 34,455,017
4. Commissions payable, contingent commissions and other Similar Charges ............coooiiiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........c.ciuiueuiriiiriiiririeeieier et se s s sesese s e sssns oo 48,538,513 |...ccoinee 52,751,345
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cevevruiieiiiieiieieteeeeeeee ettt 5,442,635 |..cociriinen 5,485,510
7.1 Current federal and foreign income taxes (including $ .........ccoooveeiiiiinennns on realized capital gains (I0SSES)) .......ccceuer [orrrrreimmieeiiiiecceeiee oo 40,509,993
A (= e =) =T =Yoo= D =T o1 OSSP OUTUP KU RPN
8. Borrowed money$ .. and iNtEreSt tNErEON $  ..ooieiiieeriiiiiis e ete et ee ettt e
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
S and including warranty reserves of § ..o and accrued accident and
health experience rating refunds including $ ......ccccccoeiiiiiiinene for medical loss ratio rebate per the Public Health
SEIVICE ACE) 1.ttt s sttt a et s et s e s et sttt s ettt s st s s st s s s s senaenen e 117,343,278 | 149,270,105
B X (V7= T Lot o] =Y o T 1F o PP UUTUPRTRUTY KRR RPPUST R
11. Dividends declared and unpaid:
B I S (oo g o] o 1= e P KON
LI o] o3 g o] o [=T £SO OO O O U ST P O SO
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.cuiiviiiiiiuereieeieieeeeeeseteseseseeees st sesess s s s s ses et se e reneees 28,323,459 |......ccco.eee. 22,215,477
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccoouriiiiiiinininenesesesesiesesesn e [
14.  Amounts withheld or retained by company for 8CCOUNT OF OtETS .............ccueuiiiieececeeteiee ettt eeec et es e et esenssae e es e 6,499,955 | 5,934,454
15, Remittances and teMS NOt @IIOCALE ...........c.cuiuriiieiieiiiriitieiet ettt ettt bbbt bttt ne s [rae s e en s s es 186,680 |......cccvveeeerennes 732,250
16.  Provision for reinsurance (including $ ........cccoeviviiiiiinnne, certified) (Schedule F, Part 3, Column 78) .........ccoceeveeienes o e
17. Net adjustments in assets and liabilities due to foreign eXchange rates ............cccoviiiiiiiiiiiii e [
RS B 1 o T 3 =T o [T T T A FES
19. Payable to parent, subsidiaries and affilIAtES ..............ccccoveieieieueieeieiiiiee ettt et 2,859,802 | 864,124
2T oY 41 7= 1117 PP PP R PP R,
P T == o] [ (o Y=Y o141 1T OSSO SR N
22.  Payable for SECUMIES I8NAING ........oiiiiitiiiiii bbbt b bbbt bbbt bbbt b bbbttt st sbe st b nbeeresreste s e steste s e stesesesrees [oreeseete s
23. Liability for amounts held under UNINSUIEA PIANS .......cc.oiiiiiiiieiee ettt et e et e st esaeesaeebeese e s e eneeeneeeneesnea oeeareesreesbeesbe s st e e sbeenteetes [reeereesteerestesee e nnes
24. Capitalnotes $§ .o and INtErest therEON $ ... it e [
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvorurueueieeeeeiecee e ee ettt e ettt s e eaeae et seess ettt esensnssaeaesesenssseaetesesensnsntesesesennnenseen] 5,178,228,733 4,646,712,743
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........ccccoviiriiieieiiiiiiierisseeeeese s |reseeeenenes 5,859,357,699 |............ 5,453,679,379
27, Protected Cell HADIItIES ............o e e e e e
28.  Total liabilities (LINES 26 AN 27) .....cvveeuiveriiiiieeereteieeseeseae ettt b et st sssss bt st se st b b st sn st ebe bt sssnses et s ssssns st s s s nseee ..5,859,357,699 |... 5,453,679,379
29. Aggregate write-ins for SPeCial SUMPIUS FUNAS .......oiuiiiiiiiiii ittt sttt ettt e se e saeesbeesbeesbeesbeenaorseneesreeabeesbe e sbessbeesteetes [reearessteesessesee s e nnes
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 5,000,000 |..ccoeviririnnnne 5,000,000
o P o = =Ty (Yo o= o] = 1R o o] USSP S PR N
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiiiiiiee e e [
FC X S TU o] (0TS 4 To (=Y SO U UUUTUU SR N
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.euiuiieiieieieeee ettt et s et s s e e s eseseseaeassesasesesessssssassnsssesssnananas|oeressseeneeenes 737,735,668 |........... 1,010,802, 196
35, UN@SSIGNEA fUNAS (SUMPIUS) .....vvuveeeececeeteeeeeeeeceeteteseeessceetetesesessssetetesesesssssaesesesensssssesssesansssssesasessnsssssesesessnsssssesasassnsnsssesesassnsnsndoetesssnenennees 80,626,426 |........co.... 92,897,370
36. Less treasury stock, at cost:
36.1 e 58,915 shares common (value included inLine 30 $  .ooovvvvcicnnee 2,945,750 ) oo e 187,581,941 | 187,581,941
36.2 shares preferred (value included inLine 31$ .o, ) e [
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cocovvvevereeeeeneeeeeeeeeeseeesessessesseesessssensnians 635,780, 153 921,117,625
38. TOTALS (Page 2, Line 28, Col. 3) 6,495,137,852 6,374,797,004
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) .....cocovooiiiiiiiiiiiieeeeeee e [ 5,131,178,458 |........... 4,597,111,272
2502. Liability for pension DENETITS ...ttt ettt n e et 24,930,074 |.ooovee 23,422,957
2503.  Accrual for premium FETUNAS .........oiiieiiiii ettt bbbttt b s se e s s s b sesesesessssssea|esesebeterenenn 21,100,000 |..ocvevenenes 25,500,000
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAGE .........ccocviiieieieieieiiiii e |eose e 1,020,201 oo 678,514
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 5,178,228,733 4,646,712,743
2007, ettt h b e E et et e E e R e £ SR £ R e £ R R £ e R ek £ e e R e S Ao h £ eeeE £ s E e £ SR e e R e R £ R ee £ AR b £ A AR £ e h e e e E e e R e e R et e R e st e R ete et ekt naebe et ebene ettt e fre st nte it st et e se et ettt enennnens |eeet ettt ettt
207 O R P OP RN RPN
2003, it h e b e E ettt h e E e R e £ R £ R e £ R e R £ AR R £ ek e S Ao E £ eeeE £ e E e £ SR e e R e R £ R ee £ AR e £ AR e e ee b e e e E e e R e e e R et e R e st R es e e b e bt naebe et ebene ettt e st ntete st et e sttt ettt r et nrens |oeete ettt ettt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE ..........oouiiiiiiiiiiee ettt ae s [ [ree e
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above)
£ 720 P RPN RPN
3202, ettt b b E et e b e b e E £ E e £ SR £ R R e ARk £ e ek £ e e R ee ke e E e £ eE e e R eR £ R e £ AR b £ AR R e ee b e e E et R e e e R e aE e R ea e R et e eb ekt na bt et ebeee ettt fre st nae bt st et sttt et et r et nrens |oeet ettt ettt
£ 7201 P RPN RPN
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........ccuiiiiiiiiiiiiieeeee e [ [oe et
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COIUMN 4).........cciiiiiiieiirriietieietsene ettt seet b se bbb sesse s stenesssnsssssesessfusssesesenenns 933,915,975 |..coveeee. 991,123,383
DEDUCTIONS:
2. Losses incurred (Part 2, LiN€ 35, COIUMN 7) .....c.ciiiiiiiieieiiiine sttt ettt bt eneee (23,780, 182) (241,900,638)
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) .....cucuiuiiiriririeieeeieeinineresisteieseseenesesesssseseseseesssesessssesesesesesss oo 3,259,809 |................ (11,140,805)
4. Other underwriting expenses incurred (Part 3, Line 25, COIUMN 2) ........ccuoiiiiiiieieiiiinirnnieicieieet st oo 228,565,041 |....cocoveen 238,829,157
5. Aggregate write-ins for Underwriting dEAUCHIONS .........c.oueuruiuiiiiieiet ettt esenenens [oaeseae s 534,067,185 |................ 540,983,034
6. Total underwriting deductions (LINES 2 throUGN 5) ........c.ciiiiriiiiiiiiciiiiin sttt 742,111,853 526,770,748
7. Netincome of ProteCted CEIIS ..ottt |eae ettt e s et e et enennene [eeseseeseseetesentese e ese e eseneas
8. Net underwriting gain (l0ss) (Line 1 MinUS LiNe 6 PIUS LINE 7) .....ocvoiiiiiiiiiiiiiiieieciceeeeeeeee e e 191,804,122 |................ 464,352,635
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ..o e 183,018,891 |................ 176,611,094
10. Net realized capital gains (losses) less capital gains tax of $§ ... (3,791,236) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt et e bttt ettt b bttt et et e et e et (14,262,269) (69,045,936)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......ocrueuiieieececeeteteeeeeeete et eeeeseeae et esessaete et esessssesesesesensesesesesssansssssesasessnsssnsessssssnesdoesseeeesreeen 168,756,622 |................ 107,565, 158
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
SO amount charged off §  ..................... (174,880) ) ..ttt e 174,880 |.ocooveeeiiee 87,718
13.  Finance and service charges not included in PremMiUMS ..........coccoiiiiiiii i s et es [eeene e e e e e eenes
14.  Aggregate write-ins for MisCellaneous INCOME ...........c.cciiiiiiiiiiiiiiii e (1,326,436)
15.  Total other iNCome (LINES 12 thrOUGN 14) .....viuoueuiiiiiiieieisietete ettt ettt s ss s b bt s e e e s s senenin 174,880 (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) ..ttt etttk b bbbt e e h bbbt £ e e bbb bt et b bkttt bbbt s 360,735,624 |................ 570,679,075
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiiie ettt e a e bt b e et e e e et e e et e e e et e eaeeaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) oeveiteieiteiiseisei ettt sttt 360,735,624 |................ 570,679,075
19.  Federal and foreign inCOmMe taxes INCUITE .............cccoiiiiiiiiiiiii e 91,580,403 143,306,247
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cveveuiuiuiiieiiieieteeeeeeeeeeeeeee ettt s et eseseas s s s s s seseseanas 269,155,221 427,372,828
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......ccoiriririreeeeneneneseseeeeeeeeseneneees e 921,117,625 |............ 1,217,095,038
22, Netincome (from LINE 20) ........c.cuiuiiiiriiieeieteiiitt sttt bbbttt b bttt e bbbttt s s b bbbttt ne sttt e ean 269,155,221 |...oocvvee 427,372,828
23.  Net transfers (t0) from Protected Cell BCCOUNLS .............ccoiiiiiiii e s e e et e et e e seeeennnnne [eeeeneeeenseeeeeneeeeeeeenean
24. Change in net unrealized capital gains or (losses) less capital gains tax of $  ....................... 25,454 o [ 10,362,764 |................ 69,159,180
25.  Change in net unrealized foreign exchange capital gain (IOSS) ...........ccooiiiiiiiiiii s neenee[eeeeeee e e e e e e e e e e eeeeenean
26.  Change in Net defErmed INCOME tAX .......i.ieiueriiririieiieietrirece ettt b ettt b ettt ettt ebe st sseienens oo 13,996,613 .o 22,154,788
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) ........ccceieiririeenieeieesieeeeieeeeeeeee e (8,871,063)....ccvcnee 38,681,975
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColUMN 1) .......ccooiiiiiiiiiiiiiiciciceeeeeeeeee [ oo
29, Change iN SUMPIUS NOES ..........ciuiiiiiiiiiiii ettt e e e e e e s e e s e seeseeseeseeseesaeseesresaesreseesnesnesnesneanesnnsnnsnssnedonnenseneenseseeseeseeneeaennenens [oeeeneeeenseeeeeeeeanseeeneas
30. Surplus (contributed to) withdrawn from protected CellS ...............ccooiiiiiiiiiiiiiiii e e et
31. Cumulative effect of changes in accounting PrinCIPIES ..o ee s e eees [eeee et e e e e e e
32. Capital changes:
1 I 1o T TSROSO U USSR U STUTY KSR RS S R SSRS
32.2 Transferred from surplus (StOCk DIVIAENA) .........c.ciiiiiiiiiiiiiiic ettt Jea et ene [eetesene e et es et
32.3 TranSfErred 10 SUMPIUS ..ot e s e s ee s e e s eeeeeseeseeseeseesaesaeseesnesnesnesnnsnesnnens [nneneneeneeeeneeneeneennennnnnes |eesenseeenseneenseeeeeeeeenean
33.  Surplus adjustments:
1 TR I =1 o OO U TS SSPRRSUSRRRRRIY UUURTTINE (273,066,528).............. (278,518,329)
33.2 Transferred to capital (StOCk DIVIAENA) .........ccciiiiiiiiiiiiiiii bbbttt tene [eetesestene et
33.3 Transferred fromM CAPILAL .......... oo ittt et e s h e e a e b e e b e e as e en e e es e e eseeeaeeeaeeaeeneenbeenneeneeeneeennen
34. Net remittances from or (10) HOME OFfiICE .........iiiiiiiiiiiiii bbb bbb bbb
35.  Dividends t0 STOCKNOIABTS ............ et e oo e e e e e e e eeans
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1)
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS ........c.cuiiiuiiiiiiiieiriet ettt sttt 30,018,993 (53,346, 184)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueurueririninirisisieieieeeeese s (285,337,472) (295,977,413)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 635,780,153 921,117,625
DETAILS OF WRITE-INS
0501.  Contingency reserve contribution per Wisconsin Administrative Code Section Insurance 3.09(14) ......ccocoooiivinninncccoenie 534,067,185 |............... 540,983,034
0502, bbb £ e E Rk E e £ £ £ e R R R b E R £ e e E R bk E £ £ e e e bRk h ettt e bbbkt ee et ettt bebebnee et feae ettt [oeee ettt
L0102 OSSP PEPUEY NSRS SERURR SSROOR RSSOt
0598. Summary of remaining write-ins for Line 5 from oVerflow PAge ...........ccccciiiiiiiiiiiiiiiiicc et e sees|oeee et
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) 534,067,185 540,983,034
TA0T. ORI TEVENMUE ..ottt ettt s et ee et e e e s e s e e e e a2 2 eaeseeee a2 22 s e A e s ee a5 22 a2 s e e eeee 2 e seseseeee s e seseseeesesnsssansesessssnsesen|esnsnesansnseseeneannsnansnsanann [emnnnsnessseannnnanees 2,651
1402. Federal Home Loan Bank Prepayment FEE ...ttt sttt st s e nssaensssenesne et eetens [erereereeeaeans (1,329,087)
0 PN OSSO UORTR SRR
1498. Summary of remaining write-ins for Line 14 from overflow Page .............cccciiiiiiiiiiiiiiiiicccccceeeeeeee e e [t et
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) (1,326,436)
3701. SSAP 92 & SSAP 102 net funded status adjuSIMENTS ......cccoiiiiiiiiiiiiciccc b e 30,018,993 |...coovne (53,346, 184)
7407 ST PEPUEY N EEOESRR U U O R TS RERERURR SRRSOt
3703, bt h R b h £ E e E R E e E e £ £ e R R R E R £ R £ e e R R b b E e £ £ e e e h Rk h ettt e e bbbttt ettt be bt nse e e ettt [oeee ettt
3798. Summary of remaining write-ins for Line 37 from OVerflOW PAGE ... [e ettt ennee eeeeeeeneee e e e e e e e e e e eens
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) 30,018,993 (53,346, 184)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANGCE ........c.ouciiiuiiieiiiei ittt [eress s 903,548,252 |.....cvveuenee. 943,344,797
2. NEtINVESIMENT INCOME ...ttt ettt et 208,901,085 |.....c.ceccnee. 196,362,067
T TS T o TS 1 o T =SSOSR 174,880 90,369
4. Total (LINES 1 tATOUGN 3) ....ovvieieieieiieieietet ettt ettt ettt ettt et a e s e s et et et et e s e se s es e s et et et esessaess s ssesesesesesesnsn s ssasasesesesesnsnanan 1,112,624, 167 1,139,797,233
5. Benefit and [0SS related PAYMENLS ............c.ceuiieiiiiiiieietetceceee ettt sttt s s ese s s st e sesebesesess s st as et b esesessss s ssssesesesesesssnssans [oesesasasesesess 22,254,750 |oovooviiees 7,260,799
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........oouiiiiiieiieiiieieeieeee e oo [
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccooiieieieueueieecceeiie et [eee e 234,536,862 |................ 243,807,944
L T 1Yo [=T o o S o= o IR (o o] 03] a o] o [=Y £ Y OO RPN
9. Federal and foreign income taxes paid (recovered) net of $ ................ (2,910,573) tax on capital gains (losses) ................ 132,356,996 93,581,189
10, TOtal (LINES 5 INMOUGN ) .....ovieiiiiieetcececeee ettt ettt ettt s st b s s e s e e e s s st e b e b e s s ss et s st et et et eseseas s esesesesesesessss s ssanesesesesn 389,148,608 344,649,932
11.  Net cash from operations (Line 4 MINUS LiNE 10) ........ccccieiriiiiiiiireteiieiiee ettt s st ssss s st sessss s s ssesesesesesnene ] 723,475,559 795,147,301
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ttt b e h RS £ E e E £ E b e b e e E R e s e e st enanes [erna et 565,584,572 |................ 668,352,127
12,2 SHOCKS ....veeueueueeeeeeeeaeteeeeees e saeseeeeees e esesesee e e e esesesee e e e e aeseeee a2 2 e Ae s e e e e eE eSS Ae A e e eE eSS SR e s eEee e RS eAeEeAeE eSS e A eAee e s e s nasaesetes s s ansesesesena|erinh et h ettt eninienes [eeeeeenneninaeneea 2,250,000
2R (T4 (o= o =N (o= g T OO APPSO KOO
12,4 REEI ESEAE ......e.ceeeeteie ittt es et et e s e eseee e e s e esesee e e e s e ee A e e e e e e S e £ £ A eE S e A £ S eeAeE SR e R £ £ e e Ae A e R e e s e eAe s et s s s annntetes s eennnnes [ereniete e eranees 3,425,561 |.....coovuennne 3,314,733
12.5 Other INVESTEA @SSELS .......ocuiiiiiiii et b e e e s e e s e e s e e s ee s eeseeseeenesresnesnesnesna|eere s e st e st s e e sttt te e [ere et
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS ...............cccciiiieieieeeieecceeeeeee e oo 1,266 oo (118,495)
12.7 MISCEIIANEOUS PIOCEEAS ..........ceeeveeieeeeececeete e eeeeeeae et eseessaete st esesssaetesssesensssesesesesensssesesesassssssesesesensnsnsetesasensssnsesasasannnsnsasa 520,000
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......ocvcueuiueuieieeeeeeicteteteteeee ettt es sttt s st sess s s sssseseseseses [oeseseseasnnas 569,011,399 |................ 674,318,365
13. Cost of investments acquired (long-term only):
13T BONGS .ttt E e e RS h R e e h e E R e e se e b s e et ee e enese et s [reen et 915,124,040 |................ 707,668,663
SIS} (o ol TSSO O FESU
IR (T4 (o= o =N (o= o T OO AP POU KOO
13,4 REEI ESAE ......e.ceeeeeei ettt ettt sttt et se e st e e e e s e esee et e e e e e e ea e A e e s S 1 £ e RS A SRS e S eEeR A ek e e e eAeE et s s et e s et et s esennnsetesesesannnsnns |orictetee e eniseenena 506,586 |.......cccoovunne. 2,952,336
13.5 Other iNVESTEA @SSELS .......ocuiiiiiiii e s a e e e e e e e e e s e e s e e s ee s e e s eesmesreseesnesnesna|eere st e st e st e ettt etes [ere et
13.6 MiSCEIlANEOUS @PPIICALIONS ... .coiuieitietieie ettt ettt ettt e eae e s ae e eh e e sbe e bt e bt e abeenbeemeeeseeseeesheesbeesbeebeebeenseennennnn
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeeie ettt s et es et s s s seseananas 915,630,626 710,620,999
14. Net increase/(decrease) in contract loans and PremiUum NOES ...........c.iiiiiiiiiiiieiee ettt e e s
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieiieeeeiereteeceeeee e (346,619,227) (36,302,634)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
LT IS0 o] (VTS g To) (ST o= o] = [ g To L =T T AP U KOO
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY SEOCK ...........c.ceuiiieiiiiiitetetctceiee ettt es ettt ses s s s sesesess s essseseseseseses [eeseeereneeeas (19,870,568)|.............. (103,518,596)
16.3 BOITOWE FUNGS -..eveteeeaeeeeeteereseeeete et eeseeete s eseseeeeeeseseseseeee s seseseE e e e e e se e s e e e e ea S s £ e2s e e e e e e eeseeseEeeeeeseensesetesesasnsnsesesssssnnsnsas [orsrnssesiensssennnineensennannes |orecucusenens (156,329,087)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............occoioiiiiiiiiiiiiieneeneeneeneeseeneeeeen e e,
16.5 DIVIAENdS t0 STOCKNOIABTS .......c..ouiiiiiiiiiiciiieic bbbt e 326,933,472 |.....coeene. 521,481,671
16.6 Other cash Provided (BPPIHEA) ..........c..cueviuiiiuiieeiecee et eeae et esae et sae e a e s st a s a s a s s st s s s st s sen s 9,652,043 (1,411,988)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccceceevrrrenne (337,151,997) (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 15and 17) .......cccceevvvvvvrrrererrernnnnn. 39,704,335 (23,896,675)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......ouceivvviieeetete vttt ettt ettt et s sttt et b e b st e s s b s s e s st e bt s e s s e b b s s e st et st ssnsebessssnnsese et s s e nenneee 109,689,146 |............... 133,585,821
19.2 End of period (Line 18 plus Line 19.1) 149,393,481 109,689, 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 ..o s e, 8,547,364 |.ccovev. 20,367,887
20.0002. Line 9 Federal and foreign income taxes paid — Dividend received, Net .........occcoiiioioiiiiiicccceeeeeeeeecceeeeeeee o [eee e 23,600,389
20.0003.Line 12.1 Bonds - Return of capital 1o Parent ..o [eeeeenenenn. 201,107,458 [l 174,999,733
20.0004. LIne 13.1 Bonds - Dividend from SUBSTTIArY ......cooiieruiirriiiccersec e sesssseeesssssensnseanssssnnns [orreenennnenenenns 0,498,862 [ooiieiiiiiiiiiice
20.0005. Line 16.2 Capital and paid in surplus - Return of capital to Parent ..174,999,733
20.0006. Line 16.6 Other cash provided (applied) = Dividend received, Net ... e neeieese e sennnees [oreseeseenanenees 3,232,502




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

Line of Business

1

Net Premiums
Written per
Column 6, Part 1B

2
Unearned Premiums
Dec. 31 Prior Year -

per Col. 3,
Last Year's Part 1

3
Unearned Premiums
Dec. 31 Current
Year - per Col. 5
Part 1A

4

Premiums Earned
During Year
(Cols. 1+2-3)

21
22
23
24
25

5.1
5.2

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.

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 ....oooiiieiiiic e

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group

Credit accident and health (group and individual)

Vision only

Dental only
Disability INCOME .......ccoiiiiiiiii e
Medicare SUPPIEMENT ........cc.oiiiiiiiiieie e
Medicaid Title XIX

Medicare Title XVIII

LONG-EIM CAIE ...

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) ............cccceeeeneee
Other private passenger auto liability.............ccocooiiiiii,
Commercial auto no-fault (personal injury protection) ...........ccccoveereereenens
Other commercial auto liability............ccccooiiiiiiiiie
Private passenger auto physical damage

Commercial auto physical damage

AIrcraft (All PEFIIS) ..o

Warranty

Reinsurance - nonproportional assumed property

Reinsurance - nonproportional assumed liability

Reinsurance - nonproportional assumed financial lines ..............ccccceoeieees

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 thru 3403 plus 3498)(Line 34 above)




UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Line of Business

1

Amount Unearned

(Running One Year

or Less from Date
of Policy) (a)

2 3

Amount Unearned
(Running More Than
One Year from
Date of Policy) (a)

Earned But Unbilled
Premium

4
Reserve for Rate
Credits and
Retrospective
Adjustments Based
on Experience

Total Reserve for
Unearned Premiums
Cols.1+2+3+4

24.
26.

Multiple peril crop

2.3 Federal flood ...........cooiiiiiiiiiii e
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril .........ccooooieiiiineniieen.
5.1 Commercial multiple peril (non-liability portion) .......
5.2 Commercial multiple peril (liability portion)
6. Mortgage guaranty ...........cccceciiiiniiiiicnieneee
8. Ocean marine
9. Inland marine ...
10. Financial guaranty ....
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ...
13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ... |.
15.1 ViSioN ONIY ..o
15.2 Dental OnlY .......ooieeiiiiieeeeeee s
15.3 Disability income
15.4 Medicare supplement ..
15.5 Medicaid Title XIX
15.6 Medicare Title XVIIl ...
15.7 Long-term care
15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiis
16. Workers' compensation
17.1 Other liability - occurrence .
17.2 Other liability - claims-made
17.3 Excess workers' compensation ...........ccccceeeiieennnns
18.1 Products liability - occurrence
18.2 Products liability - claims-made
19.1 Private passenger auto no-fault (personal injury
ProteCtion) ......coiiiiiiiiie
19.2 Other private passenger auto liability................c......
19.3 Commercial auto no-fault (personal injury
ProteCtion) ..o
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage ..
21.2 Commercial auto physical damage
22.  Aircraft (all Perils) .......cooiiieeieieeeeeee s
23.

3402.
3403.

27.
28. Credit ...
29. International
30, WaAITANTY ..ot [eerieeiie e [ [ enes [ ees [ee e e e
31. Reinsurance - nonproportional assumed property ..
32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial
g =T S O P RO PP RO
34. Aggregate write-ins for other lines of business ........
35. TOTALS
36. Accrued retrospective premiums based on experience ....
37. Earned but unbilled premiums
38. Balance (Sum of Line 35 through 37) 117,343,278
DETAILS OF WRITE-INS
3401.

3498. Summary of remaining write-ins for Line 34 from
OVErfIOW PAGE .....oviiiiiiiiiiicc e
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34

above)

(a) State here basis of computation used in each case

One year - monthly pro rata; more than one year - per Wisconsin Administrative Code Section 3.09(13)(b);

monthly policies as coverage is provided.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

Line of Business

Direct Business (a)

Reinsurance Assumed

Reinsurance Ceded

2 3

From Affiliates

From Non-Affiliates

To Affiliates

4

5

To Non-Affiliates

6
Net Premiums
Written
Cols. 1+2+3-4-5

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.

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 ..........ccccceeeeieeieeniennnn.
Ocean marine
Inland marine
Financial guaranty
Medical professional liability - occurrence .

Medical professional liability - claims-
MAAE ...

Earthquake .........cccooevvviiiiiiiniiec e

Comprehensive (hospital and medical)
individual e

Comprehensive (hospital and medical)
GIOUP i

Credit accident and health (group and
individual) .......ccooviiiiiiiiee

Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII
Long-term care
Federal employees health benefits plan
Other health ...
Workers' compensation
Other liability - occurrence
Other liability - claims-made
Excess workers' compensation ....
Products liability - occurrence
Products liability - claims-made

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

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

Burglary and theft .
Boiler and machinery
Credit
International
Warranty ......coceeeeeeeereeneeneeeeeeeeeee
Reinsurance - nonproportional assumed
property ....
Reinsurance - nonproportional assumed
lH@bIlity ...
Reinsurance - nonproportional assumed
financial lines .........c.cccoeiiiiiiiiiiiie
Aggregate write-ins for other lines of
DUSINESS ...ooveiiiiiieiieieee e
TOTALS

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 thru 3403 plus
3498)(Line 34 above)

(a) Does the company's direct premiums written include premiums recorded on an installment basis?

If yes: 1. The amount of such installment premiums $

2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $

Yes [

]

No [ X]




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8
1 2 3 4 Percentage of
Losses Incurred
Net Losses Unpaid Losses Incurred (Col. 7, Part 2) to
Reinsurance Reinsurance Net Payments Current Year Net Losses Unpaid Current Year Premiums Earned
Line of Business Direct Business Assumed Recovered (Cols. 1+2-3)

(Part 2A , Col. 8) Prior Year (Cols. 4 +5-6) (Col. 4, Part 1)
0 B 11T B TSRS
2.2 Multiple peril crop .
2.3 Federal flood ..
2.4 Private crop .
2.5 Private flood ...
3. Farmowners multiple peril .
4. Homeowners MUItiple Peril ........oooo i
5.1 Commercial multiple peril (non-liability portion) ...
5.2 Commercial multiple peril (liability portion) .
6. Mortgage guaranty
8. Ocean marine .
9. Inland marine ....
10.  Financial guaranty ............cccccceeeiiinis
11.1  Medical professional liability - OCCUITENCE ........ccouiiiiiiiiiiii e
11.2 Medical professional liability - claims-made ..
12.  Earthquake ...
13.1 Comprehensive (hospital and medical) individual
13.2 Comprehensive (hospital and medical) group ...
14.  Credit accident and health (group and individual)
15.1 Vision only ...
15.2 DENEAI ONY ..o e e e e e e e e s a e e e e e s e e e e e s s e e e e e
15.3 Disability income
15.4 Medicare supplement .
15.5 Medicaid Title XIX
15.6 Medicare Title XVIII
15.7 Long-term care
15.8 Federal employees health benefits plan ..
15.9 Other health ...........ccccocee
16. Workers' compensation .
17.1 Other liability - occurrence
17.2 Other liability - claims-made .
17.3 Excess workers' compensation ...
18.1 Products liability - occurrence ..
18.2 Products liability - claims-made ..
19.1 Private passenger auto no-fault (personal injury protection)
19.2 Other private passenger auto liability.............cccccceeneene
19.3 Commercial auto no-fault (personal injury protection)
19.4 Other commercial @uto lADIlitY..........cuiiiiiiiiie et n
21.1 Private passenger auto physical damage ..............ooiiiiiiiiiiiii i
21.2 Commercial auto physical damage ......
22.  Aircraft (all perils) .....ccccocveeneneen.
23. Fidelity ..
24. Surety ............
26. Burglary and theft ....
27.  Boiler and MaChiNEIY ............ooiiiii e e e e e e e e s s n e e s ea e
28. Credit
29. International
30. Warranty
31. Reinsurance - nonproportional assumed property ...
32. Reinsurance - nonproportional assumed liability ..
33. Reinsurance - nonproportional assumed financial lines .
34. Aggregate write-ins for other lines of business ....
35. TOTALS 40,345,460 181,972 10,302,765 30,224,667 440,861,484 494,866,333 (23,780, 182) (2.5)

40,345,460 | 10,302,765 |. 30,224,667 494,866,333 23,780, 182)|

DETAILS OF WRITE-INS

3401.
3402.
3403. ..
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ol

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses Incurred But Not Reported 8 9
1 4 6 7
Net Losses Excl.
Deduct Incurred But Not Net Unpaid
. . Reinsurance Reinsurance Reported Reinsurance Reinsurance Net Losses Unpaid Loss Adjustment
Line of Business Direct Assumed Recoverable (Cols. 1+2-3) Assumed Ceded (Cols.4+5+6-7) Expenses

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 ...
Medical professional liability - claims-made .
Earthquake ..........cccovveeeiinnnnne
Comprehensive (hospital and medical) individual ..
Comprehensive (hospital and medical) group ....
Credit accident and health (group and individual) ..

Vision only .....
Dental only ....
Disability income
Medicare supplement ..
Medicaid Title XIX ...
Medicare Title XVIII .
Long-term care

Federal employees health benefits plan ...

Other health
Workers' compensation ..
Other liability - occurrence
Other liability - claims-made

).

450,253

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

2,410 418,515

440,861

31,025

21.1 Private passenger auto physical damage .
21.2 Commercial auto physical damage ....
22.  Aircraft (all perils) ....
23. Fidelity ....
24. Surety ..
26. Burglary
27. Boiler and machinery ..
28. Credit............
29. International ...
30. Warranty
31. Reinsurance - nonproportional assumed property .
32. Reinsurance - nonproportional assumed liability ...
33. Reinsurance - nonproportional assumed financial lines ...
34. Aggregate write-ins for other lines of bUSINESS ..........cccviiiiiiiiiiii e
35. TOTALS
DETAILS OF WRITE-INS
3401.
3402.
3403. ...
3498. Summary of remaining write-
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Including $

..................... for present value of life indemnity claims reported in Lines 13 and 15.




UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

1 2 3 2
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
1.2 DML oottt [ (B30, 776) |- eeeeceeeeeeeeeeeeicieeeieene [rereeieieeseeeeeeee s foeeeeeeeeneeeeeees (630,776)
1.2 REINSUIANCE @SSUMEM .....vveiriecieeeerireeaceeaeeseseeseesaesseseesssessssesesssssesssssseossesssssnsisisisninas (5,123) | e [t [ (5,123)
1.3 REINSUIANCE CEART ......vvireiriiieiieie ittt 395,305 395,305
1.4 Net claim adjustment service (1.1 + 1.2 - 1.3) .oooovoiiireieeciieeeeeeeeeeee e (1,031,204) [...eeeeeeeeeeees [ oo (1,031,204)
2. Commission and brokerage:
2.1 Direct excluding CONtINGENT .........couiiiiiiiiieeeee e [ore et esies [oreeiee e eies [oeeiie et [oeeee e
2.2 Reinsurance assumed, excluding CoONtINGENt ..........c.ceururerreueerineneneeseeerememimee s o 15,007 |- [ 15,097
2.3 Reinsurance ceded, excluding CONtINGENT .........c.coccueueveeeeceeeee e eeeeeeiseeseeeeeneneee [oeseeieienenens 50,396,637 |.....coveeerereiiieeeeeis o 50,396,637
P2 07T Tl T=Y T Ao =Y ) SO RSOOSR SO
2.5 Contingent - reinSUranCce assSUMEQ ..........cooccoieeriieiieeiieeieeeie e see e see s oo neenies [oreeieeie e eies [oeeiie oo oo
2.6 Contingent - reinSUranCe CeAed ............couiruiiiieieiieieieeeeeeeee e oo oo e
2.7 Policy and membership fEes .........ccooiiiiiiiieiieieeee e
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-2.6+2.7) ..|oeeeeeoeininnnnecces e (50,3871,540) | oo (50,381,540)
3. Allowances to managers and agents .........ccccceceeierienieneeneeneeiesieseeseeses e e [ [
4. AGVEISING «..vovvieieeeietete ettt e 25 | 900,341 [ 1,294 | 901,660
5. Boards, bureaus and asSOCIations ..............coceureeeuriurireeeirieeereieiseeeiseeee e 2,434 |.. ..1,628,943 |.. ..1,631,853
6. Surveys and UNAErWIItiNG FEPOMS .........c.oueueueriiiririeieieeereresee sttt enneeee [oeeeeeeseeeeiee s 432,533 | e 432,533
7. Audit Of @SSUrEdS’ FTECOTAS ........eiiuiiiiieriieiieie ettt re et ee e see e [ [ [
8. Salary and related items:
8.1 SAIAMES ..v.veeeeeeceeeereeeeeeeete s seeiste s ees et e et ettt nenne s ee e e 3,161,231 | 127,950,004 |...coovvinene 1,081,262 |.....ocoueeee. 132,192,497
8.2 PAYION tAXES .....vvvevieecicieteiei ettt 183,150 [ooooveeeienee 6,551,547 |.oooie 50,251 | 6,784,948
9. Employee relations and welfare . 662,249 |.....ccoenve 31,356,643 |......ocovvree 179,834 |..cveve 32,198,726
10, INSUFANCE ...ttt ettt asns e e s mmesna s sennsanananns [ooenennanaeaesnas 3,183,378 [ o 3,183,378
11, DIFECIOIS’ TEES .....ovvveceieeeeeee ettt s et sesess s ettt oot 3,570,004 ..o [ 3,570,004
12, Travel and travel IHBMS ........coiriieriiiriireieeie ettt 7,808 | 4,183,127 | 3,876 | 4,194,811
13, ReNtand reNt iBMS ......o.oiieiieeiceieeeiee e e 23,544 | 6,913,801 [ 6,077 | 6,943,422
T4, EQUIPIMENE ..ottt eeteteee s ettt eesen s s sssse et esesessesesssssssesesessanssnas |eoeseseneesenseseseseseneesnnnns |oeseseesseenennnens 3,553,615 | e 3,553,615
15.  Cost or depreciation of EDP equipment and SOftWAre .............cccceovevevevevevevens oeeeeenineeieieeene 2,930 | 24,034,285 |......cccvvvieeeene 70,400 [ 24,107,615
16.  Printing @nd StALONETY ...........cooiueveiiiiiicieieieieee et e 2,888 | 553,192 [oomeeeeeeeecceeee 489 | 556,569
17. Postage, telephone and telegraph, exchange and express ............ccoceeeeeves freereccnnenneccnnn 3,935 | 1,674,929 .o 106,383 |[..ovcvernee 1,785,247
18.  Legal @and AUAItiNG .....c.ccevveeeiveriiiiicieie et 104,280 3,575,675 24,220 3,704,175
19, TOtalS (LINES 310 18) cuuuiiiiieieieeeieiceeeee e se et s e st seseees 4,154,474 |................ 220,062,017 f.cocveeerieneee 1,524,562 |.......cocc. 225,741,053
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
CreditS OF $ oot s s [ 21,508,900 [..eovoeeeeeieeeeieeeeees e 21,508,900
20.2 Insurance department licenses and fEES .........cccuevevevercueueeeeeeeeeeeeeeeee e ot 696,819 [ e 696,819
20.3 Gross guaranty association @SSESSMENLS .........ccererererenenenenenenensfoeseneneececcces e e
20.4 All other (excluding federal and foreign income and real estate) ........... 1,118,279 1,118,279
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .....ooooveveverees forrrneiiiicccccins [ 23,323,998 ..o e 23,323,998
21, REal StALE BXPENSES ...ttt ettt eneeee [ttt [eeeee e 5,637,814 | 5,637,814
22, REAI ESIAtE LAXES ....oeiviieiieeceece ettt se e e e sesresnesd|e e e e e e e e eneeneenees [eeeneeneene e e e e nee e e [eeeeneeee s 799,649 ..o, 799,649
23. Reimbursements by uninSUred Plans ...........ccocceiiiieiiiiiienieieesieseeseeieeees e [ [ [ee e
24.  Aggregate write-ins for miSCellaneous EXPENSES .............cccvevevieeererererennnns roceeeeeccciceeenas 136,539 [oooieinee 35,560,566 |......ccveeeenne 2,494,257 |................. 38,191,362
25.  Total @XPENSES INCUITEM ........ceveveeeececeeieeeeeeecee e teeee et ses s s tes s s sens e 3,259,809 |.. . 228,565,041 |.. ...10,456,282 (@) ........ 242,281,132
26. Less unpaid EXPEenSES - CUITENE YEAT ...........cc.ovveeveveveireinsesesesesssessssesesessssssssefroceceseenencaas 31,025,024 |................ 53,411,794 | 569,354 |.....coco.c... 85,006,172
27.  Add unpaid eXPENSES = PIIOT YEAT .........cccueuevereeeceeeeseeeseseseaeeesesesessasaessseseeeereeeeeeeessenns 34,455,017 | 57,564,008 |......ccccvvviinnne 599,855 |....ccevune 92,618,875
28.  Amounts receivable relating to uninsured plans, prior Year ...........ccoccueevvrvnc e e [ [
29. Amounts receivable relating to uninsured plans, current year ..............ccc......
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 6,689,802 232,717,250 10,486,783 249,893,835
DETAILS OF WRITE-INS
2401. Outside SErvices hiTed ... 136,539 [ooooeiaee 31,426,666 |.......cceveeenee 288,257 |ooieeenee 31,851,462
2402. |nvestment management FEES ... et eeenes ettt [ 2,206,000 |..cooorinnnee 2,206,000
2403, CONTIIDUTIONS ettt es et ee s nansenens|eeeeenananasanennns 1,476,454 | [ 1,476,454
2498. Summary of remaining write-ins for Line 24 from overflow page ............cooeecfoeeeeeeeciciccniicicicieeeies [ 2,657,446 ..o [ 2,657,446
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 136,539 35,560,566 2,494 257 38,191,362

(a) Includes management fees of $

(9,700) to affiliates and $

11

to non-affiliates.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. GOVEIMMENT DONAS ......oeevieeieiececee ettt et e st eee e teeeetesetesssensseesssaesssnssesnssnsnssessssesssensssensssesssassesnnesnsns | (@) covrerienens 1,567,225 |oooveees 1,587,051
1.1 Bonds exempt from U.S. tax .. (@) 29,751,196 |... .25,698,692
1.2 Other bonds (UNAFFIALEA) ...........ccueveriiiieieieietee ettt ettt esess s s s st sesesssssssnsnasesesesesnsnsnsnsnsnssesesesnnns | (@) crerees 135,777,317 .o 140,353,668
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common StOCKS (UNGFMAIEA) ..........c.ovevivitieieieieieicietet ettt ettt e ettt ese e s s st e b et esesesn s st esesesesesesnsnassnssasans |eenees ... 34,823 |...
2.21 Common stocks of affiliates . 11,300,000 |...
3. (o] (o E=To [N [o T o USSR U U UUPTUURTUSRURRURRURRPRTOPTO I (¢} RPN
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income 193,402,370 193,986,962
11. INVESEMENT EXPENSES ......ecvoveveeeececeeteeeteeseecaetetesessssaesesesesssssaetesesessssssesesesessssseesesasassssssesasasessssseesasassnsssetesasesensssetesassssssssetesassssnsssetasasasnsssetasassnsnsnensasases [(o) R 10,456,282
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) 10,968,071
17. Net investment income (Line 10 minus Line 16) 183,018,891
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

........... 1,251,425 accrual of discount less $

accrual of discount less $

segregated and Separate Accounts.

(h) Includes $

investment expenses and $

interest on surplus notes and $

.......... 38,103,768 amortization of premium and less $

for company’s occupancy of its own buildings; and excludes $

.................. 1,805 amortization of premium and less $

amortization of premium and less $

amortization of premium and less $

amortization of premium.

interest on capital notes.

1,821,045 paid for accrued interest on purchases.

paid for accrued dividends on purchases.

paid for accrued interest on purchases.

interest on encumbrances.

...426,144  paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

(i) Includes$ ... 511,789 depreciation on real estateand $ ...................... depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ...........ccceevevevcueueueierennaes feeeeeeeineeeeennnns (63,459) [ [ (63,459) ... [
1.1 Bonds exempt from U.S. tax (6,211,171)].... ... (6,211,171)
1.2 Other bonds (unaffiliated) .. .(13,944,758) (13,944,758)|...
1.3 Bonds of affiliates .... .
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate ..... ..2,169,639
5. Contract loans .
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

R = Ty T SR (STt g T=To LU L= I ) O U AU KOOSR
2. Stocks (Schedule D):
2.1 Preferred STOCKS ......ooiiiiieie ettt ettt b e e e s e et e et e sneeeneesseenneenneennees |erteeie et et et ens [oeeee e nns [ereete e e
2.2 COMIMON SEOCKS ...ttt ettt [roeninesninainineas 3,370,479 | 3,224,621 .o (145,858)
3. Mortgage loans on real estate (Schedule B):
51 =T OO S OO O U RTP FSUO OO OTPRRRR
3.2 Other than first IENS. .......couiiii ettt s sbe e be e be e beeneene [oreenennee s e e e eiies [oeeiie et oo
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccoiiiiiiiiiiie e ene[eeese e s iiees [oeieeie e enieens [eaeeeae e
4.2 Properties held for the production Of INCOME...........c..iiiiiiiiiiiieie et | siesies o ses oaesee s s s
4.3 Properties held fOr SAIE .........uiiiiiiiiii ettt ettt st sie e e e sbeesbeenbes [oreeiseente et e et sr e e naes [ereee e e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ttt bbb bbb bbbt bbbt bbbt bbbttt b bbb s [eneeee e et e [eee oo [
LS 0T o = Tox i (o= 1o OO RO PUOPUORER RSOOSR RO
7. Derivatives (SCheUIE DB) ........cciiiiiiiiiii ittt bbbttt bbbt e [omee e e e es oot [
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cueuiiiiieieeeeeeeeeeeeeeie et e e s s anans [eoeseseeeeeseseaeaeaene 75,253 | 75,253 |
9. RECEIVADIES fOr SECUMLIES ......uiviiiiitiitiiie ittt bbbttt bbb b s [oeeene e e et ees [oet et e ees [oeiei e
10. Securities lending reinvested collateral assets (SChedUle DL) ..........cccoiiiiiiiiiiiiiieieeieeieeieseesees [ siesierieiinis [oeeiiene s ens [oreeiseeie et
11, Aggregate Write-ins for INVESIE @SSELS .........ccuiiiiiiiiiiiieeceee et [eeeeese e e e e eseenenies [eeeiene e e eee oo e
12.  Subtotals, cash and invested assets (LINES 110 11) c.o.ovovovccucueeeeeeecceeeeeeeeeee e esasaeaens [eeeeeeeeecseeeens 3,445,732 |.coiie 3,299,874 |.......... ....(145,858)
13, Title plants (for Title INSUIEIS ONIY) .......cuiiiiiiiiiiiiie bbb sne s [eeeees e e e e e eneeneenees [eeessesessee e e e e eneenees [eeeeee e e e e
14.  Investment iNCOME dUE @Nd ACCIUEM ..........eeiuiiiiiiiiieiieie ettt ettt ettt saeesaeesbeesbeesbeebesnnes |eiseeiseeiteeite st e e seenieeies [oreesseenseense e e et e e e eaeens [oreeseeseeseenesas e e e enes
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............cocoooeiieies foemviniiniiniinenes feeein e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt b sneeas [oreeseente et e et e st e e neeiaes [eeeeseeisesise e et e e e eees [oeeteet e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeiiiiiiiiiiiiiiiiiiicieececeeieeies [ore e [eeeet e [
16.3 Other amounts receivable under reiNSUranCe CONFACES ..........ooviriiiiiiiiieeieee e oo eie e enies [oreeiieie e foeere e
17.  Amounts receivable relating to UNINSUred PIANS ..........coiiiiiiiiiiiii e [ e nieis e [oreeie e
18.1 Current federal and foreign income tax recoverable and interest thereon ..o e [ oo
18.2 Net dEFEITEd tX @SSEE ....v.iuvieieiectiicirieeiie ettt ettt nn [eoeensnennanen 129,331,638 |....coccenve. 141,949,705 |.....c..co...... 12,618,067
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiiii ettt snesnes |erre e eis [ e ee e
20. Electronic data processing equipment and SOfWAIE .............cccc.evveiviveueiiiiiieeiereieiieeseie e oeeseenesciceseeeenas 150,697 |.ocooveverereeeane 381,896 |..ccooveveveens 231,199
21.  Furniture and equipment, including health care delivery @SSets ............cccoovoveveveveueucceeeiee e [eeeeeeieeeenes 31,804,135 | 33,470,921 [ 1,666,786
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins s o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiiiececeeeseesees [ [ e
24. Health care and other amounts reCeivabIe ..o [reese e [ [
25. Aggregate write-ins for other than iINVESted @SSEtS ............cccoveievievevcieiceeeee et e 116,685,261 |................. 93,444,004 |................ (23,241,257)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bbbt ekttt ettt e b e nneae [rreanen e 281,417,463 |................ 272,546,400 |.......co.c.c.. (8,871,063)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccocciiririninienies [semmmsmieeiciciccicies [ [
28. Total (Lines 26 and 27) 281,417,463 272,546,400 (8,871,063)
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from overflow Page ..........c.ccooiiiiiiiiiiiieiiesieseeeeiiees [ cieneeniieis [ oo e
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Prepaid post retirement assets ... feeee e 104,132,625 |...covceee.. 81,574,099 |...occooveee. (22,558,526)
2502.  Prepaid EXPENSES ..ooooiiiieiiiieieieeeieee ettt nens [eseneneneenas 12,552,636 |...... ... 11,869,905 |......... ....(682,731)
2503, ettt ettt ettt ekt ekt h et e e e et e £ e R et h e s e R et eh et eh et et enteb et et e st et st et e st et es et esentetetes [etetete e et et et e et e e e tenea [eeeteueetete et et e e s et eteees [eeee et ettt eaas
2598. Summary of remaining write-ins for Line 25 from overflow page ..........ccoocoiieiiiiiiiiniieeeeseeeee oo IR A N
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 116,685,261 93,444,004 (23,241,257)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A.

D.

Accounting Practices

The financial statements of Mortgage Guaranty Insurance Corporation (“MGIC”) are presented on the basis of accounting practices prescribed or permitted
by the Office of the Commissioner of Insurance of the State of Wisconsin (“OCI”). The OCI recognizes only statutory accounting practices prescribed or
permitted by the State of Wisconsin for determining and reporting the financial condition and results of operations of an insurance company, for determining
its solvency under the Wisconsin insurance law. The National Association of Insurance Commissioners' (“NAIC”) Accounting Practices and Procedures
Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the OCIL. 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 net income and capital and surplus between the NAIC SAP and
practices permitted by the OCI is shown below:

SSAP # F/S Page F/S Line # 2023 2022

NET INCOME
(1) MGIC state basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 269,155,221  $ 427,372,828

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

Change in contingency reserve 00 4 5 (534,067,185) (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 $ 803,222,406 $ 968,355,862
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 635,780,153  $ 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 $ 635,780,153 § 921,117,625

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with statutory accounting principles requires management to make estimates and assumptions that

affect the reported amounts of assets and liabilities and disclosure of contingent assets and liabilities at the date of the financial statements and the reported

amounts of revenues and expenses during the reporting period. Actual results could differ from those estimates.

Accounting Policy

(1) Short-term investments are stated at either fair value or amortized cost, with amortization using the modified scientific method.

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

(3) Common Stocks are carried at cost, amounts that approximate fair value, with the exception of investments in stocks of subsidiaries that are carried on
the equity basis (see 1.C.7.).

(4) We own no preferred stock.

(5) We own no mortgage loans.

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

(7) We own 100% of the common stock of MGIC Assurance Corporation (“MAC”), MGIC Reinsurance Corporation of Vermont (“MRCV”), and MGIC
Indemnity Corporation (“MIC”), property and casualty insurance companies. These assets are valued on the equity basis.

(8) We have a 100% interest in MGIC Mortgage and Consumer Asset I LLC (“MMCA I”). This asset is valued on the equity basis.

(9) We own no derivative instruments.

(10) We utilize anticipated investment income as a factor in the premium deficiency calculation performed in accordance with SSAP No. 58, Mortgage
Guaranty Insurance.

(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. Loss reserves for reinsurance assumed are based on information provided by the ceding companies.

Incurred but not reported (“IBNR”) reserves are established for delinquencies estimated to have occurred prior to the close of an accounting period but
have not yet been reported to us. Consistent with case 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. 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 borrower 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, changes in home prices, and changes
in unemployment, our loss reserve estimates may continue to be impacted.

(12) We routinely review our capitalization policy in regard to the useful life of our assets.

(13) We do not have any pharmaceutical rebate receivables.

Going Concern

Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about our ability to continue as a going concern.

Accounting Changes and Corrections of Errors — not applicable
Business Combinations and Goodwill — not applicable
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Discontinued Operations — not applicable

Investments

Mortgage Loans, including Mezzanine Real Estate Loans — not applicable

Debt Restructuring — not applicable

Reverse Mortgages — not applicable

Loan-Backed Securities

(1) Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from investment banker surveys or internal
estimates.

(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 other-than-temporary impairment has not been recognized in earnings as a realized loss:

a.  The aggregate amount of unrealized losses:
1. Lessthan 12 months $§ 1,222,642
2. 12 months or longer $ 26,465,692
b.  The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 months $ 77,007,360
2. 12 months or longer $617,068,696

(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

Our investments in real estate are for either our own use or as settlements of claims.

(1) In December 2022, we determined that our property located at 5151 West State Street, Milwaukee, Wisconsin used for administrative purposes should
be impaired as the fair market value was less than the costs of improvements.We recognized an impairment loss equal to the carrying amount of the
asset of $500,756 for the year ended December 31, 2022. The loss was reported as a net realized capital loss on line 10. in our Annual Statement of
Income.

(2) In October 2023, we disposed of our property located at 5151 West State Street, Milwaukee, Wisconsin, receiving net sales proceeds of $2.2 million.
We have recognized a net realized capital gain on the sale of $2,169,639, which is reported on line 10 in our Annual Statement of Income.

K. Low-Income Housing Tax Credits (“LIHTC”) — not applicable

oQwp
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Restricted Assets
(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year
6 7
1 2 3 4 5
G/A Total Protected Cell
Total Supporting | Protected Cell Account
General | Protected Cell Account Assets Increase/
Account Account Restricted | Supporting G/ Total Total From | (Decrease)
Restricted Asset Category (G/A) Activity (a) Assets A Activity (b) | (1 plus3) | Prior Year | (5 minus 6)
Subject to contractual obligation for which
a. liability is not shown $ — 3 — 3 — S — 8 — 3 — 8 —
Collateral held under security lending
b. agreements — — — — — — —
c. Subject to repurchase agreements — — — — — — —
d. Subject to reverse repurchase agreements — — — — — — —
e. Subject to dollar repurchase agreements — — — — — — —
Subject to dollar reverse repurchase
f. agreements — — — — — — —
g. Placed under option contracts — — — — — — —
Letter stock or securities restricted as to sale
h. - excluding FHLB capital stock — — — — — — —
i.  FHLB capital stock 850,000 — — — 850,000 850,000 —
j. On deposit with states 2,931,358 — — — 2,931,358 2,790,605 140,753
k. On deposit with other regulatory bodies — — — — — — —
Pledged collateral to FHLB (including assets
1. backing funding agreements) — — — — — — —
Pledged as collateral not captured in other
m. categories 3,252,062 — — — 3,252,062 3,102,038 150,024
n. Other restricted assets — — — — — — —
Total Restricted Assets (Sum of a throughn) $ 7,033,420 $ — $ — 3 — $ 7,033,420 $ 6,742,643 $ 290,777
Current Year
8 9 Percentage
10 11
Gross (Admitted &
Total Admitted Nonadmitted) Admitted Restricted
Total Nonadmitted Restricted Restricted to Total | to Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)
Subject to contractual obligation for which
a. liability is not shown $ — 3 — — % — %
Collateral held under security lending
b. agreements — — — 9 9
c. Subject to repurchase agreements — — — % — %
d. Subject to reverse repurchase agreements — — — % — %
e. Subject to dollar repurchase agreements — — — % — %
Subject to dollar reverse repurchase
f. agreements — — — % —%
g. Placed under option contracts — — — % — %
Letter stock or securities restricted as to sale
h. - excluding FHLB capital stock — — — % — %
i.  FHLB capital stock — 850,000 0.01 % 0.01 %
j- On deposit with states — 2,931,358 0.04 % 0.05 %
k. On deposit with other regulatory bodies — — — % — %
Pledged collateral to FHLB (including assets
I backing funding agreements) — — — % — %
Pledged as collateral not captured in other
m. categories — 3,252,062 0.05 % 0.05 %
n. Other restricted assets — — — % — %
o. Total Restricted Assets (Sum of a throughn) $ — $ 7,033,420 0.10 % 0.11 %
(a) Subset of column 1
(b) Subset of column 3
(¢) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories
Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year 6 7 8 9 10
1 2 3 4 5
Gross
Protected (Admitted
G/A Total Cell &
Supporting  Protected Account Total Nonadmitte | Admitted
Total Protected Cell Assets Current d) Restricted
General Cell Account  Supporting Increase/ Year Restricted to Total
Description of Account Account  Restricted G/A Total (1 | Total From | (Decrease) | Admitted to Total Admitted
Assets (G/A) Activity (a) Assets Activity (b)  plus 3) Prior Year | (5 minus 6) | Restricted Assets Assets
Premium deposits
for Home Re
transactions $3,252,062 § $ $ — $3,252,062 $3,102,038 $ 150,024 $3,252,062 0.05 % 0.05 %
Total (c) $3,252,062 $ — $ — $ — $3,252,062 $3,102,038 $ 150,024 $3,252,062 0.05 % 0.05 %
(a) Subset of column 1

(b) Subset of column 3
(©

equal SL(1)m Columns 9 through 11 respectively
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(3) Detail of Other Restricted Assets — not applicable

(4) Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements — not applicable

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

During 2023, the number of long-term bonds sold that generated investment income because of a prepayment penalty and/or acceleration fee are listed in the
table below.

PLPOoZZ

General Account Protected Cell
(1) Number of CUSIPs 5 —
(2) Aggregate Amount of Investment Income $ (2,665,091) $ —

R.  Reporting Entity’s Share of Cash Pool by Asset Type — not applicable

Joint Ventures, Partnerships and Limited Liability Companies

A. We have no investments in joint ventures, partnerships or limited liability companies that exceed 10% of admitted assets.

B. In 2022, we impaired our investment in MMCA I and recognized a realized loss of $57.2 million which was offset by the reversal of unrealized losses in
surplus for the year ended December 31, 2022. As of December 31, 2023 and 2022, our interest in MMCA 1 is reported at $0.1 million and is nonadmitted
(see Note 10.M.).

Investment Income — not applicable

Derivative Instruments — not applicable

Income Taxes

A. The components of the net deferred tax asset/(liability) as of December 31 are as follows:

1. 12/31/2023 12/31/2022 Change
() @ 3 4 ) 6 0 ®) ®
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

(a) Gross Deferred Tax
Assets $210,272,547 $ 2,036,371 $212,308,918 $197,908,822 § 573,831 $198,482,653 $12,363,725 § 1,462,540 $13,826,265

(b) Statutory Valuation
Allowance Adjustments — — — — — — — _ _

(c) Adjusted Gross

Deferred Tax Assets (la -

1b) $210,272,547 $ 2,036,371 $212,308,918 $197,908,822 $§ 573,831 $198,482,653 $12,363,725 $ 1,462,540 $13,826,265
(d) Deferred Tax Assets

Nonadmitted 128,289,747 1,041,891 129,331,638 141,949,705 — 141,949,705 (13,659,958) 1,041,891 (12,618,067)

(e) Subtotal Net Admitted
Deferred Tax Asset (lc -

1d) $ 81,982,800 $ 994,480 $ 82,977,280 $ 55,959,117 $ 573,831 $ 56,532,948 $26,023,683 $ 420,649 $26,444,332
(f) Deferred Tax
Liabilities 1,564,571 994,480 2,559,051 1,902,263 801,682 2,703,945 (337,692) 192,798 (144,894)
(g) Net Admitted
Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ 80,418,229 § — $ 80,418,229 § 54,056,854 $§ (227,851) § 53,829,003 $26,361,375 $§ 227,851 $26,589,226
2. 12/31/2023 12/31/2022 Change

M @ ©) “ &) (6) ()] ® ©

) ] (Col 1 +2) ) ) (Col4+5) | (Coll-4) | (Col2-5) | (Col7+8)

Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

Admission Calculation Components SSAP No. 101

(a) Federal Income Taxes Paid
In Prior Years Recoverable
Through Loss Carrybacks $49,041,848 $ — $49,041,848 $27,629,672 $ — $27,629,672 $21,412,176 $ — $21,412,176

(b) Adjusted Gross Deferred

Tax Assets Expected To Be

Realized (Excluding The

Amount Of Deferred Tax

Assets From 2(a) above) After

Application of the Threshold

Limitation. (The Lesser of

2(b)1 and 2(b)2 Below) 31,376,381 — 31,376,381 26,199,331 — $26,199,331 5,177,050 — 5,177,050

1. Adjusted Gross Deferred

Tax Assets Expected to be

Realized Following the

Balance Sheet Date 31,376,381 — 31,376,381 26,199,331 — $26,199,331 5,177,050 — 5,177,050

2. Adjusted Gross Deferred
Tax Assets Allowed per
Limitation Threshold XXX xxx 83,016,554 XXX xxx 129,767,190 XXX xxx (46,750,636)

(c) Adjusted Gross Deferred

Tax Assets (Excluding The

Amount Of Deferred Tax

Assets From 2(a) and 2(b)

above) Offset by Gross

Deferred Tax Liabilities 1,564,571 994,480 2,559,051 2,130,114 573,831 2,703,945 (565,543) 420,649 (144,894)

(d) Deferred Tax Assets
Admitted as the result of
application of SSAP No. 101

Total (2(a) + 2(b) + 2(c)) $81,982,800 $ 994,480 $82,977,280 $55,959,117 § 573,831 $56,532,948 $26,023,683 $ 420,649 $26,444,332
3. | 2023 | 2022 |

(a) Ratio Percentage Used To Determine Recovery Period And

Threshold Limitation Amount 242 % 245 %

(b) Amount Of Adjusted Capital And Surplus Used To Determine

Recovery Period And Threshold Limitation In 2(b)2 Above $ 5,684,622,153  § 5,462,225,875
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4. We did not assume the benefit of future tax planning strategies in our valuation of gross deferred tax assets as of December 31, 2023 or 2022.

12/31/2023 12/31/2022 Change
(O] ) 3) “ (&) (6)
(Col 1-3) (Col2-4)
Ordinary Capital Ordinary Capital Ordinary Capital

Impact of Tax Planning Strategies

(a) Determination Of Adjusted Gross Deferred Tax
Assets And Net Admitted Deferred Tax Assets, By Tax
Character As A Percentage

1. Adjusted Gross DTAs Amount From Note 9A1(c)  $210,272,547 $ 2,036,371  $197,908,822 $§ 573,831  §$12,363,725 $ 1,462,540

2. Percentage Of Adjusted Gross DTAs By Tax
Character Attributable To The Impact Of Tax

Planning Strategies 0.00 % 0.00 % 0.00 % 0.00 % 0.00 % 0.00 %
3. Net Admitted Adjusted Gross DTAs Amount From
Note 9A1(e) $81,982,800 § 994,480  $55959,117 § 573,831  $26,023,683 § 420,649

4. Percentage Of Net Admitted Adjusted Gross DTAs
By Tax Character Admitted Because Of The Impact

Of Tax Planning Strategies 0.00 % 0.00 % 0.00 % 0.00 % 0.00 % 0.00 %
(b) Does the Company's tax-planning strategies include
the use of reinsurance? Yes No

B.  Not applicable
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C.  Current income taxes incurred consist of the following major components:

M @ 3)

12/31/2023 12/31/2022 (Col 1 - 2) Change
1. Current Income Tax:
(a) Federal $ 91,580,403 $ 143,306,247 $ (51,725,844)
(b) Foreign — — —
(c) Subtotal (1a + 1b) $ 91,580,403 $ 143,306,247 $ (51,725,844)
(d) Federal income tax on net capital gains (3,791,236) (3,141,134) (650,102)
(e) Utilization of capital loss carry-forwards — — —
(f) Other — — —
(g) Federal and foreign income taxes incurred (lc + 1d +
le+ 1) 87,789,167 140,165,113 (52,375,946)
2. Deferred Tax Assets:
(a) Ordinary
(1) Discounting of unpaid losses $ 2,612,663 $ 2,820,543 $ (207,880)
(2) Unearned premium reserve 5,124,050 6,501,702 (1,377,652)

(3) Policyholder reserves — _ _
(4) Investments — — _
(5) Deferred acquisition costs — _ _
(6) Policyholder dividends accrual — _ _
(7) Fixed assets — — _
(8) Compensation and benefits accrual 10,191,515 14,493,933 (4,302,418)
(9) Pension accrual — — _
(10) Receivables - nonadmitted — _ _
(11) Net operating loss carry-forward — — _
(12) Tax credit carry-forward — _ _

(13) Other 192,344,319 174,092,644 18,251,675
(99) Subtotal (sun of 2al through 2al3) $ 210,272,547 $ 197,908,822 § 12,363,725
(b) Statutory valuation allowance adjustment — — —
(c) Nonadmitted 128,289,747 141,949,705 (13,659,958)
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2¢) $ 81,982,800 $ 55,959,117 $ 26,023,683
(e) Capital:
(1) Investments 2,036,371 573,831 1,462,540

(2) Net capital loss carry-forward — — _
(3) Real estate — _ _

(4) Other — — —
(99) Subtotal (2e1 + 2e2 + 2e3 + 2e4) $ 2,036,371 $ 573,831 $ 1,462,540

(f) Statutory valuation allowance adjustment — — —
(g) Nonadmitted 1,041,891 — 1,041,891
(h) Admitted capital deferred tax assets (2¢99 - 2f - 2g) $ 994,480 $ 573,831 $ 420,649
(i) Admitted deferred tax assets (2d + 2h) $ 82,977,280 $ 56,532,948 $ 26,444,332

3. Deferred Tax Liabilities:
(a) Ordinary
(1) Investments $ — 3 — $ _
(2) Fixed assets — — _
(3) Deferred and uncollected premium — — _
(4) Policyholder reserves — — _

(5) Other 1,564,571 1,902,263 (337,692)
(99) Subtotal (3al + 3a2 + 3a3 + 3a4) $ 1,564,571 $ 1,902,263 $ (337,692)
(b) Capital

(1) Investments 994,480 801,682 192,798

(2) Real Estate — — —

(3) Other — _ _
(99) Subtotal (3bl + 3b2 + 3b3) $ 994,480 $ 801,682 $ 192,798
(c) Deferred tax liabilities (3299 + 3b99) $ 2,559,051 $ 2,703,945 S (144,894)
4. Net deferred tax assets/(liabilities) (2i - 3¢) $ 80,418,229 $ 53,829,003 $ 26,589,226

Note to Table 9.C: The Other Ordinary Deferred Tax Asset on Line 2(a)(13) includes $173,704,093 and $158,940,698 related to the contingency reserve
and $13,351,175 and $9,719,448 related to research and experimental costs for December 31, 2023 and 2022, respectively.
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D. The reconciliation of federal income taxes incurred at the federal tax rate of 21% to reported federal income taxes incurred is as follows:

12/31/2023 12/31/2022
Provision computed at statutory rate $ 74,958,321 $ 119,182,968
Tax exempt investment income (4,047,544) (4,952,405)
Change in nonadmitted assets (4,487,916) 7,484,008
Benefit plans 6,303,989 (11,202,699)
Investment in affiliates (2,373,000) 7,740,895
Compensation plans 4,418,541 2,920,142
Other (979,837) (3,162,584)
Total statutory income taxes $ 73,792,554 $ 118,010,325
Federal and foreign income taxes incurred (incl. capital gain tax) $ 87,789,167 $ 140,165,113
Change in net deferred income taxes (13,996,613) (22,154,788)
Total statutory income taxes $ 73,792,554 $ 118,010,325

E.  The amount of federal income taxes incurred and available for recoupment in the event of future net losses — for current year $94,832,467; for first preceding
year $140,986,917, and second preceding year $264,087.
F.  Our Federal Income Tax return is consolidated with the following entities (“MGIC Group”):

MGIC Investment Corporation MGIC Indemnity Corporation
MGIC Reinsurance Corporation of Vermont MGIC Investor Services Corporation
MGIC Credit Assurance Corporation MGIC Insurance Services Corporation

MGIC Assurance Corporation

The method of allocation between the companies is subject to written agreement. Allocation is based upon separate return calculations with current credit
for losses that were utilized or could have been utilized by the MGIC Group. Inter-company tax balances are settled quarterly. Tax and loss bonds are
assumed to be purchased and held to the extent allowable. As of December 31, 2023, we owned tax and loss bonds of $842 million.

On August 16, 2022, the Inflation Reduction Act (the “IRA”) was enacted and signed into law in the United States. The IRA includes provisions for a 15%
corporate minimum tax effective in 2023. We are not an applicable corporation that is subject to the corporate minimum tax.

G. Not applicable

H. Repatriation Transition Tax (RTT) — not applicable

1. Alternative Minimum Tax (AMT) Credit — not applicable

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

B.  We had the following transactions with our Parent, MGIC Investment Corporation (“Investment”) and subsidiaries:
(1) During 2023 and 2022, we paid the following dividends to Investment:

Date Paid Amount Date Paid Amount
5/1/2023 $ 300,000,000 5/16/2022  $ 400,000,000
10/30/2023 300,000,000 11/1/2022 400,000,000

$ 600,000,000 $ 800,000,000

The dividends paid in 2023 consisted of cash and investment securities. The dividends paid in 2023 were reported on our financial statements as returns
of capital of $273.1 million and dividends of $326.9 million.The dividends paid in 2022 consisted of cash and investment securities. The dividends
paid in 2022 were reported on our financial statements as returns of capital of $278.5 million and dividends of $521.5 million.

(2) We did not contribute capital to any of our subsidiaries in 2023 or 2022.

(3) On March 23, 2023, MIC paid us an $11.3 million ordinary dividend. The dividend received consisted of cash and investment securities.

(4) During 2023, we paid $135,120,273 Investment for inter-company tax settlements and received cash from MAC of $2,455,315; MIC of $3,566,979;
and MRCV of $4,118 for inter-company tax settlements. During 2022, we paid $95,282,511 to Investment for inter-company tax settlements and
received cash from MAC of $861,016; MIC of $900,275; and MRCV of $3,044 for inter-company tax settlements.

C. Transactions with a related party who is not reported on Schedule Y — not applicable
D. We have a reinsurance agreement with MIC. Reinsurance balances are settled quarterly, the month following the end of each quarter. As of December 31,
2023 the reinsurance balance due to MIC from us was $42,408. As of December 31, 2022, the reinsurance balance due to us from MIC was $138,806.

In addition to reinsurance balances, we reported a net payable balance of $2,407,074 and $445,727 due to affiliates as of December 31, 2023 and 2022,
respectively. These balances are settled monthly.

E. We are the owner of one building in Milwaukee, Wisconsin. The building is occupied and used as common office space by most of our affiliates. We
provide administrative services via cost sharing agreements to various subsidiaries and affiliates, such as cash collection, payroll, accounting, personnel and
data processing.

F.  Guarantees and Undertakings — not applicable
G.  All our outstanding shares are owned by our Parent, Investment, a holding company domiciled in the State of Wisconsin.
H. Upstream Intermediate Company — not applicable
I.  Investments in SCA Exceeding 10% of Admitted Assets — not applicable
J. Investment in Impaired SCA — not applicable
K. Investment in Foreign Insurance Subsidiary — not applicable
L. Investment in Downstream Non-insurance Holding Company — not applicable
M. All SCA Investments
(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)
Percentage of SCA Nonadmitted
SCA Entity Ownership Gross Amount Admitted Amount Amount
a. SSAP No 97 8a Entities — — —
Total SSAP No 97 8a Entities XXX — — —
b. SSAP No 97 8b(ii) Entities — — —
Total SSAP No 97 8b(ii) Entities XXX — — —
c. SSAP No 97 8b(iii) Entities
MGIC Mortgage and Consumer Asset I LLC 100% $ 75253 § — 3 75,253
Total SSAP No 97 8b(iii) Entities XXX $ 75253 § — 75,253
d. SSAP No 97 8b(iv) Entities — — —
Total SSAP No 97 8b(iv) Entities — — —
e. Total SSAP No 97 8b Entities (except 8bi entities)
(btetd) $ 75,253 § — § 75,253
f.  Aggregate Total (a+e) $ 75253 § — $ 75,253

(2) NAIC Filing Response Information — not applicable
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N. Investment in Insurance SCAs
(1) 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.
(2) The monetary effect on net income and surplus as a result of using an accounting practice that differed from NAIC SAP, the amount of the investment
in the insurance SCA per audited statutory equity and amount of the investment if the insurance SCA had completed statutory financial statements in
accordance with the AP&P Manual.

Monetary Effect on NAIC SAP Amount of Investment
If the Insurance SCA Had
SCA Entity (Investments in Net Income Increase Surplus Increase Completed Statutory
Insurance SCA Entities) (Decrease) (Decrease) Per Statutory Equity Financial Statements*
MIC $ 10,872,508 § (43,522) $ 115,328,340 § 115,371,862
MAC (6,486,838) — 274,751,196 274,751,196

* Per AP&P Manual (without permitted or prescribed practices)

(3) Not applicable
0. SCA and SSAP No. 48 Entity Loss Tracking — not applicable
11. Debt
A. Not applicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) We are a member of the Federal Home Loan Bank ("FHLB") of Chicago. Through our membership, we can conduct business activity (borrowings)
with the FHLB. In February 2022, we repaid the FHLB Advance of $155.0 million at a prepayment price of $156.3 million and incurred a prepayment
fee of $1.3 million. As of December 31, 2023, we have determined our estimated maximum borrowing capacity to be $2,253,318,177 which represents
the value of eligible collateral.
(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 $ — 3 — S —
(b) Membership Stock - Class B — — —
(c) Activity Stock 850,000 850,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 850,000 $ 850,000 $ —
(f) Actual or estimated Borrowing Capacity
as Determined by the Insurer $  2,253,318,177 XXX XXX
2 Prior Year-end
(a) Membership Stock - Class A $ — 3 — S —
(b) Membership Stock - Class B — — —
(c) Activity Stock 850,000 850,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 850,000 $ 850,000 $ —
(f) Actual or estimated Borrowing Capacity
as Determined by the Insurer $  2,231,178,951 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 December 31, 2023 or 2022.
(4) Borrowing from FHLB
We reported no borrowings outstanding from the FHLB as of December 31, 2023 or 2022.
12.  Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Deferred Compensation - Investment has an omnibus incentive plan that was adopted in April 2020. The plan provides for the award of stock options, stock
appreciation rights, restricted stock and restricted stock units, as well as cash incentive awards. The vesting provisions of options, restricted stock and
restricted stock units are determined at the time of grant.

Defined Benefit Plan - Investment sponsors a defined benefit pension plan and a supplemental executive retirement plan (the “Pension Benefit Plans) and a
postretirement medical plan (the “Postretirement Benefit Plan™) covering substantially all employees. Effective January 1, 2023, the Pension Benefit Plans
were frozen (no future benefits will be accrued for participants due to employment and no new participants will be added). Participants in the Pension
Benefit Plans were fully vested in their benefits as of December 31, 2022.

The pension expense allocated to us during 2023 and 2022 was $12,336,122 and $25,685,507, respectively. The supplemental executive retirement expense

(benefit) allocated to us during 2023 and 2022 was $293,599 and ($4,163,235), respectively. The postretirement medical benefit allocated to us during 2023
and 2022 was ($3,417,250) and ($10,897,966), respectively.
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A summary of assets, obligations and assumptions of the Pension Benefit and Postretirement Benefit Plans are as follows as of December 31, 2023 and
2022:

(1) Change in benefit obligation
a. Pension Benefits

Overfunded Underfunded
2023 2022 2023 2022
1. Benefit obligation at beginning year $ 274,974,742 $ 391,697,572
2. Service cost — 7,152,977
3. Interest cost 13,787,129 12,461,063
4. Contribution by plan participants — —
5. Actuarial (gain) loss 16,994,991 (83,240,485)
7. Benefits paid (13,932,754) (13,279,303)
8. Plan amendments — 3,247,056
9. Business combinations, divestitures, curtailments,
settlements and special termination benefits (30,494,012) (43,064,138)
10. Benefit obligation at end of year $ 261,330,096 $ 274,974,742
b. Postretirement Benefits
Overfunded Underfunded
2023 2022 2023 2022
1. Benefit obligation at beginning year $ 29,579,969 $ 25,635,108
2. Service cost 1,496,553 1,307,427
3. Interest cost 1,632,963 694,169
4. Contribution by plan participants 311,174 463,349
5. Actuarial (gain) loss 1,294,789 (8,122,710)
7. Benefits paid (3,730,881) (1,674,813)
8. Plan amendments (346,282) 11,277,439
9. Business combinations, divestitures, curtailments,
settlements and special termination benefits — —
10. Benefit obligation at end of year $ 30,238,285 $ 29,579,969
c. Special or Contractual Benefits Per SSAP No. 11 - Not applicable
(2) Change in plan assets
Pension Benefits Postretirement Benefits
2023 2022 2023 2022
a. Fair value of plan assets at beginning of year $ 250,673,609 $ 391,554,806 $ 111,154,068 $ 140,839,150
b. Actual return on plan assets 28,980,926 (91,303,406) 26,702,598 (28,088,232)
d. Reporting entity contribution 384,219 6,414,062 — —
e. Plan participants' contributions — — 311,174 463,349
f. Benefits paid (13,932,754) (13,279,303) (3,796,932) (2,060,199)
g. Business combinations, divestitures and settlements (30,494,012) (42,712,550) — —
h. Fair value of plan assets at end of year $ 235,611,988 $ 250,673,609 § 134,370,908 § 111,154,068
(3) Funded status
Pension Benefits Postretirement Benefits
2023 2022 2023 2022
a. Components
1. Prepaid benefit costs $ 58,147,599 $ 70,542,282  $ 83,335,267 $ 79,908,169
2. Overfunded plan assets (58,147,599) (70,542,282) 20,797,356 1,665,930
3. Accrued benefit costs 788,035 878,176 — —
4. Liability for pension benefits 24,930,073 23,422,957 — —
b. Assets and liabilities recognized — —
1. Assets (nonadmitted) — — 104,132,623 81,574,099
2. Liabilities recognized 25,718,108 24,301,133 — —

c. Unrecognized liabilities — — _ _

Note 1: The defined benefit pension plan for 2023 was underfunded. (3)a.2. above represents the contra asset amount. The underfunded amount of
$24,449,701 for the defined benefit pension plan is included in (3)a.4. and (3)b.2. above.

Note 2: The defined benefit pension plan for 2022 was underfunded. (3)a.2. above represents the contra asset amount. The underfunded amount of
$22,954,432 for the defined benefit pension plan is included in (3)a.4. and (3)b.2. above.

(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2023 2022 2023 2022
a. Service cost $ — S 7,152,977 $ 1,496,553 $ 1,307,427
b. Interest cost 13,787,129 12,461,063 1,632,963 694,169
c. Expected return on plan assets (13,517,091) (18,063,864) (8,234,545) (10,501,989)
d. Transition asset or obligation — — — —
e. Gains and losses 2,220,196 5,863,972 (249,237) (3,218,234)
f. Prior service cost or credit 345,300 (58,885) 1,861,117 489,166
g. Gain or loss recognized due to a settlement or curtailment 9,853,227 14,344,995 — —
h. Total net periodic benefit cost $ 12,688,761 $ 21,700,258 $ (3,493,149) $ (11,229,461)
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(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2023 2022 2023 2022

a. Items not yet recognized as a component of net periodic

cost - prior year $ 93,965,239 $ 85,093,068 § (1,665,930) $ (46,139,948)
b. Net transition asset or obligation recognized — — — —
c. Net prior service cost or (credit) arising during the period — 3,247,056 (346,282) 11,277,439
d. Net prior service (cost) or credit recognized (345,300) 262,383 (1,861,117) (489,166)
e. Net (gain) and loss arising during the period 1,531,156 25,775,197 (17,173,264) 30,467,511
f. Net gain and (loss) recognized (12,073,423) (20,412,465) 249,237 3,218,234
g. Items not yet recognized as a component of net periodic

cost - current year $ 83,077,672 § 93,965,239  § (20,797,356) $ (1,665,930)

(6) Amounts in unassigned funds (surplus) that have not been recognized as components of net periodic cost

Pension Benefits Postretirement Benefits
2023 2022 2023 2022
a. Net transition asset or obligation $ — 3 $ — 3 —
b. Net prior service cost or (credit) 2,899,891 3,245,191 11,041,376 13,248,775
c. Net recognized (gains) and losses 80,177,781 90,720,048 (31,838,732) (14,914,705)

(7) Weighted-average assumptions used to determine net periodic benefit cost under the Pension Benefit Plans as of December 31:

2023 2022

a. Weighted average discount rate 5.50 3.05
b. Expected long-term rate of return on plan assets 6.00 5.25
c. Rate of compensation increase N/A 3.00
Weighted-average assumptions used to determine projected benefit obligations under the Pension Benefit

Plans as of December 31:

d. Weighted average discount rate 5.20 5.60
e. Rate of compensation increase N/A 3.00
f. Interest crediting rates (for cash balance plans and other plans with promised interest crediting rates) 4.03 3.97

(8) The amount of the accumulated benefit obligation for Pension Benefit Plans was $261,330,096 for the current year and $274,974,742 for the prior year.

(9) For measurement purposes, a 7.00% health care trend rate was used for pre-65 benefits for 2023 for the Postretirement Benefits plan. In 2024, the rate
is assumed to be 6.75%, decreasing to 5.00% by 2031 and remaining at this level beyond.

(10) The following estimated future payments under both the Pension Benefit and Postretirement Benefit Plans, which reflect expected future service, as
appropriate, are expected to be paid in the years indicated:

Years Amount
a.2024 $ 25,870,750
b. 2025 25,619,977
c.2026 25,831,386
d. 2027 25,856,232
e. 2028 25,061,024
f. 2029 through 2033 116,254,597

(11) We do not have any regulatory contribution requirements for 2024. We expect to contribute $25 million to the pension plan in 2024.

(12) Not applicable

(13) Not applicable

(14) Not applicable

(15) Not applicable

(16) The change in the actuarial (gain) loss on the benefit obligation reported in (1) above for the Pension Benefit and Postretirement Benefit Plans in 2023
as compared to 2022 is primarily due to changes in the discount rate used to calculate the benefit obligation. When the discount rate decreases, the
impact on the benefit obligation is an increase, resulting in an actuarial loss. When the discount rate increases, the impact on the benefit obligation is a
decrease, resulting in an actuarial gain. The discount rate decreased to 5.20% at December 31, 2023 from 5.60% at December 31, 2022, compared to an
increase to 5.60% at December 31, 2022 from 3.05% at December 31, 2021.

(17) Not applicable

(18) Not applicable

The Pension Benefit Plan has implemented a strategy to reduce risk through the use of a targeted funded ratio. The liability driven component is key to the

asset allocation. The liability driven component seeks to align the duration of the fixed income asset allocation with the expected duration of the plan

liabilities or benefit payments. Overall asset allocation is dynamic and specifies target allocation weights and ranges based on the funded status.

An improvement in funded status results in the de-risking of the portfolio, allocating more funds to fixed income and less to equity. A decline in funded
status would result in a higher allocation to equity. The maximum equity allocation is 40%.

The equity investments use combinations of mutual funds and pooled equity account structures focused on the following strategies:

Strategy Objective Investment types
Return seeking growth Funded ratio improvement over the long term : Global quality growth

. Global low volatility

Enduring asset

Return seeking bridge Downside protection in the event of a declining equity market Durable company

The fixed income objective is to preserve capital and to provide monthly cash flows for the payment of plan liabilities. Fixed income investments can include
government, government agency, corporate, mortgage-backed, asset-backed, and municipal securities, and other classes of bonds. The duration of the fixed
income portfolio has an objective of being within one year of the duration of the accumulated benefit obligation. The fixed income investments have an
objective of a weighted average credit of A3/A-/A- by Moody’s, S&P, and Fitch, respectively.

The Postretirement Benefit Plan portfolio is designed to achieve the following objectives over each market cycle and for at least 5 years:

. Total return should exceed growth in the Consumer Price Index by 5.75% annually
. Achieve competitive investment results
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H

L.
Capit:
A.

B.

C.
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The primary focus in developing asset allocation ranges for the portfolio is the assessment of the portfolio's investment objectives and the level of risk that is
acceptable to obtain those objectives. To achieve these objectives the minimum and maximum allocation ranges for fixed income securities and equity
securities are:

Minimum Maximum
Equities (long only) 70 % 100 %
Real estate 0% 15 %
Commodities 0% 10 %
Fixed income/Cash 0% 10 %

Given the long term nature of this portfolio and the lack of any immediate need for significant cash flow, it is anticipated that the equity investments will
consist of growth stocks and will typically be at the higher end of the allocation ranges above.

The Postretirement Benefit Plan portfolio includes investments in international mutual funds as indicated below. The investment in international mutual
funds is limited to a maximum of 30% of the equity range. The allocation as of December 31, 2023 included 2% that was primarily invested in equity
securities of emerging market countries and another 16% was invested in securities of companies primarily based in Europe and the Pacific Basin.

The year-end asset allocations of the plans are as follows:

Pension Benefits Postretirement Benefits
12/31/2023 12/31/2022 12/31/2023 12/31/2022
Equity securities 21 % 20 % 100 % 100 %
Debt securities 79 % 80 % 0% 0%
Total 100 % 100 % 100 % 100 %

In accordance with fair value guidance, we applied the following fair value hierarchy in order to measure fair value of our benefit plan assets:

Level 1 — Quoted prices for identical instruments in active markets that we can access. Financial assets using Level 1 inputs include equity securities, mutual
funds, money market funds and certain U.S. Treasury securities.

Level 2 — Quoted prices for similar instruments in active markets; 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. Financial assets using Level 2 inputs include certain municipal, corporate and foreign bonds, obligations of U.S. government
corporations and agencies and pooled equity accounts.

To determine the fair value of securities in Level 1 and Level 2 of the fair value hierarchy, independent pricing sources 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. A
variety of inputs are used by the independent pricing sources including benchmark yields, reported trades, broker/dealer quotes, issuer spreads, bids, offers
and reference data including market research publications. Market indicators, industry and economic events are also considered. This information is
evaluated using a multidimensional pricing model. This model combines all inputs to arrive at a value assigned to each security. Quality controls are
performed by the independent pricing sources throughout this process, which include reviewing tolerance reports, trading information, data changes, and
directional moves compared to market moves. In addition, on a quarterly basis, we perform quality controls over values received from the pricing source (the
“Trustee”) which include comparing values to other independent pricing sources. In addition, we review annually the Trustee’s auditor’s report on internal
controls in order to determine that their controls around valuing securities are operating effectively. We have not made any adjustments to the prices
obtained from the independent sources.

(1) Fair Value Measurements of Plan Assets at Reporting Date

Description for each class of plan assets (Level 1) (Level 2) (Level 3) Total
Domestic Mutual Funds $ 2,835,775 $ — $ — 3 2,835,775
U.S. Government Securities 10,301,426 — — 10,301,426
Corporate Debt Securities

Corporate bonds and other — 145,907,882 — 145,907,882

Non-government foreign bonds — 21,843,252 — 21,843,252
Municipal Bonds — 9,220,187 — 9,220,187
Pooled Equity Accounts — 45,503,466 — 45,503,466
Domestic Mutual Funds - Postretirement 109,575,280 — — 109,575,280
International Mutual Funds - Postretirement 24,795,628 — — 24,795,628
Total Benefit Plan Assets $ 147,508,109 $ 222,474,187 $ — § 369,982,896

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy — not applicable

In selecting the expected long-term rate of return on assets, we considered the average rate of earnings expected on the classes of funds invested or to be
invested to provide for the benefits of these plans. This included considering the trusts' targeted asset allocation for the year and the expected returns likely to
be earned over the next 20 years.

Defined Contribution Plans - Investment has a profit sharing and 401(k) savings plan covering substantially all employees. The cost allocated to us for these
plans during 2023 and 2022 was $9,320,248 and $7,370,619, respectively.

Multiemployer Plans — not applicable

Consolidated/Holding Company Plans - See A. above

Postemployment Benefits and Compensated Absences

We have accrued postemployment benefits in accordance with NAIC SAP.

Impact of Medicare Modernization Act on Post Retirement Benefits (INT 04-17) — not applicable

al and Surplus, Dividend Restrictions and Quasi-Reorganizations

As of December 31, 2023, we had 100,000 shares of $50 par value common capital stock authorized and issued, and 41,085 shares outstanding.

We have no preferred stock outstanding.

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.

In 2023 and 2022, we paid dividends totaling $600.0 million and $800.0 million to Investment, respectively. All the dividends paid in 2023 and 2022 were
extraordinary. See Note 10 above for the details related to these dividend payments.

Within the limitations of C. above, there are no restrictions placed on the portion of our profits that may be paid as ordinary dividends to shareholders.

The substantial majority of our new insurance written has been for loans purchased by Fannie Mae and Freddie Mac (“the GSEs”). The current private
mortgage insurer eligibility requirements (“PMIERs”) of the GSEs include financial requirements, as well as business, quality control and certain
transactional approval requirements. The financial requirements of the 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 PMIERs, as of December 31, 2023, our Available Assets are in excess of our
Minimum Required Assets; and we are in compliance with the financial requirements of the PMIERSs and eligible to insure loans purchased by the GSEs.

The insurance laws of 16 jurisdictions, including Wisconsin, our domiciliary state, require a mortgage insurer to maintain a minimum amount of statutory

capital relative to the risk in force (or a similar measure) in order for the mortgage insurer to continue to write new business. We refer to these requirements
as the “State Capital Requirements” and, together with the GSE Financial Requirements, the “Financial Requirements.” While they vary among jurisdictions,
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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.

On December 31, 2023, our risk-to-capital ratio was 10.2 to 1, below the maximum allowed by the jurisdictions with State Capital Requirements and our
policyholder position was $3.6 billion above the required MPP of $2.2 billion. The calculation of our risk-to-capital ratio and MPP reflect credit for the risk

ceded under our reinsurance transactions.

The NAIC established a Mortgage Guaranty Insurance Working Group to determine and make recommendations to the NAIC’s Financial Condition
Committee as to what, if any, changes to make to the solvency and other regulations relating to mortgage guaranty insurers. A draft of a revised Mortgage
Guaranty Insurance Model Act was adopted by the Financial Condition Committee in July 2023 and by the Executive Committee and Plenary NAIC in
August 2023. The revised Model Act includes requirements relating to, among other things: (i) capital and minimum capital requirements, and contingency
reserves; (ii) restrictions on mortgage insurers’ investments in notes secured by mortgages; (iii) prudent underwriting standards and formal underwriting
guidelines; (iv) the establishment of formal, internal “Mortgage Guaranty Quality Control Programs” with respect to in-force business; and (v) reinsurance
and prohibitions on captive reinsurance arrangements. It is uncertain when the revised Model Act will be adopted in any jurisdiction. The provisions of the
Model Act, if adopted in their final form, are not expected to have a material adverse effect on our business. It is unknown whether any changes will be made

by state legislatures prior to adoption, and the effect changes, if any, will have on the mortgage guaranty insurance market generally, or on our business.
We have not made any advances to surplus.

We hold no stock for special purposes.

We have no special surplus funds.

=m0

December 31, 2023 and 2022, respectively.
K.  Surplus Notes — not applicable
L.  We have not undergone a quasi-reorganization.
M. We have not undergone a quasi-reorganization.
Liabilities, Contingencies and Assessments
Contingent Commitments — not applicable
Assessments — not applicable
Gain Contingencies — not applicable
Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits — not applicable
Product Warranties — not applicable
Joint and Several Liabilities — not applicable
All Other Contingencies

ammoawy

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

results of operations.

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

will record an additional loss.
15. Leases
Lessee Operating Leases

(1) We lease certain data processing equipment and vehicles under operating leases that expire during the next four years. Generally, all rental payments

are fixed. Total rental expense under operating leases was $1.5 million and $1.2 million for 2023 and 2022, respectively.
(2) On December 31, 2023, the minimum aggregate operating lease commitments outstanding are as follows:

Year ending December 31 Operating Leases
1.2024 $ 1,141,431
2.2025 1,018,400
3.2026 359,987
4.2027 18,681
5.2028 —
Total $ 2,538,499

(3) Sale-leaseback transactions — not applicable
B.  Lessor Leases— not applicable
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.
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Fair value measurements at reporting date:

Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds - US Special Revenues Issuer
Obligations $ — § 1,169,007 §$ — 3 — 8 1,169,007
Cash equivalents - Money market
mutual funds 130,285,474 — — — 130,285,474
Real estate acquired through claim
settlement — — 394,934 — 394,934
Total assets at fair value $ 130,285,474  $ 1,169,007 $ 394,934 § — 3 131,849,415
b. Liabilities at fair value — — — — —
Total liabilities at fair value $ — 8 — 8 — 8 — 8 —
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains Total gains
Beginning Transfers and (losses) and (losses) Ending
Balance at  Transfers out of included in included in Balance at
Description 01/01/2023 into Level 3 Level 3  NetIncome  Surplus Purchases  Issuances Sales Settlements  12/31/2023
a. Assets
Real estate acquired
through claim
settlement $1,144,269 § — § — $2,360,947 $ — $ 646,935 § — $(3,757,217) $ — $ 394,934
Total Assets $1,144,269 $ — S — $2,360,947 $ — $ 646,935 § — $(3,757,217) $ — $ 394,934
b. Liabilities — — — — — — — — — —
Total Liabilities $ — — — 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 2023, there were no transfers into or out of Level 3.
(4) Inputs and Techniques Used for Level 2 and 3 Fair Values

D.
Othe:

MUOm >

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 cash and cash equivalents and restricted cash and cash equivalents. A variety of inputs are used; in approximate order of priority, they are:
benchmark yields, reported trades, broker/dealer quotes, issuer spreads, bids, offers, and reference data including market research publications. Market
indicators, industry and economic events are also considered. The inputs listed above are 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. The fair value of real estate
acquired is 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 December
31,2023 and 2022:

Not Practicable
Aggregate Fair ~ Admitted Asset Net Asset (Carrying
December 31, 2023 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,435,312,848 §5,734,253,459 $§ 844,036,630 $4,591,276,218 $ — 3 — 3 —
Common stocks 850,000 850,000 — 850,000 — — —
Short-term investments 19,413,834 19,403,994 1,860,009 17,553,825 — — —
Cash equivalents 130,501,337 130,501,277 130,285,474 215,363 — — —
Not Practicable
Aggregate Fair  Admitted Asset Net Asset (Carrying
December 31, 2022 Value Value Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds $5,225,426,311 §5,684,756,213 § 666,980,543 §$ 4,558,445,768 $ — — 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 information on the determination of the fair value of Level 1
and Level 2 financial instruments.

Not Practicable to Estimate Fair Value — not applicable

T [tems

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-transferable Tax Credits — not applicable
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F.  Subprime-Mortgage-Related Risk Exposure
(1) Subprime Mortgage Exposures
We are a direct writer of private mortgage guaranty insurance coverage on residential mortgage loans in the United States. We have exposure to
insurance on subprime mortgages.

The subprime exposure we write is affected by our underwriting guidelines that limit the risk factors associated with an insured loan and by higher

premium rates on coverage. We believe that mortgage credit risk is materially affected by the following underwriting factors:

= the borrower’s credit strength, including the borrower’s credit history, debt-to-income ratios;

. cash reserves, the willingness of a borrower with sufficient resources to make mortgage payments when the mortgage balance exceeds the value
of the home; and

. the loan product, which includes the LTV, the type of loan instrument (including whether the instrument provides for fixed or variable payments
and the amortization schedule), the type of property, the purpose of the loan, and the borrower’s documentation for the loan.

For the purposes of this disclosure, we define a subprime loan as a mortgage loan with a FICO credit score less than 575. A pool policy’s FICO credit
score is determined by averaging the valid FICO scores of the loans within each policy.

(2) Direct exposure through investments in subprime mortgage loans — not applicable

(3) Direct exposure through other investments — not applicable

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage
Our private mortgage guaranty insurance business faces direct and indirect exposure to subprime mortgage risk. If the homeowner defaults, private
mortgage insurance reduces and, in some instances, eliminates the loss to the insured lending institution. We have direct exposure in providing
mortgage insurance coverage on subprime mortgage loans, and we have indirect exposure to the extent our insurance on other mortgage loans is
affected by conditions in the housing and mortgage markets that result from the performance of subprime mortgages, whether or not insured under
mortgage insurance coverage.

Our reserving process does not segregate prime loans from subprime loans, as defined in this disclosure, when establishing loss reserves. However, we
can summarize loss statistics, including losses paid and loss reserves, for subprime loans.

Subprime net losses paid, net losses incurred and net reserves according to our definitions described in 21.F.(1) were as follows:

Losses Paid in the Losses Incurred inthe ~ Case Reserves at End of IBNR Reserves at End of

Current Year Current Year Current Period Current Period
a. Mortgage Guaranty Coverage $ 1,274,204 $ (3,520,855) $ 18,411,158 $ 978,511
b. Financial Guaranty Coverage — — — —
c. Other — — — —
d. Total $ 1,274,204 $ (3,520,855) $ 18,411,158 $ 978,511

G. Insurance-Linked Securities (ILS) Contracts
We have aggregate excess of loss reinsurance transactions (“Home Re Transactions”) with unaffiliated special purpose insurers (“Home Re Entities”). For
the reinsurance coverage periods, we retain the first layer of the respective aggregate losses paid, and a Home Re Entity 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. Subject to
certain conditions, the reinsurance coverage decreases as the underlying covered mortgages amortize or are repaid, or mortgage insurance losses are paid.

The Home Re Entities financed the coverages by issuing mortgage insurance-linked notes (“ILNs”) to unaffiliated investors in an aggregate amount equal to
the initial reinsurance coverage amounts. Each ILN is non-recourse to any assets of ours or our affiliates. The proceeds of the ILNs, which were deposited
into reinsurance trusts for the benefit of us, will be the source of reinsurance claim payments to us and principal repayments on the ILNs.

The reinsurance premiums ceded to each Home Re Entity are composed of coverage, initial expense and supplemental premiums. The coverage premiums
are generally calculated as the difference between the amount of interest payable by the Home Re entity on the remaining reinsurance coverage levels, and
the investment income collected on the collateral assets held in the reinsurance trust account and used to collateralize the Home Re Entity’s reinsurance
obligation to us. The amount of monthly reinsurance coverage premium ceded will fluctuate due the changes in the reference rate and changes in money
market rates that affect investment income collected on the assets in the reinsurance trust.

In October 2023, Home Re 2019-1 Ltd., Home Re 2021-1 Ltd., and Home Re 2021-2 Ltd conducted tender offers for certain tranches of the mortgage
insurance-linked notes that supported the reinsurance agreements with us. The tender offer resulted in the reduction in the insurance-linked notes of
$187.1 million for the Home Re 2019-1 Ltd, $91.1 million for the Home Re 2021-1 Ltd., and $106.7 million for the Home Re 2021-2 Ltd. The reinsurance
coverage corresponding to the tendered notes was terminated. We incurred $8.0 million of additional ceded premium for the year ended December 31, 2023,
associated with the cost of the tender offer premiums and associated expenses.

Payment of principal on the related insurance-linked notes will be suspended and the reinsurance coverage available to us under the transactions will not be
reduced by such principal payments until a target level of credit enhancement is obtained or if certain thresholds or "Trigger Events" are reached, as defined
in the related insurance-linked notes transaction agreement. As of December 31, 2023, a “Trigger Event” has occurred on our Home Re 2019-1 transaction
because the reinsured principal balance of loans that were reported 60 or more days delinquent exceeded a percentage of the total reinsured principal balance
of loans specified under each transaction. A “Trigger Event” has also occurred on the Home Re 2023-1 transaction because the target level of credit
enhancement of the most senior tranche has not been met.

The tables below provide a summary of our Home Re Transactions:

Transaction Details and Initial/Remaining First Layer Retention

Optional Call/ Remaining First

Termination Legal Initial First Layer Retention as
(8 in thousands) Issue Date Policy In force Dates Date'” Maturity ~ Layer Retention of 12/31/2023
Home Re 2023-1, Ltd. October 23, 2023 June 1, 2022 - August 31, 2023 October 25, 2028 10 years $ 272,961 $ 272,961
Home Re 2022-1, Ltd.  April 26,2022  May 29, 2021 - December 31, 2021 April 25, 2028 12.5 years 325,589 $ 325,001
Home Re 2021-2, Ltd.  August 3, 2021 January 1, 2021 - May 28, 2021 July 25, 2028 12.5 years 190,159 189,403
Home Re 2021-1, Ltd. February 2,2021 August 1, 2020 - December 31,2020 January 25,2028  12.5 years 211,159 210,831
Home Re 2020-1, Ltd. October 29, 2020 January 1, 2020 - July 31, 2020 October 25, 2027 10 years 275,283 261,280
Home Re 2019-1, Ltd.  May 25, 2019 January 1, 2018 - March 31, 2019 May 25, 2026 10 years 185,730 182,722
Home Re 2018-1, Ltd. October 30,2018  July 1,2016 - December 31,2017  October 25, 2025 10 years 168,691 164,335

(1) We have the right to terminate the Home Re Transactions under certain circumstances, including an optional call feature that provides us the right to
terminate if the outstanding principal balance of the related insurance-linked notes falls below 10% of the initial principal balance of the related insurance-
linked notes, and on any payment date on or after the respective Optional Call Date.
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Transaction Details and Initial/Remaining First Layer Retention

Remaining Excess of Loss

Initial Excess of Loss Initial Fundin; Funding Percentage Reinsurance Coverage at
(8 in thousands) Reinsurance Coverage Percentage * at 12/31/2023 @ 12/31/2023"
Home Re 2023-1, Ltd. $330,277 97% 97% $330,277
Home Re 2022-1, Ltd. 473,575 100% 100% 420,731
Home Re 2021-2, Ltd, @ 398,429 100% 68% 173,960
Home Re 2021-1, Ltd. @ 398,848 100% 65% 117,982
Home Re 2020-1, Ltd. 412,917 100% 100% 41,846
Home Re 2019-1, Ltd. @ 315,739 100% 10% 21,039
Home Re 2018-1, Ltd. 318,636 100% 100% 69,762

(1) The initial and remaining excess of loss reinsurance coverage is reduced by the applicable funding percentage.
(2) The funding percentage represents the aggregate outstanding note balances divided by the aggregate ending coverage amounts.
(3) The funding percentage on the 2021-1, 2021-2, and 2019-1 were reduced from 100% after the tender offers were conducted in the fourth quarter of 2023.

ILS Contracts Outstanding as of December 31, 2023:

Number of Outstanding Aggregate Maximum
ILS Contracts Proceeds

Management of Risk Related To:

(1) Directly Written Insurance Risks
a. ILS Contracts as Issuer $ —
b. ILS Contracts as Ceding Issuer 7 1,175,597,000
c. ILS Contracts as Counterparty —

(2) Assumed Insurance Risks
a. ILS Contracts as Issuer $ —
b. ILS Contracts as Ceding Issuer —
c. ILS Contracts as Counterparty —

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

Events Subsequent

We have considered subsequent events through February 21, 2024.

In January 2024, we exercised our optional call feature to terminate the reinsurance agreement with Home Re 2020-1, Ltd. In connection with the termination, the
insurance linked notes issued by Home Re 2020-1 Ltd. will be redeemed in full.

We intend to contribute capital to MAC of approximately $60 million in February, 2024.

Reinsurance

In addition to the Home Re Transactions discussed above, we utilize Quota Share Reinsurance ("QSR") transactions, and excess of loss reinsurance transactions
executed through the traditional reinsurance markets (“Traditional XOL Transactions”), to manage our exposure to losses resulting from our mortgage guaranty
insurance policies and to provide reinsurance capital credit under the PMIERs.

Traditional XOL Transactions

For the policies covered under our Traditional XOL Transactions, we retain the first layer of 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 until the initial excess of loss reinsurance coverage layer has
been finalized.

We can elect to terminate our Traditional XOL Transactions under specified scenarios without penalty upon prior written notice, including if we will receive less
than the full credit amount under the PMIERs, full financial statement credit or full credit under applicable regulatory capital requirements for the risk ceded in
any required calculation period. The reinsurance premiums ceded under the Traditional XOL Transactions are based off the remaining reinsurance coverage
levels.

The tables below provide a summary of our Traditional XOL Transactions.

Issue Date Policy In force Dates Optional Call/Termination Date”  Legal Maturity
2023 Traditional XOL April 1, 2023 January 1, 2023 - December 29, 2023 January 1, 2031 10 years
2022 Traditional XOL April 1, 2022 January 1, 2022 - December 30, 2022 January 1, 2030 10 years

(1) We can elect early termination of the Traditional XOL Transactions beginning this date, and quarterly thereafter.

Remaining Excess of Loss

Initial First Layer Remaining First Layer Initial Excess of Loss Reinsurance Coverage at
(8 in thousands) Retention Retention as of 12/31/2023 Reinsurance Coverage 12/31/2023
2023 Traditional XOL $70,578 $70,578 $96,942 $96,942
2022 Traditional XOL 82,523 82,346 142,642 142,642

OSR Transactions

We have entered into QSR transactions with panels of third-party reinsurers to cede a fixed percentage of premiums earned and received and losses incurred on
insurance covered by the transactions. We receive the benefit of a ceding commission equal to 20% of premiums ceded before profit commission. We also receive
the benefit of a profit commission through a reduction of premiums we cede. The profit commission varies inversely with the level of losses on a “dollar for
dollar” basis and can be eliminated at annual loss ratios higher than we have experienced on our QSR transactions.

We executed a 30% QSR transaction with a group of unaffiliated reinsurers for a reinsurance transaction with an effective date of January 1, 2024 with a similar
structure to our existing QSR transactions that will cover most of our NIW in 2024. Generally, we will receive an annual profit commission provided the annual

loss ratio on the loans covered under the transaction remains below 56%.

Each of our QSR transactions typically have annual loss ratio caps of 300% and lifetime loss ratios of 200%.
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We can elect to terminate the QSR Transactions under specified scenarios without penalty upon prior written notice, including if we will receive less than 90%
(80% for the Credit Union QSR Transaction) of the full credit amount under the PMIERSs, full financial statement credit or full credit under applicable regulatory
capital requirements for the risk ceded in any required calculation period.

The table below provides additional detail regarding our QSR Transactions.

Annual Loss Ratio to Exhaust

Quota Share Contract Covered Policy Years Quota Share % Profit Commission " Contractual Termination Date

2020 QSR 2020 12.5% 62.0% @)

2020 QSR and 2021 QSR 2020 17.5% 62.0% @)

2020 QSR and 2021 QSR 2021 17.5% 61.9% December 31, 2032
2021 QSR and 2022 QSR 2021 12.5% 57.5% December 31, 2032
2021 QSR and 2022 QSR 2022 15.0% 57.5% December 31, 2033
2022 QSR and 2023 QSR 2022 15.0% 62.0% December 31, 2033
2022 QSR and 2023 QSR 2023 15.0% 62.0% December 31, 2034
2023 QSR 2023 10.0% 58.5% December 31, 2034
Credit Union QSR 2020-2025 65.0% 50.0% December 31, 2039

(1) We will receive a profit commission provided the annual loss ratio on policies covered under the transaction remains below this ratio.
(2) 2020 QSR Transactions, covering 2020 policy year, were terminated effective December 31, 2023.

The table below provides additional details regarding optional termination dates and optional reductions to our quota share percentage which can, in each case, be
elected by us for a fee. Under the optional reduction to the quota share percentage, we may reduce our quota share percentage from the original percentage shown
in the table above to the percentage shown in the table below.

Optional Quota Share % Optional Reduced Quota Share
Quota Share Contract Covered Policy Years Optional Termination Date ") Reduction Date @ %

2020 QSR and 2021 QSR 2021 June 30, 2024 January 1, 2024 14.5% or 12%
2021 QSR and 2022 QSR 2021 June 30, 2024 January 1, 2024 10.5% or 8%
2021 QSR and 2022 QSR 2022 December 31, 2024 January 1, 2024 12.5% or 10%
2022 QSR and 2023 QSR 2022 December 31, 2024 January 1, 2024 12.5% or 10%
2022 QSR and 2023 QSR 2023 December 31, 2025 July 1,2024 12.5% or 10%
2023 QSR 2023 December 31, 2025 July 1,2024 8% or 7%

(1) We can elect early termination of the QSR Transaction beginning on this date, and semi-annually thereafter.
(2) We can elect to reduce the quota share percentage beginning on this date, and semi-annually thereafter.

We incurred an early termination fee of $5.1 million for our 2020 QSR Transaction effective December 31, 2023 and $2.2 million for the termination of our 2019
QSR Transaction effective December 31, 2022. We also terminated our 2015 QSR Transaction effective December 31, 2022. The termination fees are reported as
ceded premium earned. Amounts recoverable from reinsurers of $9.9 million and $17.9 million reported on line 16.1 of our Annual Statement of Assets as of
December 31, 2023 and 2022, respectively, includes $9.4 million and $17.5 million, respectively, due from the reinsurers participating in these transactions for
loss and LAE reserves incurred at the time of termination.

A. Unsecured Reinsurance Recoverables
We have no unsecured reinsurance recoverables outstanding as of December 31, 2023 in excess of 3% of our policyholders' surplus.
B. Reinsurance Recoverable in Dispute
We have no reinsurance recoverable on paid and unpaid losses (including IBNR) in dispute.
C. Reinsurance Assumed and Ceded
(1) The maximum amount of return commission which would have been due reinsurers if all reinsurance contracts had been canceled as of December 31,
2023 with the return of unearned premium reserve is as follows:

ASSUMED REINSURANCE CEDED REINSURANCE NET

Premium Commission Premium Commission Premium Commission

Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 1,193 § 239§ — —  $ 1,193 § 239
b. All Other — — — — — —
c. Total $ 1,193 § 239§ — — 1,193 § 239
d. Direct Unearned Premium Reserve $ 117,342,085

2
REINSURANCE
Direct Assumed Ceded Net

a. Contingent Commission $ — —  $ — 3 —
b. Sliding Scale Adjustments — — — —
c. Other Profit Commission Arrangements — — (35,927,167) 35,927,167
d. Total $ — § — $ (35,927,167) $ 35,927,167

(3) Not applicable
D. Uncollectible Reinsurance — not applicable
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Commutation of Ceded Reinsurance
We have reported in our operations in the current year as a result of commutation of reinsurance with the companies listed below, amounts that are reflected
as:

(1) Losses incurred $ —

(2) Loss adjustment expenses incurred —

(3) Premiums earned (5,119,957)

(4) Other —

(5) Company Amount
Ascot Reinsurance Company Limited $ (298,672)
Aspen Re (101,544)
AXIS Reinsurance Company (376,310)
Everest Reinsurance Company (997,519)
Greenlight Reinsurance Limited (50,772)
Insurance Company of the West (ICW) (55,468)
Liberty Mutual Insurance Company (384,007)
Markel Global Reinsurance Co (256,846)
Partner Reinsurance Company Ltd. (917,350)
Renaissance Europe AG (997,519)
SiriusPoint Bermuda Reinsurance Company Ltd (206,074)
Transatlantic Reinsurance Company (307,206)
United States Fire Insurance Company (170,670)

In a commutation, the reinsurance agreement is terminated, with no future premium ceded and funds for any incurred but unpaid losses transferred to us in
the quarter after the termination effective date. In a reinsurance termination, amounts for any incurred but unpaid losses are due to us from the reinsurers. As
a result, the amount due from the reinsurers is reclassified from ceded loss reserves to amounts recoverable from reinsurers, resulting in no impact to losses
incurred. The decrease in premiums earned reported above relates to the termination fee paid to a group of nonaffiliated reinsurers.

Retroactive Reinsurance — not applicable

Reinsurance Accounted for as a Deposit — not applicable

Disclosures for the Transfer of Property and Casualty Run-off Agreements — not applicable

Certified Reinsurer Rating Downgraded or Status Subject to Revocation — not applicable

Reinsurance Agreements Qualifying for Reinsurer Aggregation — not applicable

Reinsurance Credit — not applicable

Retrospectively Rated Contracts & Contracts Subject to Redetermination — not applicable
Change in Incurred Losses and Loss Adjustment Expenses

A.

B.

Reserves as of December 31, 2022 were $529 million. As of December 31, 2023, $42 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 $279 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $208 million of favorable prior year development from December 31, 2022 to December 31, 2023. 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 regarding individual claims. Our estimate of premiums to be refunded on expected claim payments is accrued for separately.
Changes in the liability affect premiums written and earned.

Not applicable

Intercompany Pooling Arrangements — not applicable
Structured Settlements — not applicable

Health Care Receivables — not applicable
Participating Policies — not applicable

Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $0
2. Date of the most recent evaluation of this liability 02/09/2024
3. Was anticipated investment income utilized in the calculation Yes X No

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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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt Wisconsin
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes [ X] No [ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes 0000876437

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2021

3.2 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. ................... 12/31/2021

3.3 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 date). ... 03/06/2023
3.4 By what department or departments?

Office of the Commissioner of Insurance of the State of WISCONSIN ...
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeececeeeeeeteeeeeaeaetese e s e aeae s et e s s s ssaessses s ssssseesesasssasssseses s s asassesesasssssssesesassssansssesasnananenen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes[ ] N[ 1 NA[X]

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 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
6.1 Has the 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? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes[ 1 No[ X]
7.2  Ifyes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............cooo e Yes[ ] No[X]
8.4 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

8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueuiiiiiecectee et eeeee e ee et eneeaeaeaas Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccccuoveveecuceeeeeeeeececeeeeieeeesaeaetesesessasseaesesesssssseteses s s assstesesssssssssesesssasasessesasssassnsesasanasanansasanas Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers LLP, 833 E. Michigan Street, Milwaukee, W1 53202

10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? ..
10.2 If the response to 10.

Yes[ ] No[X]

10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? .............ccccceueueieieieeeereeieeeee e Yes [ ] No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
10.6 If the response to 10.5 is no or n/a, please explain.

N[ | NAT[ 1]

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Marc Oberholtzer, PricewaterhouseCoopers LLP, Two Commerce Square, Suite 1800, 2001 Market Street, Philadelphia, PA 19103
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............cccccoceieies
12.11 Name of real estate holding company ...

Yes[ ] No[X]

12.12 Number of parcels involved
12.13 Total book/adjusted carrying value

12.2 If yes, provide explanation

13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
13.3 Have there been any changes made to any of the trust indentures during the YEar? ..o Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ... Yes[ 1 No[ 1 NAT ]
14.1  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? .............c.ccooerirnirnernernennnenes Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ...
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

The Code was restated to update the format and presentation without substantive changes. ...
14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes [ X] No[ ]
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ... a e E R R RS e AR R R R R e e R a e r e r s Yes [ ] No[X]

15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming
bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

LA oL 72O TUUTRUTTY Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees

LA oL iU TUUTRUTTY Yes [ X] No[ ]
18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the

part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]

FINANCIAL

19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted

ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene $ o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. o
20.22 To stockholders not officers.................. $ o
20.23 Trustees, supreme or grand
(Fraternal Only) ......ccccooviiioviiiiiieens $ o
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ottt
221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........

23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: .........
24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within

o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party
Name of Third-Party (Yes/No)
INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in

the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.02 If no, give full and complete information, relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
We do not have a SeCuUrity IENTING PrOGIAIM. ......iiiiiiiiiiiie ittt b e bt e bt e bt e bt e bt eaa e sb et fhe e eb e e eb e e bt e bt e bt e ab e ean e saeesbeesbeenbeesbeenbeeas
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. ....viectiieti ettt sttt sttt s e ke st et e e te st e besessesessesesseseseese e eses e s ase e s ese e s eseeseseeses e s eseas s eae e R ese e s eseeaese e s et e s ebe e et ene e s eneeseseeseseesesesseseesesensesennasens B e
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states .
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ...t $ e 3,252,062
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoeiiiiiiiiinnnn. Yes[ ] No[ 1 NAT[X]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[ ]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ ]
27.42 Permitted accounting practice Yes[ 1 No[ ]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1  Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiiie ettt e et e et e sneenaeenes S e
29. 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, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
The Northern Trust Company .... 50 South LaSalle Street, Chicago, IL 60603
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29.02 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:

2
Location(s)

3
Complete Explanation(s)

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 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
29.0597 For those firms/individuals listed in the table for Question 29.05, 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?..........ccovviriirriieeiiiirrrsee s Yes [ X] No [ ]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...... Yes [ X] No [ ]
29.06 For those firms or individuals listed in the table for 29.05 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 549300YHP 12TEZNLCX41

46502 ..

Goldman Sachs Asset Management, LP ..

CF5M58QA35CFPUX70H17

30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueeeeerereeeeeeeeeeeeeeeeseseeeseeeseeseseeesesesesasaesssesessseaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation

Amount of Mutual
Fund's Book/Adjusted
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31.

314

331
33.2

34.

35.

36.

37.

GENERAL INTERROGATORIES

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 5,753,873,256 |............ 5,454,942 ,545 |............. (298,930,711)
31.2 Preferred STOCKS ......oociiiiiiiiieseeeee e [ [ [
31.3 Totals 5,753,873,256 5,454,942,545 (298,930,711)

Describe the sources or methods utilized in determining the fair values:
Fair values are determined using market prices provided by independent third-party pricing SOUICES. ........cccciiriiiiiiiiiiieieeree e

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiit ettt ettt e e et e s e e e e e s e ea s e st e st e e easeseeaeese e st e s e e e ene e e ess e e e e e s e e e e et eneeneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

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

By self-designating 5GI securities, the reporting entity is certifying the following elements of 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 SECUNLIES? .......c...o ittt et et e e st e s st e s st e b e et e e s e e s e eneeeneesneeeneenaeenen

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? .........iiiiiiiiiiiiii bbbttt bbbt bbbt bt bbb bbb

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? .............ccccceiein.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............ccccoovvnne Yes [

15.5
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39.3
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40.2

41.2

Does the reporting entity directly Nold CrypPtOCUITENCIES? ...ttt ettt ettt eneas Yes[ 1 No[X]
If the response to 38.1 is yes, on what schedule are they reported?
Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held directly Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars Yes[ 1 No[ ]
If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.
1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums
OTHER

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ...........cc.ccooiiiiiiii S 2,373,730
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

1 2

Name Amount Paid

Amount of payments fOr 1€gal EXPENSES, if @NY? ... ..ottt e bttt a e e sheesh e e ab e ekt e bt e et eaeeem bt eabesheesheeaheeabeenbe e beebeenrennne R 1,022,620
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2

Name Amount Paid

Willkie Farr & Gallagher LLP .... ... 419,904
Bartlit Beck LLP ....... .313,579
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... L SR 524,000

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

Amount Paid

2

Capstone National Partners, LLC
Liebe Consulting LLC
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PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrce? .............cooiiiiiiiii i Yes [ ] No[X]

If yes, indicate premium earned 0N U. S. DUSINESS ONIY. .......ouiiiiiiiiee ettt b e e e e e e e s e e e st e eaeeea e e sse e s e e b e enseenseenseeneeeneeeneeaneenseennen $

What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ..

1.31 Reason for excluding

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........ccccooeiiiiiiiiinieieeeeeeee $

Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiiiiiii ettt ettt e et e st e st e s e e seene e e e eneeeneens $

Individual policies:

Group policies:

Most current three years:

1.61 Total premium earned
1.62 Total incurred claims ..........ccccceeveeineennene
1.63 Number of covered lives

All years prior to most current three years

1.64 Total premium earned ..........cccccveevieeenne B e
1.65 Total incurred claims
1.66 Number of covered lives

Most current three years:
1.71 Total premium earned ..........cccocveeeieeenne B e
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned ..........cccccveevieeenne B e
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)
24 Reserve Numerator
2.5 Reserve Denominator ....589,277,922 ... .
2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000
Did the reporting entity issue participating policies during the Calendar YEar? ... Yes[ ] No[X]
If yes, provide the amount of premium written for participating and/or non-participating policies
during the calendar year:
3.21 Participating policies ...........ccccoenininiens LTSS
3.22 Non-participating policies ............cccoceeue B
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSabIe POIICIES? ............coi i Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSabIE POIICIES? ..........o.o e Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............ccccooeiienenne
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .....

For Reciprocal Exchanges Only:
Does the Exchange appoint [0Cal @QENTST .......... .. et e e e e e e e e e e e e e e e e e e e e e e e e neaes Yes[ ] No[ ]
If yes, is the commission paid:

5.21 Out of Attorney's-in-fact compensation..............cccoierrieieieicic s Yes[ 1 No[ 1 NAI
5.22 As a direct expense of the eXChange..........c.ccooiiiiiii i Yes[ 1 No[ 1 NAI
What expenses of the Exchange are not paid out of the compensation of the Attorney-in-fact?
Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred? ... Yes [ ] No[ ]

If yes, give full information
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What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?
Not applicable. We are a monoline mortgage QUAraNTY INSUIET. .........c.iiiiiiiiiiaie ettt e e e e e e e et e eseeeaeeeaeesaeeseesbeenseeneeanseeaeeaneesneenneenen

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures
comprising that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting
firms or computer software models), if any, used in the estimation process.

Not applicable. We are a monoline mortgage QUaranty INSUIEE. ..........c.ooiiiiiiiiiiiiet ettt ettt a et saeesaeeaee

What provision has this reporting entity made (such as a catastrophic reinsurance program) to protect itself from an excessive loss arising
from the types and concentrations of insured exposures comprising its probable maximum property insurance loss?
Not applicable. We are a monoline mortgage QUAaranty INSUIEE. ..........c.ooiiiiiiiiiiiei ittt saeesae e

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single loss event or occurrence? .....

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss.
Not applicable. We are a monoline mortgage QUAaranty INSUIET ..........cc.iiiiiiiiiiiiiei ittt esaeeaes

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
LA T a a1 T o Ty YN T T T TSP S TSRS R PRSP

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: ..........coiiiiiiiiiiaie ettt et e e e saeeaeenneas

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
ST Lo e T RSSO RSP PR P PSRRIt

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or POrtion thereof, FEINSUIEA? ...........oiiiiiii bbb bbb bbb

If yes, give full information

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for

which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end

surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded

greater than 5% of prior year-end surplus as regards policyholders; (i) it accounted for that contract as reinsurance and not as a deposit; and

(iii) the contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) A limited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of the
reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity during
the period); or

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
LN o= o g T I =T o (1P PR PSR

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts

with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting

result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss

and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling

arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one

or more unaffiliated policyholders of the reporting entity, or (ii) an association of which one or more unaffiliated policyholders of the reporting

entity is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire direct
and assumed premium written by the reinsurer based on its most recently available financial statement; or

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in a separate reinsurance contract. ...

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:

(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;

(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

(c) A brief discussion of management’s principle objectives in entering into the reinsurance contract including the economic purpose to be
achieved.

Except for transactions meeting the requirements of paragraph 36 of SSAP No. 62R - Property and Casualty Reinsurance, has the reporting

entity ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered

by the financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (“GAAP”); or

(b) Accounted for that contract as reinsurance under GAAP and as a deposit UNder SAP? ...

If yes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated
differently for GAAP and SAP.

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
(a) The entity dOes NOt ULIlIZE MEINSUIBNCE; OF, ......c..iuiiiiiii ettt e st et e e e e et et et e e et e s et et et et e e et e e ennennans
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
(S0 o] o1 L=t o =T oL o SO PRSI
(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an
oY1 = iTo o IESTU o] o] =Y 1 1= o | SO OSSPSR
If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal
to that which the original entity would have been required to charge had it retained the risks. Has this been done? ............

16.1

Yes [ X ]

Yes [

Yes [

Yes [

Yes [

Yes [
Yes [
Yes [

No [

] No[X]

1 No[X]

1 No[X]

] No[X]

1 No[X]

] No[X]

1 No[X]

1 No[X]

1 No[X]
1 NA [

]



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCE? ...........ooiiiiiiiiiie e Yes[ ] No[X]
11.2  If yes, give full information
12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:
1211 UNPAIA IOSSES ....ceevieiieieeieeie ettt [P
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..o
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds ..............cccceeiiiiiiiiiies $
12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueveveeeeeceeeeeeeeeeeeseeeseseseaesesesessssaeaesesesesnaseesenas Yes[ 1 N[ ] NA[X]
12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:
12.41 From %
12.42 To %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvovivivevereeieieeeeeeteieeteeeeesee et eee et et eseee s et et e s stesesesesssessssessesesesesnesasasseesesesesnannan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12.61 Letters of Credit ........ooiiccccc e F e
12.62 Collateral and other funds............ccccovviiiiiiiiiic e B s
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueueuereceeeeeeseeeeceeeeeeesessseaeeesesesesasaseesesesnas $ 1,123,034
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......oovivieieieieieetetetetcece et et et e ettt eeeae e et et et et et et esees et esese s et et eseeeas et eses s s et et eseenss s esesaee s et esesesn s aeeseees et et eesen s esasasetetesesnsn s esnenseserenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation Of the @MOUNL. ... e ere et re e eae e
14.1 Is the company a cedant in a multiple cedant reiNSUraNCe CONTFACE? .......... .. i Yes[ ] No[X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ttt ettt s e s s s a2 s e s 42 s E 2 s o4 S s E 28 E 2 s E £ s A2 s e e S s e 42 s e 2 s o4 Es e E e s E R s e b e E s s e b e s s b s e bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ... Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ...ttt et e e eae e e st e ea e e b e e s e e aseeneeeneeeneeeseenseenseenneanneannean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12
16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.2




18.1

18.2

18.3

18.4

19.

19.1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
ProvisSion fOr UNAULNOMZEA FBINSUIANCE? ...........c.cvevevieieeeeeeeeteteteteeeeees et e es e te st eeees et et e se s et et eseeeas s asesse et e s et eeess s et se et eset et esnan s esasaset et et esnsnssesssnsaseseseenananan Yes[ ] No[X]

Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from
the statutory provision for unauthorized reinsurance. Provide the following information for this exemption:

17.11 Gross amount of unauthorized reinsurance in Schedule F - Part 3 exempt
from the statutory provision for unauthorized reinsurance

17.12 Unfunded portion of Interrogatory 17.11
17.13 Paid losses and loss adjustment expenses portion of Interrogatory 17.11....$
17.14 Case reserves portion of Interrogatory 17.11
17.15 Incurred but not reported portion of Interrogatory 17.11
17.16 Unearned premium portion of Interrogatory 17.11 .....
17.17 Contingent commission portion of Interrogatory 17.11

Do you act as a custodian for health SAVINGS @CCOUNES? .........ciuiiiiiiiiiiii ettt ettt st ae e sb e e sbe e s be et e e bt e bt emeesaeesaeesbeesbeesbeenbeans Yes[ 1 No[ X]

If yes, please provide the amount of custodial funds held as of the reporting date. ...........c.coiiiiiiiii e $ ..

Do you act as an administrator for health SAVINGS @CCOUNTS? ..........coiiiiiiii ettt et et e st e e b e et e e s e e e e aneeeneeeneenneenneenen Yes[ 1 No[ X]

If yes, please provide the balance of funds administered as of the reporting date. ... B e,
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccccevvvieevereririnnen. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN TEPOTHING ENELY? .....eeeeceeveeeeecectetee e eeecteteteteeeacaeteteseessseteteseseessseeetesesessessaesesesensssstesesesansssesesesasenses et sasasensss et sesesansesetesassssnsnsntesasssensnsntesasannsnen Yes[ 1 No[ ]

16.3



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

1
2023

2
2022

3
2021

21.

22.
23.
24.
25.
26.

27.

28.
29.

30.
31.
32.
33.
34.

35.
36.
37.
38.
39.

40.
41.

42.

43.

44.

45.

46.
47.
48.
49.

50.

Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)

Liability lines (Lines 11, 16, 17, 18 & 19)

Property lines (Lines 1, 2, 9, 12, 21 & 26)

Property and liability combined lines (Lines 3, 4, 5,
8,22 &27)

All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29, 30 & 34)

Nonproportional reinsurance lines (Lines 31, 32 &
33)

............ 1,104,809,698

............ 1,108,430, 169

............ 1,119,075,886

............ 1,103,519,014

............ 1,121,080,594

Total (Line 35)
Net Premiums Written (Page 8, Part 1B, Col. 6)
Liability lines (Lines 11, 16, 17, 18 & 19)
Property lines (Lines 1, 2, 9, 12, 21 & 26)
Property and liability combined lines (Lines 3, 4, 5,

8,22 & 27)
All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,

29,30 & 34)
Nonproportional reinsurance lines (Lines 31, 32 &

33)

,104,809,698

............ 1,108,430, 169

............ 1,119,075,886

............ 1,103,519,014

............ 1,121,080,594

Total (Line 35)
Statement of Income (Page 4)

Net underwriting gain (loss) (Line 8)
Net investment gain (loss) (Line 11) ..
Total other income (Line 15)
Dividends to policyholders (Line 17)
Federal and foreign income taxes incurred (Line 19)

901,989, 148

191,804,122

174,880

91,580,403

..168,756,622 |..

................ 952,013,212

................ 464,352,635

(1,238,718)

143,306,247

..107,565,158 |.

................ 956,043,610

................ 173,854,204

(61,650)

29,368,504

..145,149,253 |.

915,058,619

(106,138,225)

(103,897)

(8,324,410)

(544,594,910)|.

................ 979,602,677

................ 124,924 574
..151,391,050
110,952

3,188,376

Net income (Line 20)
Balance Sheet Lines (Pages 2 and 3)

Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3)

Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (Line 15.1)
20.2 Deferred and not yet due (Line 15.2)
20.3 Accrued retrospective premiums (Line 15.3) ...
Total liabilities excluding protected cell business
(Page 3, Line 26)
Losses (Page 3, Line 1)
Loss adjustment expenses (Page 3, Line 3) .
Unearned premiums (Page 3, Line 9)
Capital paid up (Page 3, Lines 30 & 31)
Surplus as regards policyholders (Page 3, Line 37)..
Cash Flow (Page 5)
Net cash from operations (Line 11)
Risk-Based Capital Analysis
Total adjusted capital
Authorized control level risk-based capital

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0

Bonds (Line 1)
Stocks (Lines 2.1 & 2.2)
Mortgage loans on real estate (Lines 3.1 and 3.2)
Real estate (Lines 4.1, 4.2 & 4.3)
Cash, cash equivalents and short-term investments

(Line 5)
Contract loans (Line 6)
Derivatives (Line 7)
Other invested assets (Line 8)
Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets (Line
12)

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D, Summary, Line 12,

Affiliated preferred stocks (Schedule D, Summary,
Line 18, Col. 1)

Affiliated common stocks (Schedule D, Summary,
Line 24, Col. 1)

Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, Line 10)

Affiliated mortgage loans on real estate
All other affiliated
Total of above Lines 42 to 47 .

Total Investment in Parent included in Lines 42 to
47 above

Percentage of investments in parent, subsidiaries

and affiliates to surplus as regards policyholders
(Line 48 above divided by Page 3, Col. 1, Line 37

269,155,221

............ 6,495,137,852

............ 5,859,357,699

................... 5,000,000
................ 635,780,153

................ 723,475,559

. 440,861,484 |.
... 31,025,024 |.
117,343,278 |

................ 427,372,828

............ 6,374,797,004

............ 5,453,679,379

................... 5,000,000
................ 921,117,625

................ 795,147,301

..494 866,333 |.
... 34,455,017 |
..149,270,105 |.

................ 289,573,303

............ 6,577,128,505

............ 5,360,033,467

................... 5,000,000
............ 1,217,095,038

................ 886,336,753

..761,730,043 |.
...53,384,121 |
..188,380,276 |.

(642,512,622)

............ 6,176,479,420

............ 4,840,442,232

................... 5,000,000
............ 1,336,037, 188

................ 842,033,063

..732,220,876 |.
...52,809,060 |.
.221,084,164 |.

................ 273,238,200

............ 5,701,025,039

............ 4,082,156,585
..499,507,122
... 34,073,164
..296,212,728
................... 5,000,000
............ 1,618,868,454

................ 761,168,070

x 100.0)

61.9

41.6

30.5

27.9

43.2

17




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

(Continued)

2023

2
2022

2021

2020

2019

51.
52.
53.

54.
55.
56.

57.

58.

59.

60.

61.
62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.

73.

74.

75.

76.

77.

Capital and Surplus Accounts (Page 4)

Net unrealized capital gains (losses) (Line 24)

Dividends to stockholders (Line 35)

Change in surplus as regards policyholders for the
year (Line 38)

Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)

Liability lines (Lines 11, 16, 17, 18 & 19)

Property lines (Lines 1, 2, 9, 12, 21 & 26) ................|
Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27)

All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29, 30 & 34)

Nonproportional reinsurance lines (Lines 31, 32 &
33)

10,362,764
(326,933,472)

(285,337,472)

69,159,180
(521,481,671)

(295,977,413)

11,936,858
(408,911,559)

(118,942,150)

................ 769,966,710
(65,589,497)

(282,831,266)

................... 2,267,444
(280,000,000)

(62,466,567)

Total (Line 35)

Net Losses Paid (Page 9, Part 2, Col. 4)

Liability lines (Lines 11, 16, 17, 18 & 19)

Property lines (Lines 1, 2, 9, 12, 21 & 26) ................|
Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27)

All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o

Nonproportional reinsurance lines (Lines 31, 32 &
33)

Total (LiNE 35) ..o
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0

Premiums earned (Line 1)

Losses incurred (Line 2)

Loss expenses incurred (Line 3)

Other underwriting expenses incurred (Line 4)

Net underwriting gain (loss) (Line 8)

Other Percentages

Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 x 100.0) ........ccccuvueuerunes

Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 x 100.0)

Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 x 100.0)

One Year Loss Development ($000 omitted)

Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P - Part 2 - Summary, Line 12, Col. 11)

Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col. 1 X 100.0)....ccuiiiiiiiiiiiciecieceee e

Two Year Loss Development ($000 omitted)

Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12)

Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above

divided by Page 4, Line 21, Col. 2 x 100.0)

(543,816)

(44.7)

(440,158)

(32.9)

............................. 6.4

(69,791)

(4.3)

.......................... 9,190

............................. 0.6

(53,184)

(8.2)

(176,900)

(10.9)

NOTE

If no, please explain:

18

: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ot

Yes [

1 No [ ]
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EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 9 8 5 8 2 0 2 3 4 3 0 5 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

NAIC Group Code 0105 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2023 NAIC Company Code 29858
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
1.1
11.2
12.
13.1
13.2
14.
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
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...
Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..
Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...
Financial Guaranty ...........cccccceeviiininnnnnne
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made
Earthquake
Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)
Vision Only (b)
Dental Only (b)
Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..
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 ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......
Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .
Total (a)

1,136.664.171 |

40,345, 46

@.207. 117

472,578, 67:

706,895 |

(630,776)

23,323,99

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 1

Assumed Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 Reinsurance On 8 9 10 11 12 13 14 15
6 7 Amount of Assets
Pledged or
NAIC Funds Held By or Compensating Amount of
Com- Paid Losses and Contingent Assumed Deposited With Balances to Assets Pledged
ID pany Domiciliary Assumed Loss Adjustment [ Known Case Commissions Premiums Unearned Reinsured Letters of Credit | Secure Letters of |  or Collateral
Number | Code Name of Reinsured Jurisdiction Premium Expenses Losses and LAE Cols.6+7 Payable Receivable Premium Companies Posted Credit Held in Trust
39-0916088 .|. 18740 . [MGIC INDEMNITY CORPORATION ......ccvoiiuiiiiiiiiiiiiiiiiiiniicisiciniicinas Wi o, 4 i 48 |, 626 [, 674 | o, B |, 1 i i o o,
0399999. Affiliates - U.S. Non-Pool - Other 44 48 626 674 6 1
0499999. Total - U.S. Non-Pool 44 48 626 674 6 1
0799999. Total - Other (Non-U.S.)
0899999. Total - Affiliates 44 48 626 674 6 1
04-2443980 [..... ... [MASSACHUSETTS HOUSING .....vvovveveoreseissesissnssssssnssesssnssssssnssnsssnsans [ P73 I N 63 [, [ e O v v OO OO N
0999999. Total Other U.S. Unaffiliated Insurers 22 63 63
1299999. Total - Pools and Associations

9999999

Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Canceled) during Current Year

1 2 3 4 5 6
NAIC
Com
ID pany Date of Original Reinsurance
Number Code Name of Company Contract Premium Premium

21




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties

0499999. Total Authorized - Affiliates - U.S. Non-Pool

0799999. Total Authorized - Affiliates - Other (Non-U.S.)

0899999. Total Authorized - Affiliates

75-2344200 .. |.43460 . [ASPEN AMERICAN INSURANCE COMPANY LIMITED ..
51-0434766 .. |.20370 . [AXIS REINSURANCE COMPANY ..........cccovvrieunnns
46-4176609 .. [. 15353 . [CUMIS MORTGAGE REINSURANCE COMPANY
22-2005057 .. |.26921 . |EVEREST REINSURANCE COMPANY ......
95-2769232 .. |. 27847 . [ INSURANCE COMPANY OF THE WEST (ICW) .
04-1543470 .. {.23043 . |LIBERTY MUTUAL INSURANCE COMPANY ..

06-1481194 .. {. 10829 . | MARKEL GLOBAL REINSURANCE CO ...
37-0015434 ... 13066 .
13-5616275 .. |. 19453 . | TRANSATLANTIC REINSUR
42-0644327 .. |.13021 . [UNITED FIRE & CASUALTY COMPANY ........ .
13-5459190 ..|.21113 . |UNITED STATES FIRE INSURANCE COMPANY ........

0999999. Total Authorized - Other U.S. Unaffiliated Insurers

(44

AA-3194168 .. ASPEN BERMUDA LIMITED

AA-1120337 .. ASPEN RE ..o . .

AA-3190871 ..|..... ... LANCASHIRE INSURANCE COMPANY LIMITED ........ [BMU...coooveiies | foeeeen B9 Lo [ foiiiinn 23 | 1 i s i Lo e 28 s
AA-3100829 ..|..... ..... MARKEL BERMUDA LIMITED

AA-3190686 .. PARTNER REINSURANCE COMPANY LTD

AA-3190339 .. RENAISSANCE RE INSURANCE LTD ..

AA-3190870 .. ..... ..... VALIDUS REINSURANCE LTD ............

1299999. Total Authorized - Other Non-U.S. Insurers

1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)

1899999. Total Unauthorized - Affiliates - U.S. Non-Pool

2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)

2299999. Total Unauthorized - Affiliates

AA-3191352 .. ASCOT REINSURANCE COMPANY LIMITED .............
AA-3194101 .. EVEREST RE BERMUDA ......cceeviiiiiieiciceene
AA-3770280 .. GREENLIGHT REINSURANCE LIMITED .
AA-3191378 .. HOME RE 2018-1 LTD .............
AA-3191397 .. HOME RE 2019-1 LTD
AA-3191440 .. HOME RE 2020-1 LTD
AA-3191444 .. HOME RE 2021-1 LTD ...
AA-3191468 .. HOME RE 2021-2 LTD ...
AA-3191487 ..{..... ..... HOME RE 2022-1 LTD
AA-3191552 .. |..... ..... HOME RE 2023-1 LTD
AA-1460023 ..|..... ..... RENAISSANCE EUROPE AG
SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD

AA=B191179 L] i e | et BV, oo oo forcie, 5,380 |oioiiiinnns 39 [ 10 o 1,682 [ 46 | e e i 2,129 | o, 2,431 | (1,563) v 1,261 [
2699999. Total Unauthorized - Other Non-U.S. Insurers 110,711 2,939 7 12,185 335 15,536 23,768 (12,146) 3,914
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,

2499999, 2599999 and 2699999) 110,711 2,939 7 12,185 335 15,536 23,768 (12, 146) 3,914

3299999. Total Certified - Affiliates - U.S. Non-Pool

3599999. Total Certified - Affiliates - Other (Non-U.S.)

3699999. Total Certified - Affiliates

4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties

4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool

4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.)

5099999. Total Reciprocal Jurisdiction - Affiliates

5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999)

5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding

Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 202,821 9,642 255 32,411 891 43,199 64,250 (35,927) 14,876
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999)
9999999 Totals 202,821 9,642 255 32,411 891 43,199 64,250 (35,927) 14,876

L¢c
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) |(Cols. 29-30)[ Col.31) |(Cols. 31-32)| Equivalent Col. 34) Col. 34)
0499999. Total Authorized - Affiliates - U.S. Non-Pool
0799999. Total Authorized - Affiliates - Other (Non-U.S.)
0899999. Total Authorized - Affiliates
75-2344200 .. | ASPEN AVERICAN INSURANCE COMPANY LIMITED
51-0434766 .. |AXIS REINSURANCE COMPANY ..........ccccovvene
46-4176609 .. | CUMIS MORTGAGE REINSURANCE CONPANY
22-2005057 .. [EVEREST REINSURANCE COMPANY
95-2769232 .. [ INSURANCE COMPANY OF THE WEST (ICW) ...cooviiiiiiiiiiiiiiies o
04-1543470 .. |LIBERTY MUTUAL INSURANCE COMPANY ..
06-1481194 .. |MARKEL GLOBAL REINSURANCE CO .....
37-0915434 . |RLI oo
13-5616275 .. | TRANSATLANTIC RE INSURANCE COMPANY
42-0644327 .. |UNITED FIRE & CASUALTY COMPANY ........
13-5459190 .. [UNITED STATES FIRE INSURANCE COMPANY
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-3194168 .. | ASPEN BERMUDA LIMITED ..
AA-1120337 .. [ASPEN RE ......cceovieieeiene
AA-3190871 .. [LANCASHIRE INSURANCE COMPANY LIMITED
AA-3190829 .. MARKEL BERMUDA LIMITED .................
AA-3190686 .. |PARTNER REINSURANCE COMPANY LTD ......eoveeenieeniiniiniieniienins foerieiieiieniene
AA-3190339 .. [RENAISSANCE REINSURANCE LTD
AA-3190870 .. [VALIDUS REINSURANCE LTD
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3191352 .. [ASCOT REINSURANCE COMPANY LIMITED ....ocvveiiiiiiiiiiiiiieies oreeieeieeieenn,
AA-3194101 .. [EVEREST RE BERMUDA
AA-3770280 .. | GREENLIGHT REINSURANCE L IMITED
AA-3191378 .. |HOME RE 2018-1 LTD
AA-3191397 ..|HOME RE 2019-1 LTD ...
AA-3191440 .. |HOME RE 2020-1 LTD ...
AA-3191444 ..|HOME RE 2021-1 LTD ...
AA-3191468 .. |HOME RE 2021-2 LTD ...
AA-3191487 ..|HOME RE 2022-1 LTD ...
AA-3191552 .. |HOME RE 2023-1 LTD ...
AA-1460023 .. | RENAISSANCE EUROPE AG
AA-3191179 .. [SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD .....cccevoeevies foreeneriiniiinnnn,

2699999.

Total Unauthorized - Other Non-U.S. Insurers

1,328,307
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30)| Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) XXX 1,328,307 15,536 15,536 18,643 7,380 11,263 11,263 XXX 320
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX
3699999. Total Certified - Affiliates XXX XXX
4299999. Total Certified Excluding Protected Cells (Sum of
3699999, 3799999, 3899999, 3999999 and 4099999) XXX XXX
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
u.s.) XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells
(Sum of 5099999, 5199999, 5299999, 5399999 and
5499999) XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction
and Certified Excluding Protected Cells (Sum of
1499999, 2899999, 4299999 and 5699999) XXX 1,703,647 43,199 43,199 51,839 22,611 29,228 29,228 XXX 824
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals XXX 1,703,647 43,199 43,199 51,839 22,611 29,228 29,228 XXX 824




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less | Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50

0499999. Total Authorized - Affiliates - U.S. Non-Pool

0799999. Total Authorized - Affiliates - Other (Non-U.S.)

0899999. Total Authorized - Affiliates

75-2344200 .. | ASPEN AVERICAN INSURANCE COMPANY LIMITED
51-0434766 .. |AXIS REINSURANCE COMPANY ............ccccce.
46-4176609 .. | CUMIS MORTGAGE REINSURANCE COMPANY
22-2005057 .. [EVEREST REINSURANCE COMPANY ............
95-2769232 .. | INSURANCE COMPANY OF THE WEST (ICW) ...
04-1543470 .. |LIBERTY MUTUAL INSURANCE COMPANY
06-1481194 .. |MARKEL GLOBAL REINSURANCE CO .....
37-0915434 . |RLI oo
13-5616275 .. | TRANSATLANTIC REINSURANCE COMPANY
42-0644327 .. |UNITED FIRE & CASUALTY COMPANY .....
13-5459190 .. [UNITED STATES FIRE INSURANCE COMPANY ................

ve

0999999. Total Authorized - Other U.S. Unaffiliated
Insurers

AA-3194168 .. | ASPEN BERMUDA LIMITED
AA-1120337 .. |ASPEN RE ......coooiiiins
AA-3190871 .. |LANCASHIRE INSURANCE COMPANY LIMITED
AA-3190829 .. |MARKEL BERMUDA LIMITED .................

AA-3190686 .. |PARTNER REINSURANCE COMPANY LTD
AA-3190339 .. |RENAISSANCE REINSURANCE LTD ..
AA-3190870 .. | VALIDUS REINSURANCE LTD

1299999. Total Authorized - Other Non-U.S. Insurers

1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999)

1899999. Total Unauthorized - Affiliates - U.S. Non-Pool

2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)

2299999. Total Unauthorized - Affiliates

AA-3191352 .. | ASCOT REINSURANCE COVPANY LIMITED ....
AA-3194101 .. |EVEREST RE BERMUDA .............
AA-3770280 .. |GREENLIGHT REINSURANCE LIMIT!
AA-3191378 .. |HOME RE 2018-1 LTD .............
AA-3191397 .. |HOME RE 2019-1 LTD ...
AA-3191440 .. |HOME RE 2020-1 LTD
AA-3191444 .. |HOME RE 2021-1 LTD
AA-3191468 .. |HOME RE 2021-2 LTD ...
AA-3191487 .. |HOME RE 2022-1 LTD ...
AA-3191552 .. |HOME RE 2023-1 LTD ...
AA-1460023 .. [RENAISSANCE EUROPE AG .....

AA-3191179 .. [SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD ........
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less | Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
2699999. Total Unauthorized - Other Non-U.S. Insurers 3,016 3,016 3,016 XXX
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 3,016 3,016 3,016 XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX
3699999. Total Certified - Affiliates XXX
4299999. Total Certified Excluding Protected Cells (Sum of]
3699999, 3799999, 3899999, 3999999 and
4099999) XXX
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.
Non-Pool XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other
(Non-U.S.) XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected
Cells (Sum of 5099999, 5199999, 5299999,
5399999 and 5499999) XXX
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 9,897 9,897 9,897 XXX
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) XXX
9999999 Totals 9,807 9,897 9,897 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for [Percent Credit 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for |for Full Credit| Required |Col. 21 + Col.[(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)|[ 45 * 20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
0499999. Total Authorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0899999. Total Authorized - Affiliates
75-2344200 .. | ASPEN AVERICAN INSURANCE COMPANY LIMITED
51-0434766 .. | AXIS REINSURANCE COMPANY ........cccvvoeeneen
46-4176609 .. | CUMIS MORTGAGE REINSURANCE CONPANY
22-2005057 .. | EVEREST REINSURANCE COMPANY .............
95-2769232 .. | INSURANCE COMPANY OF THE WEST (ICW) .
04-1543470 .. [LIBERTY MUTUAL INSURANCE COMPANY ..
06-1481194 .. |MARKEL GLOBAL REINSURANCE CO ....
37-0915434 . |RLI e
13-5616275 .. | TRANSATLANTIC REINSURANCE COMPANY
42-0644327 .. |UNITED FIRE & CASUALTY COMPANY ........
13-5459190 .. [UNITED STATES FIRE INSURANCE COMPANY
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-3194168 .. | ASPEN BERMUDA LIMITED
AA-1120337 .. [ASPEN RE ......cceovieiieeiens
AA-3190871 .. |LANCASHIRE INSURANCE COMPANY LIMITED
AA-3190829 .. MARKEL BERMUDA LIMITED ..........c......
AA-3190686 .. |PARTNER REINSURANCE COMPANY LTD
AA-3190339 .. [RENAISSANCE REINSURANCE LTD ..
AA-3190870 .. | VALIDUS REINSURANCE LTD .....ooververeneneniininnienneniennnnnennene fooeee XXX i
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3191352 .. [ASCOT REINSURANCE COMPANY LIMITED ....
AA-3194101 .. |EVEREST RE BERMUDA .........ccccvnneee
AA-3770280 .. | GREENLIGHT REINSURANCE L IMITED
AA-3191378 .. |HOME RE 2018-1 LTD
AA-3191397 .. |HOME RE 2019-1 LTD
AA-3191440 .. |HOME RE 2020-1 LTD ...
AA-3191444 ..|HOME RE 2021-1 LTD ...
AA-3191468 .. |HOME RE 2021-2 LTD ...
AA-3191487 .. |HOME RE 2022-1 LTD ...
AA-3191552 .. |HOME RE 2023-1 LTD ...
AA-1460023 .. | RENAISSANCE EUROPE AG

AA-3191179 ..

SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD .................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for |for Full Credit| Required |Col. 21 + Col.[(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)|[ 45 * 20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
2699999. Total Unauthorized - Other Non-U.S. Insurers XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX
3699999. Total Certified - Affiliates XXX XXX XXX
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX XXX XXX
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX XXX XXX
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX XXX XXX
9999999 Totals XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Total Provision for Reinsurance)

ID
Number
From
Col. 1

Name of Reinsurer
From Col. 3

70

20% of
Recoverable on Paid
Losses & LAE Over
90 Days past Due
Amounts Not in
Dispute
(Col. 47 * 20%)

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for
Reinsurance with
Unauthorized
Reinsurers Due to
Collateral Deficiency
(Col. 26)

72

Provision for Overdue
Reinsurance from
Unauthorized
Reinsurers and
Amounts in Dispute
(Col. 70 + 20% of the
Amount in Col. 16)

73 74
Complete if Complete if
Col. 52 = "Yes"; Col. 52 = "No";

Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

Not in Dispute + 20%

of Amounts in
Dispute
([Col. 47 * 20%] +
[Col. 45 * 20%])

Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid
Losses & LAE Over 90
Days Past Due
(Greater of Col. 26 *
20% or
Cols. [40 + 41] * 20%)

75

Provision for Amounts
Ceded to Authorized
and Reciprocal
Jurisdiction
Reinsurers
(Cols. 73 + 74)

76

Provision for Amounts
Ceded to Unauthorized
Reinsurers
(Cols. 71 + 72 Not in
Excess of Col. 15)

7

Provision for Amounts
Ceded to Certified
Reinsurers
(Cols. 64 + 69)

78

Total Provision for
Reinsurance
(Cols. 75 + 76 + 77)

0499999.

Total Authorized - Affiliates - U.S. Non-Pool

0799999.

Total Authorized - Affiliates - Other (Non-U.S.)

0899999.

Total Authorized - Affiliates

75-2344200 ..
51-0434766 ..
46-4176609 ..
22-2005057 ..
95-2769232 ..
04-1543470 ..
06-1481194 ..
37-0015434 ..
13-5616275 ..
42-0644327 ..
13-5459190 ..

ASPEN AVERICAN INSURANCE COMPANY LIMITED
AXIS REINSURANCE COMPANY ............cccco..e.
CUMIS MORTGAGE REINSURANCE COMPANY
EVEREST REINSURANCE COMPANY
INSURANCE COMPANY OF THE WEST (ICW) ...
LIBERTY MUTUAL INSURANCE COMPANY ..

UNITED FIRE & CASUALTY COMPANY ........
UNITED STATES FIRE INSURANCE COMPANY

0999999.

Total Authorized - Other U.S. Unaffiliated Insurers

AA-3194168 ..
AA-1120337 ..
AA-3100871 ..
AA-3190829 ..
AA-3190686 ..
AA-3190339 ..
AA-3190870 ..

ASPEN BERMUDA LIMITED
ASPEN RE ....ocoviviiiiinen
LANCASHIRE INSURANCE COMPANY L IMITED
MARKEL BERMUDA LIMITED
PARTNER REINSURANCE COMPANY LTD
RENAISSANCE REINSURANCE LTD ..
VALIDUS REINSURANCE LTD

1299999.

Total Authorized - Other Non-U.S. Insurers

1499999.

Total Authorized Excluding Protected Cells (Sum of 0899999,
0999999, 1099999, 1199999 and 1299999)

1899999.

Total Unauthorized - Affiliates - U.S. Non-Pool

2199999.

Total Unauthorized - Affiliates - Other (Non-U.S.)

2299999.

Total Unauthorized - Affiliates

AA-3191352 ..
AA-3194101 ..
AA-3770280 ..
AA-3191378 ..
AA-3191397 ..
AA-3191440 ..
AA-3191444 .
AA-3191468 ..
AA-3191487 ..
AA-3191552 ..
AA-1460023 ..
AA-3191179 ..

ASCOT REINSURANCE COMPANY LIMITED ....
EVEREST RE BERMUDA .............
GREENL IGHT REINSURANCE LIMITI
HOME RE 2018-1 LTD .............
HOME RE 2019-1 LTD ...

HOME RE 2020-1 LTD ...
HOME RE 2021-1 LTD ...
HOME RE 2021-2 LTD ...
HOME RE 2022-1 LTD ...
HOME RE 2023-1 LTD
RENAISSANCE EUROPE AG
SIRIUSPOINT BERVUDA REINSURANCE COMPANY LTD




1'9¢

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Total Provision for Reinsurance)

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73
Complete if
Col. 52 = "Yes";
Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

74
Complete if
Col. 52 = "No";
Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)
2699999. Total Unauthorized - Other Non-U.S. Insurers XXX XXX XXX XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,
2399999, 2499999, 2599999 and 2699999) XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX
3699999. Total Certified - Affiliates XXX XXX XXX XXX XXX XXX XXX
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) XXX XXX XXX XXX XXX XXX XXX
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of
5099999, 5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified
Excluding Protected Cells (Sum of 1499999, 2899999, 4299999 and
5699999)
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and

5599999)

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 4

Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
4

1 2 3 5
Issuing or Confirming
Bank Reference
Number Used
in Col. 23 of Letters of American Bankers Association

Sch F Part 3 Credit Code (ABA) Routing Number Issuing or Confirming Bank Name Letters of Credit Amount

1c
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 5

Interrogatories for Schedule F, Part 3 (000 Omitted)

A. Report the five largest provisional commission rates included in the cedant's reinsurance treaties. The commission rate to be reported is by contract with ceded premium in excess of $50,000:

Name of 1R’einsurer Commisiion Rate Ceded Sremium
LTSN ISEST U ot U oo PSPPSR
Partner ReinSUrANCe COMPANY LI ..ottt ettt ettt et et e st et eae et e s e s et et e s ess et ese et ess et ese et esees et e s eseaseseaseseasesessesesseses s es et e s ese et et eas et ess et esseses e et et e s es e s ebeaseseasesensesensaaereaaes  e4easebesseteasetensetesseteseereseanas
Everest Reinsurance Company ............

Cumis Mortgage Reinsurance Company

A e

Ascot Reinsurance Company Limited

B. Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an
affiliated insurer.

Name of :?einsurer Total Re(:20verables Ceded Psremiums Affiliated
B, RENATSSANCE EUIOPE AG ..ottt ettt s ettt st e s e s e s e e e e s s e s e s e sese e e st s e s e s e s e s e e e s st e s e s e s eae e e e s s e s e s e s e ae e e s s e R e R e A e A e et SRR e R e R e AR e e e et A A e AR e et e Rt s et eRe A e et et b tese Ahsesesesesesets s tesesesene e eaes 8,662 ..o 22,406 Yes [ ] No[X]
7. Partner ReinSUraNCe COMPANY LEG .......ocooioiiiiieoecececceece ettt ettt ettt et a et s et et et ea e s eses e e es e s a2 et e s eseseasas s esesesesesesees s eses et eseseseseas s es et e s e s et esesees s es e s es et e s e s esesesseses et et et eseaeas s et et et etesesessan  etesetesessasassesesesetesesean s s nans 8,218 o 21,758 Yes[ ] No[X]
8. EVErest REINSUFANCE COMPANY  ....ouiuiiiiiieieteteteei ittt ettt b b et ese e et s st et esese e e 2t esesesese e e s s et esesesese e e s s s e s e s e s ese e e eSS e s e s e s eae e a2 s st e s e s e s e ae e e s s et e s e s e s e s e e e s s s et e s e se e e e s s s e s esesese e s sese 12aseseseseseses st sesesesenene e eaes 7,503 e 19,461 Yes [ ] No[X]
9. AsCOt ReinSUINACE COMPANY LIMITEA  ..ooeieieiiieeeeeee ettt ettt e s s e e ettt e s e s e s e se e s st e s et e s e s esese s st e s e s e s essas e s st et et eseseas st st et esesesess s s st es et e s e s s ss s st et et et essssas s s sesesese  oeesesesessssssssseseseseseasssansans 3,255 e 8,626 Yes[ ] No[ X]
10, AXES REINSUIANCE COMPANY  ...viviiiiiiieieietetet ettt ettt ettt e s et e e e e e st e s et esese e e s s et et e s e s ese e e s s e s e s et esese e e et e s et e s esese e e eSS esesesese e et st et e s e s ese e e s s e s et e s e s e s e e e st s e s e s esese e e s s s et e s esese e ae et asebe | Saestsssseseseseseness e assesesesenenens 2,494 e 7,049 Yes[ ] No[X]

NOTE: Disclosure of the five largest provisional commission rates should exclude mandatory pools and joint underwriting associations.



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

As Re1ported Restatzement Res:tsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested @ssets (LINE 12) .........ccoeeueiriiiiereiiisiieseieseieiss et ssese s sn e 6,286,090,759 ..o [ 6,286,090,759

2. Premiums and considerations (LINE 15) ......cccuveueuereiriiieieeesessisesesesesssesese s ssesesesssssssesesssssas feesesessssesenens 57,298,543 | e 57,298,543

3. Reinsurance recoverable on loss and loss adjustment expense payments (Lin€ 16.1) .......ccccoevvvevesoerrreerercncenens 9,896,256 |......cocvuve. (9,896,256)|-.....veveereiiieieiae

4. Funds held by or deposited with reinsured companies (LiN€ 16.2) .........ccccuuiririiiniiniineninenenesese Jresisisississssisinins [ [

5. ONEI @SSELS ..ouuvuiuieieiiieiei it e 141,852,294 |..oooieeeiee o 141,852,294

6. Net amount recoverable from FINSUMETS ............ccriciiiiciniieiniieiiieieneee e sessens e [ 14,874,752 |....cocvne. 14,874,752

7.  Protected Cell @SSetS (LINE 27) .....oiiiiiiiiiiiiie bbbt

8. TOHaIS (LINE 2B) ... 6,495,137,852 4,978,496 6,500, 116,348

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) ..........ccoceeerueveiririiecieeiiseeeieeseseeee s e 471,934,644 |........c..... 33,301,955 |[...coceuve 505,236,599
10. Taxes, expenses, and other obligations (LiNes 4 through 8) ...........ccccceeiriririeiereieeeeiisieeeee e oo 53,981,148 | e 53,981,148
11, Unearned premiums (LINE ) ........coueuieuiiiiieieieieieee ettt s s s s e senesfees e nenenenas 117,343,278 | o 117,343,278
12, Advance premiums (LINE 10) .......ciiieiiieieieiee et e e efo s [ore e [
13. Dividends declared and unpaid (Line 11.1 @and 11.2) .....ooiiiiiiiiiiieeeeeee e e [ [
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........cccoeueveveirerereriras|oeeeeenieeeene 28,323,459 |....ocovenn (28,323,459) ...
15.  Funds held by company under reinsurance treaties (LiN€ 13) ........cccoerieiieiiiiiiiiiieieieeeeeeeeseeseeseee e e e
16.  Amounts withheld or retained by company for account of others (LiN€ 14) ..........cccceeeeeeuerereirieeeeeeens oo 6,499,955 | o 6,499,955
17.  Provision for reinSUranCe (LINE T8) .........couiiiiiiiiiieeeee et [oree s [oree s
18, Other lIADIlIIES ..........cuiuiiiiicici e [ 5,181,275,215 [ [ 5,181,275,215
19. Total liabilities excluding protected cell busSIiNess (LINE 26) ...........cccevevireeeuereiieeieieieieieeseie e 5,859,357,699 4,978,496 5,864,336,195
20. Protected cell iabilities (LINE 27) .......ooiiiiiiiiiiii e
21.  Surplus as regards policyholders (Line 37) 635,780,153 XXX 635,780,153
22. Totals (Line 38) 6,495,137,852 4,978,496 6,500,116,348

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
AITANGEIMENTS? ..o eee e e e e e e e e e e e e e e e s e e eeeee e e e e e e e e e e e e e s s e e s s e e e e eeeeeeee e e e e e s s s s een s eee s seene e eenensen Yes [ I No[ X ]

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. . e 8,146 |.. ..861 | 9,790 ... XXX......
2. 2014...........959,073 |...... 227,535 |....... 731,538 |....... 444 875 21,146 |....... 371,342 |....... XXX......
3. 2015....|..1,015,419 |....... 213,964 |...... 801,455 |....... 310,682 , , , , 26,486 |....... 254,511 |...... XXX......
4. 2016......[.. 1,055,338 |....... 246,944 |...... 808,3% |....... 227,256 , , , , 18,017 |...... 176,075 |....... XXX......
5. 2017....|..1,063,122 |..... 241,658 |....... 821,464 |....... 151,972 , , , 14,155 |..... 112,368 |...... XXX......
6. 2018.....|..1,088,443 |....... 227,685 |....... 860,758 |......... 96,379 , , 031 | o 9,309 |........ 64,485 |...... XXX......
7. 2019.....|..1,152,892 |....... 169,966 |....... 982,926 |......... 53,834 , 4 | e 7,464 |........ 41,456 |....... XXX......
8. 2020.....|..1,177,749 |...... 188,462 |...... 989,287 |........ 31,606 , V30 | o 1,351 |........ 10,046 |...... XXX......
9. 2021...... ...1,152,680 |....... 163,032 |...... 989,648 |.......... 8,669 783 |........ (1,495)[...... XXX......
10. 2022.....[..1,147,540 |...... 156,417 |....... 991,123 |.......... 5,209 242 |......... (3,261)|....... XXX......
11. 2023 1,136,737 202,821 933,916 567 (5,378) XXX
12.  Totals XXX XXX XXX 1,339,195 390,112 17,712 6,907 70,051 99,814 | 1,029,939 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior... 39,389 | oo s o 1,083 [ i s s 1,576 |oeeceeeees o e 42,048 | XXX.....
2. 2014... | 4718 s o s e 130 [ oo f e 189 [ oo [0 5,033 [ XXX.....
3. 2015.... | B,150 [ s e e 4 [ o o s 163 [ oo [ 4,427 [ XXX.....
4. 2016..... ..o 6,707 |oeeiiiis oeeenieiees e e 184 [ o o 268 [ e e 7,153 | XXX.....
5. 2017....[...... 11,267 | [ o oo 3 [0 USSR USSRV IOV IS 451 [ s 212,028 ). XXX.....
6. 2018......[...... 14,227 | [ e oo 1S I SRS USSPV IUUTRTTTUUR UST 567 |oeeeeeieiee |rrreieieeen 6 ... 15,185 | XXX.....
7. 2019....|...... 28,357 |oueereieres Joreeeeineienes e e BA2 [ oo o 928 [ i 024,927 | XXX.....
8. 2020......|...... 31,903 | B4 e | oo 878 oo | [ USRI IUSTRURRRRU RA 1,271 | 31 1.....34,007 . XXX.....
9. 2021....[...... 33,423 |............ 910 [ [ e 919 [ 25T SO ISR IV 1,335 s e 84 1..34,742 | XXX.....
10. 2022.....|...... 99,974 |........ 712 s o [ 2,748 |............ 196 [ oo o 3,993 [ e 1,100 |.......99,407 |...... XXX.....
11. 2023 181,821 24,345 22,346 5,000 669 614 8,163 192,930 XXX
12. Totals 450,926 32,411 22,346 12,399 891 614 18,904 1,221 471,887 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f...... XXX | XXX | XXX | D, G R XXX | D0, GO FUUUUUUUUURUI FURUURURUUTURRRIT U D, 0.0, G RO 39,389 | 2,659
2. 2014.... | 463,730 |.......... 87,355 |......... 376,375 |ooenee 48.4 | 38.4 [ 514 [ o e [ 4,714 | 319
3. 2015.... . 328,221 |...... 69,283 |......... 258,938 |.ooceenne 32.3 | 2.4 [ 32,8 | e e e 4,150 | 277
4. 2016..... s 246,832 |......... 63,604 |......... 183,228 |...occoceeve 28,4 [ 25.8 [ 227 [ o e [ 6,701 | 452
5. 2017.....| oo 176,735 |.......... 52,339 |......... 124,396 |.....coeec 16.6 oo 207 [ 15,1 s [ e o 11,267 o 761
6. 2018.....|.cco.. 125,798 |.......... 46,128 |......... 79,670 |...oooeeneee 11.6 | 203 [ 9.3 | e o o 14,227 oo 958
7. 2019.... e 87,623 |.......... 21,240 |.......... 66,383 |...coriene 7.6 | 12.5 | 8.8 | [ e o 23,357 | 1,570
8. 2020.....[.ccceuene 74,160 |.......... 30,107 |.......... 44,053 | 6.3 | 16.0 oo A5 | [ o oo 31,859 oo 2,148
9. 2021.....|eeeene 45,847 |.......... 12,600 |.......... 33,247 | 4.0 | [ A Bd | e o o 32,513 | 2,229
10. 2022.... e 112,760 |......... 16,614 |.......... 96,146 |....coccnveee. 9.8 | 10.6 e 9.7 | e o oo 92,862 |..coenvne 6,545
11. 2023 218,603 31,051 187,552 19.2 15.3 20.1 179,822 13,108
12.  Totals XXX XXX XXX XXX XXX XXX XXX 440,861 31,026

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE P - PART 2 - SUMMARY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 One Year [ Two Year

1. Prior......J... 1,490,305 |.. 1,440,876 |... 1,416,016 |... 1,366,674 |..1,349,093 |... 1,367,771 |... 1,386,118 |...1,376,733 |... 1,372,419 |... 1,361,787 |....... (10,632)....... (14,946)
2. 2014....|..... 492,507 |....... 456,479 |....... 403,870 |....... 382,031 |...... 372,983 |...... 370,815 |....... 372,655 |....... 371,079 |....... 368,939 |...... 366,513 |....... (2,426)........ (4,566)
3. 2015.... e XXX foene 369,478 |....... 325,486 |....... 276,178 |....... 260,210 |....... 256,550 |....... 258,476 |....... 285,477 |....... 252,036 |....... 250,062 |......... (1,974)|........ (5,415)
4. 2016.....|ceee DL0, S B D0, S B 318,405 |....... 242,375 |...... 197,812 |....... 187,040 |...... 190,853 |....... 184,016 |....... 177,625 |....... 173,937 |......... (3,688)|....... (10,079)
5. 2017....foeee. XXX oo [oevne D.0, S N XXX oo 231,105 |...... 177,206 |....... 139,287 |...... 143,904 |....... 132,807 |........ 87,545 |...... 113,748 |........ 26,203 |...... (19,059)
6. 2018...[..... XXX oo [oevine D0, S N XXX [ XXX oowen forvnen 164,613 |....... 116,679 |...... 116,727 |........ 98,141 |........ 79,407 |....... 66,472 |...... (12,935)f....... (31,669)
7. 2019...|.... XXX foeee D0, S B XXX [ XXX ooeen foevne XXX oo e 172,89 |...... 151,494 |...... 122,998 |........ 78,861 |....... 57,341 |....... (21,520)|....... (65,652)
8. 2020......|..... XXX foeee XXX oo [oevene XXX [ XXX oo foevne XXX oo [ XXX foene 328,064 |....... 339,670 |........ 91,301 |........ 34,652 |....... (56,649)|..... (305,018)
9. 2021....|..... XXX foeee XXX foeee XXX oo [ XXX ooeen foevne XXX oo [ D0, S N XXX [ 117,907 |....... 99,629 |....... 30,495 |...... (69, 134)f....... (87,412)
10. 2022.....[...... DL, &, GV RV XXX [ XXX [ D9, GOV RV D,0, 0, GOV U DL, &, GV RV XXX s D9, GOV RUN 142,705 |......... 91,347 |....... (51,388)|....... XXX......

11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 179,301 XXX XXX
12. Totals (204,113)]  (543,816)

SCHEDULE P - PART 3 - SUMMARY

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 Payment Payment
1. Prior.....}...... 000....... e 567,196 |....... 921,503 |... 1,113,968 |... 1,221,903 |... 1,276,152 |... 1,298,405 |.. 1,306,611 |... 1,312,784 |... 1,321,315 |...... XXX oo XXX......
2. 2014 s 27,633 |....... 141,835 |....... 276,624 |....... 331,321 |...... 350,209 |....... 356,024 |...... 358,408 |....... 359,816 |....... 360,889 |....... 361,669 |...... XXX oo XXX......
3. 2015..... ...... XXX e 13,997 |...... 108,788 |....... 198,509 |....... 229,834 |....... 237,429 |....... 241,532 |....... 243,661 |...... 245,277 |....... 245,798 |....... XXX oo o XXX......
4. 2016......|...... D.9. ¢ S ROV XXX.ovoo e 12,057 |....... 80,199 |...... 139,880 |....... 151,841 |...... 160,317 |....... 163,086 |....... 165,023 |....... 167,052 |....... XXX.ovooi o XXX......
5. 2017..... ... XXX v v XXX v v D.9,9, VRN 9,083 |....... 54,621 |........ 74,710 |........ 90,589 |........ 96,548 |....... 100,172 |....... 102,171 |....... XXX.ovooi o XXX......
6. 2018..... ...... XXX v v XXX v v D\9,9, TN U D,9, ¢, N R 5,110 [oeeenene 9,400 |......... 33,106 |........ 42,880 |........ 48,141 |....... 51,854 |....... XXX.ovooi o XXX......
7. 2019.. ...... XXX v v XXX v v XXX v oo D,9, . N U D9, T (7,679)]........ 11,035 |....... 22,149 |....... 27,882 |......... 33,342 |....... XXX v o XXX
8. 2020......|...... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | D,9,0, TR 2,637 |....... (12,750)......... (4,782)|.......... 1,916 |....... XXX v o XXX
9. 2021.... ... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | XXX v v ). 9,9, TN RUNN (5,621)]......... (7,448)|........ (2,912)f....... XXX v o XXX
10. 2022.....[...... XXX v v XXX v v XXX v |oeeens D.9, . R RV XXX i | XXX v v XXX v oo D,9, ¢, ORI R (5,943)|......... (4,067)|....... XXX v o XXX
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX (5,466) XXX XXX
BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1. Prior....Jo. 122,450 |............. A1,875 | e o o [ oeeeeeeeeeeeeeees [ [
2. 2014 | 48,668 |............. 49,000 |vuvveveeeeieeieies oo eeeeeeeieeeeeees e [ Jeeeeeeeeeieeeeeees e [
3. 2015..... ... D, 0.0 G RS 41,752 | 13,000 oo feeeieieieeccieieees oeeeeeeeeeieeeeees [ [ e [
4. 2016...... s )., G RS )., G VR 34,851 |............. 12,000 [oiiiiceccieees Jeeeeeeeeeeieeeeees e [ oeeeeeeeeeeeeees [
5. 2017....fe. )., G R, )., CNN RS, )., G VR 18,802 |............. 9,000 [ovovoeeeeeieieieee oo e s e
6. 2018.....[........ )., G R, XXX v | XXX | )., G VR 16,917 | 6,000 [oovovoeeiiieieees oo [ o
7. 2019....fe..... )., G R, XXX v | XXX | D, CUN RS D 0.0, NI PR, 16,953 |..cocoeeee 3,000 [oovovoeeiiieieees oo e
8. 2020.....[........ )., CHUN R XXX v | )., CNN R D, CUN RS XXX v | ), 0.0 G RS 25,747 (oo 8,300 [oooovovieiiiiees o
9. 2021....f..... XXX | )., G R )., CNN R D, CUN RS XXX v | )., G R, ), 0.0 G RS 19,702 | e
10. 2022.....|........ XXX | XXX | XXX | )., CHUN R XXX v | )., G R, )., G R )., G RV 21,430 |ooeeeee
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 22,960

34



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 1A - Homeowners/Farmowners

NONE

Schedule P - Part 1B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 1C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 1D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 1E - Commercial Multiple Peril
NONE
Schedule P - Part 1F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 1F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 1G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 1H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 1H - Section 2 - Other Liability - Claims-Made
NONE

Schedule P - Part 11 - Special Property (Fire, Allied Lines...)
NONE
Schedule P - Part 1J - Auto Physical Damage
NONE
Schedule P - Part 1K - Fidelity/Surety
NONE
Schedule P - Part 1L - Other (Including Credit, Accident and Health)

NONE

35, 36, 37, 38, 39, 40, 41, 42, 43, 44, 45, 46, 47, 48



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 1M - International

NONE

Schedule P - Part 1N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 1P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

Schedule P - Part 1R - Section 1 - Products Liability - Occurrence

NONE

Schedule P - Part 1R - Section 2 - Products Liability - Claims-Made

NONE

49, 50, 51, 52, 53, 54



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE P - PART 1S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX v v XXX v v ). 9,9, TN RO 35,062 |.......... 1,442 (.o 679 | 32 | 5,398 | [ 1,955 |........ 39,665 |...... XXX......
2. 2022....|..1,147,540 |...... 156,417 |....... 991,123 |.......... 5,209 |......... 9,072 o 30 e 234 [ 806 [ovovvericiierns [ 242 |......... (3,261)|....... XXX......
3. 2023 1,136,737 202,821 933,916 567 5,877 4 160 88 (5,378) XXX
4. Totals XXX XXX XXX 40,838 16,391 713 426 6,292 2,197 31,026 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior ... ....169,131 | 984 [ e e 4,651 | 26 | e [ 6,748 |.oooes o121 [ 179,550
2. 2022.....0......99,974 T 12 [ s [ 2,748 |............ 196 [ oo o 3,993 [ [ 1,100 |...... 99,407
3. 2023 181,821 24,345 22,346 5,000 669 614 8,163 192,930 28
4. Totals 450,926 32,411 22,346 12,399 891 614 18,904 1,221 471,887 303
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior ....f....... XXX o XXX o XXX o XXX o XXX ovve o D.9,9, CUNURS IR IR U D90 SHIN R 168,177 |.......... 11,373
2. 2022..... ... 112,760 |......... 16,614 |.......... 96,146 |....cccovee. 9.8 | 10.6 | 9.7 e e [ e 92,862 |............ 6,545
3. 2023 218,603 31,051 187,552 19.2 15.3 20.1 179,822 13,108
4. Totals XXX XXX XXX XXX XXX XXX XXX 440,861 31,026
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 1T - Warranty

NONE

Schedule P - Part 2A - Homeowners/Farmowners

NONE

Schedule P - Part 2B - Private Passenger Auto Liability/Medical

NONE

Schedule P - Part 2C - Commercial Auto/Truck Liability/Medical

NONE

Schedule P - Part 2D - Workers' Compensation (Excluding Excess Workers' Compensation)

NONE

Schedule P - Part 2E - Commercial Multiple Peril

NONE

Schedule P - Part 2F - Section 1 - Medical Professional Liability - Occurrence

NONE

Schedule P - Part 2F - Section 2 - Medical Professional Liability - Claims-Made

NONE

Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 2H - Section 1 - Other Liability - Occurrence

NONE

Schedule P - Part 2H - Section 2- Other Liability - Claims-Made

NONE

Schedule P - Part 21 - Special Property

NONE

Schedule P - Part 2J - Auto Physical Damage

NONE

Schedule P - Part 2K - Fidelity/Surety

NONE

56, 57, 58, 59



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 2L - Other (Including Credit, Accident and Health)

NONE

Schedule P - Part 2M - International

NONE

Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 2P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

59, 60



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Years in
Which Losses
Were Incurred

1. Prior......

© ® N o o & w0 N
N}
=3
2
N

-
o
N
o
N
N

-
-
N
o
N
w

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
2 3 5 6 7 8 9 10 11 12
2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 One Year | Two Year
....... XXX | forecc e fo e e
....... XXX oo XXX
....... XXX oo XXX
....... XXX oo XXX
....... XXXeooion oo XXX
....... XXX oo XXX
....... XXX oo XXX
....... XXX oo XXX
XXX XXX

12. Totals

SCHEDULE P - PART 2R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

1o Prior. o e fe e e
2. 2014 e o e
3. 2015.... ... XXX evvwe oo fon e e e
4. 2016......|...... D,0,, T I XXX vvowe e fe e e
5. 2017.... ..... D,0, O, T I XXX......
6. 2018..... ..... XXX oo oo XXX......
7. 2019.... ... XXX oo oo XXX......
8. 2020........... XXX oo o XXX......
9. 2021.... ..... XXX oo oo XXX......
10. 2022.....[...... XXX oo o XXX......
11. 2023 XXX XXX

12. Totals

SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

1. Prior.....]...... XXX foeee XXX foee XXX [ XK XXX oo [ D0, S N XXX [ 782,443 |..... 391,382 |...... 238,627 |..... (152,755)|..... (543,816)
2. 2022...|.. XXX foeee XXX foee XXX [ XK XXX oo [ D0, S N XXX oo [ XXX e 142,705 |......... 91,347 |....... (51,358)f....... XXX......
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX 179,301 XXX XXX

4. Totals (204,113)]  (543,816)

SCHEDULE P - PART 2T - WARRANTY

1. Prior....L...... XXX o XXX v o XXX AKX . . ORI ... B D .. |..............ooovvncfeonn L
2. 2022...|...... D,0,, T I XXX v o XXX . . K. | EROCRE NG . B i . ... XXX......
3. 2023 XXX XXX XXX XXX XXX

4. Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 3A - Homeowners/Farmowners

NONE

Schedule P - Part 3B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 3C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 3D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 3E - Commercial Multiple Peril
NONE
Schedule P - Part 3F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 3F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 3G - Special Liability

NONE

Schedule P - Part 3H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 3H - Section 2 - Other Liability - Claims-Made
NONE

Schedule P - Part 31 - Special Property
NONE
Schedule P - Part 3J - Auto Physical Damage
NONE
Schedule P - Part 3K - Fidelity/Surety
NONE
Schedule P - Part 3L - Other (Including Credit, Accident and Health)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 3M - International

NONE

Schedule P - Part 3N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 3P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

64, 65



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 Payment Payment
1. Prior.....{..... 000w fereereeieeeeeeees e e e
2. 2014 e e e fe e e
3. 2015..... ... XXX......
4. 2016......|...... XXX......
5. 2017.... ..... XXX......
6. 2018....|...... XXX......
7. 2019.... ... XXX......
8. 2020......|...... XXX Jorere e XXX i [ XXX [ XXX o XXX [roens XXX Joeereememreneerrieeesemeecceeseees s
9. 2021...|.... XXX Jorere e XXX i [ XXX [ XXX o XXX.ovoe foo XXXKeoven foevnne XXX [reeemeicicirinmenefereseemeeceseseeererccrcec e
10.  2022......[...... XXX Jorere e XXX i [ XXX [ XXX o XXX.ovoe foo D %, O, S N D9, %, G RO D00 N UUUUUUIIRRUTS AUDUIRTRUUIURO IUVOURURROTRTOUIN! NVTUUROTORORON
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L L
2. 2014 e f
3. 2015....[|...... D, ¢, GOV FURUSURY USRI [SUROUSURURRTER ROSURESRRRRR RIS UURIUROPRUIN USRS ROURSURIERRTURR! RSOV PRSI R
4. 2016......|...... XXX e XXX i oo fo e e
5. 2017.... |..... XXX fereen XXX
6. 2018....[..... XXX fereen XXX
7. 2019...[..... XXX e Joeee XXX
8. 2020............. XXX foreen XXX
9. 2021.... |..... XXX e foeeen XXX
10.  2022......|...... XXX fereen XXX
11. 2023 XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....]..... XXX [ XXX [ XXX e | XXX [ XXX [ D0, U RO XXX e | 000.......[coenn 31,558 |....... 65,825 |...... D, 0., GOV RV XXX......
2. 2022....|...... XXX [ XXX [ XXX | DL, &, GOV O XXX [ D9, COU RV XXX e | D0, &, GOV R (5,943)|......... (4,067)|....... D, 0,0, GOV U XXX......
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX (5,466) XXX XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior........... XXX v oveeee XX s o XXX (XXX .. M. OO ... B DN .. (... o
2. 2022.....|.... XXX e e XX i Jreeee XXX (X . XK. | ORI . B ... Dy .. [
3. 2023 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 4A - Homeowners/Farmowners

NONE
Schedule P - Part 4B - Private Passenger Auto Liability/Medical
NONE
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical
NONE
Schedule P - Part 4D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 4E - Commercial Multiple Peril
NONE
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 4G - Special Liability
NONE
Schedule P - Part 4H - Section 1 - Other Liability - Occurrence
NONE
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made
NONE
Schedule P - Part 41 - Special Property
NONE
Schedule P - Part 4J - Auto Physical Damage
NONE
Schedule P - Part 4K - Fidelity/Surety
NONE
Schedule P - Part 4L - Other (Including Credit, Accident and Health)
NONE

67, 68, 69



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 4M - International

NONE

Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 4P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

69, 70



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
In\{:vuerl;Zd 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1. Prior. o e e e e e e e,
2.
3.
4.
5.
6.
7.
8. 2020.............. XXX v XXX e XXX v XXX v XXX v XXX oovven e e foeccc o
9. 2021... ... Do %, %, SR XXX e XXX v XXX v XXX v XXX v XXX oo e e e
10.  2022.....|........ Do %, %, SR XXX v XXX v XXX v XXX v XXX v XXX v XXX v e
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....J....... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ D0, % G R 28,002 [...oveceieienis [
2. 2022........ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX ferrieieins 21,430 |
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 22,960
SCHEDULE P - PART 4T - WARRANTY
1. Prior.....{..... XXX s XXX
2. 2022..... ... Do %, %, SR XXX........
3. 2023 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 5A - Homeowners/Farmowners - Section 1

NONE

Schedule P - Part 5A - Homeowners/Farmowners - Section 2

NONE

Schedule P - Part 5A - Homeowners/Farmowners - Section 3

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 1

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 2

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 3

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 1

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 2

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 3

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 3

NONE

Schedule P - Part 5E - Commercial Multiple Peril - Section 1

NONE

Schedule P - Part 5E - Commercial Multiple Peril - Section 2

NONE

72,73,74,75,76



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 5E - Commercial Multiple Peril - Section 3

NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 1A
NONE

76,77,78,79, 80, 81



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 5R - Products Liability - Occurrence - Section 2A

NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5T - Warranty - Section 1
NONE
Schedule P - Part 5T - Warranty - Section 2
NONE
Schedule P - Part 5T - Warranty - Section 3
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 1
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 2
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 1
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 2
NONE

81, 82, 83, 84, 85



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 6H - Other Liability - Occurrence - Section 1A

NONE
Schedule P - Part 6H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 6M - International - Section 1
NONE
Schedule P - Part 6M - International - Section 2
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 1
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 2
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Liability - Section 1
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Assumed Liability - Section 2
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 1A
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 2B
NONE

85, 86, 87, 88



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule P - Part 7A - Section 1 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 2 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 3 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 4 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 5 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 1 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 2 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 3 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 4 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 5 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 6 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 7 - Reinsurance Loss Sensitive Contracts

NONE

89, 90, 91, 92



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.

1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1

If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:

1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in

o o)1= £ PSR R TSRS RPRRPRRRNY B s
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...t Yes [ ] No [ ]
1.4 Does the company report any DDR reserve as loss or [0ss adjustment eXpense reServe? .............ccoo i Yes [ ] No | ]

1.5  If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? ......ccccevviviiriuereieiieceeciereeseesisiennas Yes[ 1 N[ 1 NA[ ]

1.6  If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:

DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid

1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made

1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612 Totals

2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No [ ]

3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
FEPOIEA N ThIS STAIEMENT? ... .cvivieiii ettt ettt ettt et e e et e ettt eeeee s es et e e et et et eseas st eses et et et et eseeess s essees et et esesess s aessetat et et esese s esasataseteseennn s anananaen Yes [ X] No[ ]

4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ........vuiviviviiieeecteteiei ettt te ettt ettt es bbb s s e s b et s s et s s bbb s eses bbbt s bbb st s s bbb s s e st bbb s st se b s s s Yes[ ] No[X]

If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.

Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.

5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) 5.1 Fidelity

B.2 SUFELY ...ttt eeee e

6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveuecene
If not the same in all years, explain in Interrogatory 7.

7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be

considered when making such analyses? .. Yes[ 1 No[X]

7.2 (An extended statement may be attached.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Gross Premiums, Including 4 5 6 7 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama ......ccccocvveece AL ool o 12,215,463 |..... 12,682,371 |. ... 381,915 |... ...5,368,875 |..
2. Alaska ......cccoooeeeecee AK ool o 3,654,107 |....... 3,750,378 oo [erieeenn 683 | (92,864 236,828
3. Arizona .......cooeeeeece AZ ool 25,131,799 |..... 25,962,150 |.. 2,408,352
4. Arkansas .......cccccee.. AR ool 4,631,958 |....... 4,696,087 |.. 1,526,953
5. California .....cccccccoceeeec. CA oo Lo oo 85,595,312 |..... 88,968,612 |.. 15,635,005
6. Colorado .......cccceceeeeeee. CO |oveveen L 19,821,593 |..... 20,629,445 |.. 2,067,674
7. Connecticut ......cccccecece. CT ool o 14,909,955 |.... 15,125,161 |.. 9,166,815
8. Delaware .........cccccc..... DE oorevewew b o 5,539,574 |....... 5,741,061 |.. 3,062,561
9. District of Columbia .....DC |..........Leccce oo 3,644,695 |....... 3,996,447 |.. , 3,040,909
10.  Florida ....cccoooevvevvccec FL e L e 81,760,635 |..... 83,014,223 | | 1,884,151 [ (4,012,283)|.........47,836,499
11. Georgia ....coccevvevvveeecte GA evveee L e 39,662,818 |..... 40,540,028 |.....ccccovveenns |-eenen 383,670 ... (744,294)(.........16, 156,566
12, Hawaii ..o U e L e 4,719,718 |....... 4,901,330 |oooeoeeeeceeeen [ 844 173 [ 148,234 |.... 2,427,154
13. Idaho ... ID e b e 6,903,477 |....... 7,053,771 [ [eeeen (4,548).. 1,626,925 |.... 2,558,562
14, NOIS .cooveevcvcvece IL - e L e 49,709,759 |..... 50,350,648 |....cocceveriecns | 4,336,912 | 2,704,821 |.........35,030,576
15, Indiana ......cccoceeeicece e IN- e b o 19,840,142 |..... 20,272,588 |.. T e 1,703,592 |.........10,022,812
16. lowa ..o A e b [ 13,929,902 |.... 14,236,701 |- oreeieenens 771,457 |...... 2,735,620 |... 4,320,354
17. Kansas ......ccoeeecee. KS ool o 8,655,783 |....... 8,924,191 |.. .... 206,161 |.......... 957,811 |.... 2,359,549
18.  Kentucky ......ccccoevveeecece KY ool e 9,685,949 |..... 10,097,886 |.. .... 160,882 |.......... 652,182 |.... 3,844,445
19. Louisiana ... LA ool o 11,236,077 |..... 11,682,923 |.. ... 868,972 |....... (146,027)|.... 2,931,674
20. Maine ......cooccevvcevcccce ME ool e 5,103,603 |....... 5,225,647 |.. SV RO 148,008 |......... (244,439)|.... 2,362,667
21. Maryland ......... - ISR ISV 31,205,000 |...... 33,735,263 |.. IR R 2,332,073 |..... (6,309,987)].........16,080, 353
22. Massachusetts ............ MA oL e 18,664,975 |..... 19,553,339 |.. SV RO 289,224 |...........270,203 |......... 10,486,862
23. Michigan .....cccccocevvccecce Ml oo L o 39,271,026 |..... 39,266,627 |.. B 1,237,290 |....... 3,819,410 |.........15,725,115
24. Minnesota ......cccococecec. MN ool o 31,242,022 |..... 32,065,348 | e 772,697 |....... 1,341,578 |.........12,150, 198
25.  Mississippi ....c.cococoeeeeee MS [ L o 8,640,722 |....... 8,754,051 |.. ... 443,680 |......... (217,551).... 3,491,637
26. Missouri.....cccceceevceeece: MO oo L e 22,635,231 |..... 23,302,457 |.. ....694,892 |.......... 119,022 |.... 8,237,383
27. Montana .......c.cocoeoeeveeee MT oo Lo o 4,084,774 |....... 4,199,424 | e 43,202 |...........746,352 |.... 1,615,546
28. Nebraska .........c.c....... NE oo L o 9,257,916 |....... 9,352,089 ..o [ 143,627 |...... 1,092,469 |.... 2,466,773
29. Nevada .....ccoocvveececee NV oo L e 11,271,107 |..... 11,530,590 |.. ....521,059 |.......... 205,949 2,399,673
30. New Hampshire . “NH [ L s 5,709,764 |....... 5,963,094 |.. coe e 24,237 |......... (221,662) 2,171,176
31. NewJersey ....cccoceceeceee NJ e L e 32,029,966 |..... 33,334,591 |.. IR R 2,113,139 |..... (5,709,589) 25,226,542
32. New Mexico ......ccceceec.. NM  |oveeveee b e 7,134,335 |....... 7,153,388 |.. SV RO 249,688 |......... (128,536)|....cocvenvne 954,739
33. New YorK ...cccoveveecci e NY ool o 40,188,592 |..... 40,730,919 |.. B 7,796,977 |...... 2,975,248 79,508,431
34. North Carolina ............ NC  |oeeveeeeluveen [ 38,510,948 |..... 40,052,643 |.. .... 490,107 |..... (1,199,182) 9,874,805
35. North Dakota .......cc..... ND |oveuvevee b e 6,316,436 |....... 6,437,320 |. SV RO 160,126 |.......... 981,004 1,844,411
36. Ohio ..o OH el o 43,508,486 |..... 44,318,330 |.. B 1,405,533 |....... 1,514,976 17,944,266
37. Oklahoma .......ccccceeeec. OK foveveee b e 5,410,374 |....... 5,596,401 |.. v froreen 147,564 ... (437,008) . 743,387
38. 0regon ......cceceeeeeceeeee OR |oveee L o 20,486,291 |.... 21,047,180 |.. SO R 110,775 |.......... 530,661 1,961,931
39. Pennsylvania ............ PA ...l | 55,417,923 |..... 56,964,946 |.. B 1,200,430 |..... (4,254,207) 27,215,667
40. Rhodelsland ............. Rl fooeeeeeLucoriis oo 2,659,535 |....... 2,803,559 |.. 81,345 |........ 626,292 2,264,884
41. South Carolina ............SC  |eeoeoee.Lveens oo 17,783,834 |.... 18,454,805 |.. 237,202 |..... (1,272,018) 7,724,725
42. South Dakota .............. SD |ceeeeee L e 3,437,240 |....... 3,521,437 [t [ 28,643 |......... 402,386 |....cccencn 747,221
43. Tennessee .....cccoeeeeee. TN oo Lo s 15,246,916 |.... 16,035,023 |. SV RO 189,429 |..... (1,744 ,475))|.... 3,858,604
44, Texas ..ccovevnevvecevceed TX oo L o 87,199,819 |..... 88,234,536 |.. B 1,336,009 |..... (1,183,288)|.........12,711,416
45. Utah ..o UT el e 10,308,445 |..... 10,784,430 |.. (312,329)f.... 1,050,533
46. Vermont ......cccocecveeeee VT oo Lo e 2,845,307 |....... 2,865,850 |.ooveceeeeiriniiees e 98,254 | (9,626)|.... 1,085,159
47, Virginia ..cccoceevvveencecee VA e Lo s 35,579,990 |..... 38,712,839 | [ ,923 |..... (4,982,637)|.... 8,517,837
48. Washington ................. WA [l | 30,630,790 |..... 31,229,672 |.. ... 281,668 |....... 1,198,899 |.... 3,240,956
49. West Virginia ......ccc.... WV oo Lucoriis oo 6,250,832 |....... 6,346,472 |.. ... 196,169 |......... (458,496)|.... 1,419,426
50.  Wisconsin .....ccccoeeecvveee W e L e 25,924,460 |..... 26,302,379 |.. .... 318,051 |.......... 948,879 |.........10, 136,699
51. Wyoming WY e L o 2,672,765 |....... 2,697,942 |.. ... 106,156 |.......... 564,232 |.... .926,483
52.  American Samoa ......... AS oo N o e SRS SRR s et
53. 921,572 944 641 [ [ 82 | 24,857 |oone 28,349 |..
54. - 5,944,047 |....... 6,520,938 |...cooiercee [ 2,967,529 |..... (2,471,416)|.......... 6,402,657 |..
55. U.S. Virgin Islands ....... VI oeeeeeeee N e [eeeeeeeeeiees e oeeeeeeeeeeeieienenees feereeieeieseeeeees [oeeeeeeeeeeee e
56. Northern Mariana
Islands .........cccccooeenne MP [ N e s [ [
57. Canada......cccoceeevueennn. CAN|.
58. Aggregate other alien. OT I
59. Totals XXX 1,104,743,759 |1,136,664,171 40,345,460 (8,297,117) 472,578,674
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......ccceceevees e D, &0, G R RSO RSP RUEURUROURRUR KRR URUR KU RO UROPRTUR RO
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

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

(other than their state of domicile - see DSLI)

(b) Explanation of basis of allocation of premiums by states, etc.
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.

94

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
authorized to write surplus lines in the state of domicile
6. N - None of the above - Not allowed to write business in the state... ....... 4



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g g g goaea b B A B BN A B D DN W oW W W W W W W W WNNDNIDNNDNDIDNNNIDN2 o 3 s s
© ® N o o0 kR N2 O 0N ORGSO 00N OR N2 O 0 NGO RGN2O O NN

© © ® N o o & DN

Alabama

Alaska

Arizona

Arkansas

California

Colorado

Connecticut

Delaware .........cccooieiiiiiiiiiiiieeces

District of Columbia

Florida

GEOMGIA .ttt
Hawali ...

Kentucky

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire
NEW JEISEY ..ot

New Mexico
New York

Vermont

Virginia

Washington

West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

CaANAAA ..o

Aggregate Other Alien
Total
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ANNUAL STATEMENT FOR THE YEAR 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 Guarant o o
MGIC Credit Assurance Insura?]cg Corporati)c/)n 100% 100%
Corporation 39-1324718
39-1888488 20858
10682 Wi
Wi

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

100% 100% 100%
MGIC Reinsurance 100% MGIC Indemnity MGIC Assurance 100%
Corporation MGIC Mortgage and Corporation Corporation MGIC Mortgage Services
of Vermont Consumer Asset | LLC 39-0916088 39-1830674 LLC
39-1980820 39-1962026 18740 22594 37-1614523
vT Wi Wi
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

Asterisk |

Explanation
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 29858 .....|39-1324718 ..... |Mortgage Guaranty Insurance Corporation .. [............. (326,933,472) .............. (273,066,528 [..........ccorrerrrrrerres foorriiniincncncnies e (129,084, 161) oo e e e (729,084,161) | ... (693, 464)
..... 22594 .....|39-1830674 ..... [MGIC Assurance Corporation ....................... .. (2,455,319)/.... .. (2,455,319)/....
..... 10682 .....[39-1888488 .....|MGIC Credit Assurance Corporation ............. ... (49,695)].... ... (49,695)]....
.................. 39-1980820 ..... |MGIC Reinsurance Corporation of Vermont .. [........ccccccooiiiiiiciies oo e oeeeeereseeeeeeenenenensens oeseieieieenenennnnn. (4,118) e feeereeeieesieeneen. (4,118)
..... 18740 .....|39-0916088 ..... |MGIC Indemnity Corporation ... oo e e e e (3,576,679) [ [ s oo (3,576,679)
MGIC Investment Corporation .. 135,169,968 |.... . 735,169,968 |......coovoeeceeeee

301486475 ...

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Mortgage Guaranty Insurance Corporation MGIC Investment Corporation MGIC Investment Corporation MGIC GrOUP .oeveeeieeeieeceeece et |eeeieie e 100.000 |........ NO........
MGIC Credit Assurance Corpoation MGIC Investment Corporation MGIC Investment Corporation ... MGIC GrOUP ...voveeeeeeeeeeeeiceeceeceeeeceeeeeeeeeeeeeeeesenes. Joereeeieeeieeeen. 100000 | ..o NO........
MGIC Indemnity Corpoation Mortgage Guaranty Insurance Corporation MGIC Investment Corporation MGIC GrOUP ..ovoveeeeeieeieeieeeeeeiceeeeceeeeeeeeeeeeesseees. Joreeeeeeeeieeeen. 100000 | ..o NO........
MGIC Assurance Corporation Mortgage Guaranty Insurance Corporation MGIC Investment Corporation ........cccccoveeviccviviviiennae. MGIC GroUP ...voveeveeeieieeeieeeeeeceeceeeeeeeeeeeeeeeesseees. Joeeeeeeeeeeeen. 100000 | ..o NO........




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

Responses
MARCH FILING
1. Will an actuarial opinion be filed by March 17 ... YES
2. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 . YES
3. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17?.................. . SEE EXPLANATION
4.  Will the confidential Risk-based Capital Report be filed with the state of domicile, if required by March 12...........ccccvviiiiiiie, SEE EXPLANATION
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 17 ...... YES
6.  Will Management's Discussion and Analysis be filed by April 17 ... YES
7. Will the Supplemental Investment Risk Interrogatories be filed DY APFil 17 ..o YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........cccoiiiiiiiiniin e YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..ot YES
10.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ... YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.
MARCH FILING
11. Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 17 ..........ccccoviiiiiiiie NO

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 12.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 17... NO
14. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 17 ................ NO
15.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? . NO
16.  Will the Premiums Attributed to Protected Cells Exhibit be filed by March 17 .........ccccoiiiiiiiiiies . NO
17.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domlcne and the NAIC by March 1'7 . NO
18. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 172...........cccccoiiiiiiiiiiicic e, NO
19.  Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified) YES
20. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 17 ..........ccooiiiiiiiiiiieeeeeeeeee YES
21.  Will the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... NO
22. Wil the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......cccccciiiiiiininnene NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
24. Will an approval from the reporting entity’'s state of domicile for relief related to the five-year rotation requirement for lead audit par‘mer be flled

electronically With the NAIC DY MAICH 17 ...t bbbt bbb bbb bbb E e E b E b e b e bt bbbt bt bt bt e bbbt ettt be et s NO
25.  Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ...ttt bbb bbbt bbb E b4 E e H e E b b £ bbbt bbbt e b e bt bt b et e b bt e NO
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

L T TN NN O oY 1 = o T RSSO NO
27. Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state

of domicile and the NAIC by March 17..... NO
28. Will the Exhibit of Other Liabilities by Lines of Business be filed with the state of domicile and the arc NO

y ?

29.  Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by

=T o T SO SURTPPN NO
APRIL FILING

30. Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? ......ccooieiieieennen. NO
31.  Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1? NO
32.  Will the Accident and Health Policy Experience Exhibit be filed by April 17 .. NO
33.  Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 17 NO
34. Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1? NO
35.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the

NAIC DY AP 17 ettt ettt b e et e ettt et e et e b nne NO
36. Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 1? NO
37.  Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 1? .. YES

AUGUST FILING

38. Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 .........ccccooveiiiiiiiiienns YES

Explanations:
3. Mortgage insurers are not required to file this report.
4. Mortgage insurers are not required to file this report.

Bar Codes:

Sty Spemen Beemen Genter 9 |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I II ||||| I|I |I ||I|| II|
2 9 8 5 & 2 0 2 3 4 2 0
TS SR P e |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I II ||||I ||I || I|I|| II|
2 9 8 5 8 2 0 2 3 2 4 0
13. Medicare Supplement Insurance Experience Exhibit [Document Identifier 360] |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I II |||II ||| |I I|||| II|
2 9 8 5 8 2 0 2 3 3 6 0
e S Romen e =2 |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I II ||||| I|I I| I||I| I||
2 9 8 5 8 2 0 2 3 4 5 5
o R S Bosmen fenter &2 |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I II ||||| I|I |I |I||| II|
2 9 8 5 & 2 0 2 3 4 9 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

2 9 8 5 8 2 0 2 3 8 8 5 0
2 9 8 5 8 2 0 2 3 4 0 1 0

Premiums Attributed to Protected Cells Exhibit [Document Identifier 385]

Reinsurance Summary Supplemental Filing [Document Identifier 401]

Medicare Part D Coverage Supplement [Document Identifier 365]

Exceptions to the Reinsurance Attestation Supplement
[Document Identifier 400]

Bail Bond Supplement [Document Identifier 500]

Director and Officer Insurance Coverage Supplement [Document Identifier 505]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]

Exhibit of Other Liabilities by Lines of Business [Document Identifier 570]

Market Conduct Annual Statement (MCAS) Premium Exhibit
[Document Identifier 600]

Credit Insurance Experience Exhibit [Document Identifier 230]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Cybersecurity and Identity Theft Insurance Coverage Supplement
[Document Identifier 550]

Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]

Private Flood Insurance Supplement [Document Identifier 560]

2 9 8 5§ 8 2 0 2 3 8 6 5
2 9 8 5 8 2 0 2 3 4 0 0O
2 9 8 5 8 2 0 2 3 5 0 0
2 9 8 5§ 8 2 0 2 3 5 0 5

——— O O E— < E—

0
2 9 8 5§ 8 2 0 2 3 2 2 4 O

2 9 8 5§ 8 2 0 2 3 2 2 5
2 9 8 5§ 8 2 0 2 3 2 2 6
2 9 8 5§ 8 2 0 2 3 5 5 5
2 9 8 5 8 2 0 2 3 5 7 0
2 9 8 5 8 2 0 2 3 6 0 0O

2 9 8 5§ 8 2 0 2 3 8 0 6

2 9 8 5§ 8 2 0 2 3 2 1 0
2 9 8 5§ 8 2 0 2 3 2 1 6
2 9 8 5 8 2 0 2 3 5 5 0
2 9 8 5 8 2 0 2 3 2 9 0

2 9 8 5 8 2 0 2 3 5 6 0

100.1

0
0

oI OIEEEE— OO O O O E— O E— < W—
—

0

0
0
0
0

om— o E—

© I—
—

0
0
0
0
0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
2504. State income tax receivable ... e 328,169 | e 328,169 |..oooveeiee. 395,172
2505. Cash surrender value of split dollar life plan ..o e 284,326 .o e 284,326 |.coooeiii 284,326
2597. Summary of remaining write-ins for Line 25 from overflow page 612,495 612,495 679,498
Additional Write-ins for Liabilities Line 25
1 2
Current Year Prior Year
2504.  Checks pending €SChEAtMENT ..ottt se s s s s eseseseasannans [eannnsesesesenas 1,020,201 | 678,514
2597. Summary of remaining write-ins for Line 25 from overflow page 1,020,201 678,514
Additional Write-ins for Underwriting and Investment Exhibit Part 3 Line 24
1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
2404, OFRET oeieiieeceeeeee ettt ernnenes |oreteieteses e [eeres e e e 2,657,446 | o 2,657,446
2497. Summary of remaining write-ins for Line 24 from overflow page 2,657,446 2,657,446
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 893,164,325 |........... 14.201 |...... 893,164,325 [ [ 893,164,325 |.......... 14.209
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 3,931,879 |..ceuee 0.063 |......... 3,931,879 | e e 3,931,879 |............ 0.063
1.03 U.S. states, territories and possessions, etc. guaranteed 57,603,851 |............. 0.916 |........ 57,603,851 57,603,851
1.04 U.S. political subdivisions of states, territories, and possessions,
QUATANTEET ...t e 210,935,122 |.............. 3.354 |...... 210,935,122 | [ 210,935,122 |............. 3.356
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t s s s s nseeesenend .. 1,964,043,561 |........... 31.227 |..1,964,043,561 |..coocvovccne ..1,964,043,561 |........... 31.244
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e ..2,603,929,749 |............ 41.401 |..2,603,929,749 |......oooiveeine ..2,603,929,749 |........... 41.424
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 oo
1.08 Parent, subsidiaries and affiliates ..............c.ccceeeeveveveiiieverieiieieecseeee e [ 0.000 [.eeeeeeeeeeeeireeenns
1.09 SVO identified fUNGAS .......coevvrriieiiiriircrer e e [oeeieininas 0.000 [..eoveeeeeerrienens
1.10 Unaffiliated bank loans .......... 0.000 |... e |
1.11 Unaffiliated certificates of dePOSIt ............cceevereeeveveeieeeeeeeeeee e 644,972 |............. 0.010 |............. 644,972 , .
1.12 Total long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen ..5,734,253,459 |............ 91.171|..5,734,253,459 |.....coooiee ..5,734,253,459 |........... 91.221
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........ccviiiecieeeeieieeceeee ettt es e [oeeeeeeienens 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovovvvreeeeec oo 850,000 |.....cvvnee 0.014 |............. 850,000 |-..vveeeieieieees [ 850,000 |............. 0.014
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 393,450,015 |............. 6.256 |..... 390,079,536 |.....coucvernciereiis [oene 390,079,536 |............. 6.205
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 394,300,015 |........... 6.269 |...... 390,929,536 |- [ 390,929,536 |.....connvne 6.219
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY .........c.cceeuereiiieeieieiiseeee e e 11,119,349 |............. 0.177 |........ 11,119,349 | [ 11,119,349 |............. 0.177
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held for SAIE ............ccceeeievereeeeeeeeeeeeees e eveeeses s e 304,934 |............. 0.006 |............. 394,934 [ [ 394,934 |............. 0.006
5.04 Total real @SEALE ........ooeureeeeeeicciceeeeee et e 11,514,283 |............. 0.183|........ 11,514,283 | [ 11,514,283 |............. 0.183
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrrinirerninceieeeneseseseeeesesesesessesese s feecceees (511,790)|............ (0.008)........... [CRIEI0)) I S [CARIACI)) — (0.008)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 130,501,277 |cecevnee 2.075 |...... 130,501,277 oo e 130,501,277 | 2.076
6.03 Short-term investments (Schedule DA) ...........ccccoovvieveveveeeeceeeeeeeeee e 19,403,9% |............. 0.309 |........ 19,403,994 | [ 19,403,9% |............. 0.309
6.04 Total cash, cash equivalents and short-term investments .....................}...... 149,393,481 |.............. 2.375 |...... 149,393,481 | o 149,393,481 |............. 2.377
7. CONACLIOBNS ...ttt nn s [ee e eeeneneneene [ereneneneneas 0.000
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000
9. Other invested assets (SChedule BA) ............c.coeueueeeieeeeeieieeieieeeeeee s oo 75,253 | 0.001
10.  ReCeivables fOr SECUMMES ...........ceuririiiuiieieieii et s [ 0.000
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 6,289,536,491 100.000 | 6,286,090,759 6,286,090,759 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 12,775,407
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN B) ..........c.cueueurueiiirireeietetetesee sttt et et ss sttt sesese e ss st sesesesese e s sssseseresessesasassesenes 643,820

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.oouiiiiieeeeeeeecece ettt seas e eeesebebeseeeae e nenees 3,115 646,935
Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 18 ........c.cuiuiiiiiieeceeteeeeeeeeectete et eeeeseaeteteseseessaetese s et enssaesetesesenssssaesesesesssessesesesnsssesesesasensssesesesasnsnsnsesesananas febesessssacaesans 2,501,295
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 15 ..........c.ocuiuiiiitiiiieiiteteetete et ettt ettt et e e et e ae st eae st ese st ete st et e s etessetess et essesesessesessesessebesebeasebensasesssae ceeeseseeseseaneaen 3,757,217
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb

LS o] = S =T T o 10 o e O OO
Deduct current year’s other than temporary impairment recognized:

T A TOtalS, PAMt 1, COIUMN 12 ..ottt e ettt e e ee ettt senssaeaetesesensssesesesesenssaetesesesnsssesesasesnsssesesesensnsssesesasansnsnaessebebeb e neatasbetenas 140,349

A e = T T )[04 Vo [OOSR 140,349
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 ..eiiiietietetireie ettt b e eE e E bt E bbb et b ettt et nsma et s s ensnanaesa 511,789

8.2 TOtAlS, PAMt 3, COIUMN O ....vovoiiieececee e eecee ettt e eessasaete s eeesaesetesesessssssesasesesssssaesesasesseseeesesaseesssesesesesessnsneesasesensnses s eeeEeE et e e aEteeb e b et e b nt s nbebes Saebetesennasaesetes 511,789
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 11,514,283
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 11,514,283

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i i e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YBAI ............ceuruiriiiiriiieietetetere et st etetetesesest st st esetebetesesese st ss et esesebesesesesessesesesesesese st e st esesesebesesane e <eesesesnseeeesesaenans 75,253
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
FaXeTe (U= o) e =TotoTU o | OO
Unrealized valuation increase/(decrease):

Lo I o] = S =T TR o 10 o e SO N

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt b b oo b et b e e b e e b oo b et e b e b e e b e b e e b e b e se e b e edebe A0S E oA S AR e R e e R oA e e b e b et b et e b e s eabeseteseeesee et
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o 4=Ta a1 4 g T=T o le =T o] (=Y or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceceuiririririririeietetereei st stsseie et ss sttt eseess s ssesesesesens <oesesssesseseseenanans 75,253
Deduct total NONAAMILEEA AIMOUNLS ............cceveveeeeceeteteeeeeesceetetesesesscaesetesesesseassesesesssssssesesassssssesesesesssssesesesessssssesesessssssssesesasessnsssesesesassnsssesesesassnsssnsesns Seesatscsesesesasasacaes 75,253

Statement value at end of current period (LINE 11 MINUS LINE 12) .....c.iiiiiiiiiiiiiieiee ettt bbb bbbt bbb bbb £ bt b e bt bt bt e bt be s 2mmemseeees e e e s e e e e e e eneenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 6,068,789,215
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiiuieiteteetete ettt et et et et e et et e e et eae et ese st ese st ete st eseses e s esess et ess et essssese st esessebe s ebessesessabensssensassensesennenenea 941,056,287
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 2,813,349

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt
LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN
4.4. Part 4, Column 11 .... 10,383,199
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (20,219,388)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiieuiieieieeeeteeeteeeteae et ea et ee e et es et e s et e et eseeseseeseseaseseaseeesenesennens 833,500,329
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 38,103,768

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccovviiiiiiiiininiiiiesesie s oo (2,665,091)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 6,128,553,474
Deduct total NONAAMITEEA @IMOUNLS ..........c.iueuitieieieeietiereie ettt teebes st este et eb e seses bbb e e e es e R b e e e e s eE b e b e e e s e ot E e b b £ e s eoeE e b b e e ee e b e b b e e e et E b bt es bbbt e 2emsmsnansnansnas 3,370,479
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 6,125,182,995
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.ccoovrevrivnviirinee e 893,164,325 |...ccocenve. 887,454,829 |............... 893,772,323 |...coevee 890,937,726
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 3,931,879 3,367,927 3,930,475 3,935,000
by governments) 4. Totals 897,096,204 890,822,756 897,702,798 894,872,726
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 57,603,851 56,339,844 60,572,701 56,805,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 210,935, 122 189,727,392 221,420,812 202,775,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,964,043,561 1,807,109,994 2,026,215,807 1,951,967,321
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,971,377,231 |........... 1,872,078,494 |........... 2,064,861,537 |............ 1,937,273,178
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...oooiee e 68,900,245 |.......ccoconv 66,195,982 |.......c........ 70,376,766 |.....ccveneee 66,220,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 564,297,245 553,038,401 564,748,053 562,489,230
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,604,574, 721 2,491,312,877 2,699,986, 356 2,565,982,408
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,734,253,459 5,435,312,863 5,905,898,474 5,672,402,455
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States .850,000 |.. . 850,000 |.. . 850,000
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 850,000 850,000 850,000
Parent, Subsidiaries and Affiliates 24. Totals 393,450,015 393,450,015 280,599,804
25.  Total Common Stocks 394,300,015 394,300,015 281,449,804
26. Total Stocks 394,300,015 394,300,015 281,449,804
27. Total Bonds and Stocks 6,128,553,474 5,829,612,878 6,187,348,278
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 7,564,807 |............ 17,688,257

895,023,601 . A 895,023,601
1.2NAIC 2 .. .. e |-
T3NAIC 3 e
TANAIC A oo [ [ [ e e XXX e [ [ [
TENAIC S e o [ i e [ e XX e e o e,
TBNAIC 6 ..o
1.7 Totals 7,564,807 17,688,257 855,302,341 14,087,645

895,023,601 15.6 722,423,691 12.7 895,023,601

2. All Other Governments
2 NAIC T e s o [ 3,931,879 | e
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 .. N
2.7 Totals 3,931,879 XXX 3,931,879 0.1 3,931,450 0.1 3,931,879

............ XXXKovvvrri i3, 931,879 |l 001 003,981,450 |l 001 s [ 3,931,879

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. 164,185
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4 .
BENAIC S e et nees | [eeeree s
3.6 NAIC 6
3.7 Totals 164,185 24,365,864 31,843,802 1,230,000

31,843,802 |.............. 1,230,000

57,603,851 |....coccvcrccnnes 1.0 | 76,299,471
..17,180,371 |....

57,603,851 1.0 93,479,842 1.6 57,603,851

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 11,508,2% |............. 78,169,118 |............. 56,692,488 |............. 49,542,897 |............... 9,227,059 205,139,856 G TN I, 280,132,258 |...oovcveeeicecn 4.9 ... 205,139,856
42NAIC 2 .. ... 2,465,268 ...3,330,000 |.. . .. 5,795,268 | 001 3,330,000 |.... ...5,795,268 |..
A3NAIC 3 .ot | [
AANAIC A .o s [ [ [eee e
AENAICS ..o s [ [ e
ABNAIC B ..o
4.7 Totals 11,508,294 78,169,118 59,157,756 52,872,897 9,227,059 XXX 210,935,124 3.7 283,462,258 5.0 210,935,124

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1

52NAIC2..

........... 808,848,458 |...........485,495,803 |...........504,722,406 |.............82,451,869 |........... XXX..c0o00oovn. e 1,950,217,367 | 33.9 [0 1,091,205, 801 | 34.9 |0 1,950, 217, 367
..... 2,920,433 |.... ....12,657,188 |..

....3,814,053 ..5,922, .. . SSUTRIRIN NURRR 12,657,188 |.
5.3 NAIC 3 .. O N e e XXX i [ e e e
5.4 NAIC4 .. o e SRR U RN RURRITD 9.0 G R . JRUT RN .
5.5 NAIC S ..o e o 1,169,008 |....ooeoiciciicins e v e XX e 1,169,006 |.....cvvvccicnene 0.0 oo 1,057,227 | 0.0 | 1,169,006

B6NAICE ..o
5.7 Totals 68,698,831 812,937,897 489,309,856 510,645,108 82,451,869 XXX 1,964,043,561 341 2,019,989,986 35.4 1,964,043,561
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 370,348,776 |........... 798,087,296 391,153,074 |............. 56,348,662 |......cceeeeerreeceens [ D,0,0. TN RO 1,615,937,808 |....cccoovevee 281 | 1,540,668,977 |....cooovveieeeeeen 27.0 o 993,872,375 |........... 622,065,433

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

..151,645,157 |...

.381,842,976 |....

432,891,321

.35,610,282 |.

1,005,752,462 |.

..1,037,809,046 |....

... 183,972,129 |.

.221,780,333

521,993,933

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals

594,972

644,972

594,972
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year

121 NAIC T e (d) ....458,879,865 |........ 1,727,208,993 |........ 1,824,419,387 |........... 625,931,610 |............. 92,059,479 ..o o 4,728,499,334 [ ..o 82,2 o XXX e XK e o 4,102,452,022 |........... 626,047,312
122 NAIC 2 ... N ...151,645,157 |... .384,763,409 |.... 439,170,642 ....44 862,984 |.. 3,762,726 |.. 1,024,204,918 |.. ...802,424 585 |.. .221,780,333
123 NAIC 3 e (D) e [ e e [ rees e [reeree s

124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

...585,545

(c)

(©) woon 1,057,227 | ..

1,087,227 |.

125 NAICS o (D) e [, 1,169,006 ... [ o e [(c IR 1,169,006 |....ooovvveeeeeeenn 020 o XXX e e XK o 1,169,006 |......ocevvvrrerernn

126 NAIC6 ... (c)

12.7 TOtalS .o 610,525,022 |........ 2,113,141,408 |........ 2,263,590,029 |.......... 670,794,594 |............. 95,822,205 |..ovevereceieiee (b) 5,753,873,258 |......coccvvveeeeeen 100.0 [ XK e X [ 4,906,045,613 |........... 847,827,645

12.8 Line 12.7 as a % of Col. 7 10.6 36.7 39.3 11.7 1.7 100.0 85.3 14.7
13. Total Bonds Prior Year

13ANAIC T e 201,987,619 |........ 2,155,348,369 |........ 1,562,011,406 |.......... 639,203,686 |.............56,250,568 |..........ccoevmeereieeee oo XX e fee e XK o 4,614,801,648 |........cocvcveen. 80.9 |....... 3,991,926,096 |........... 622,875,552

13.2NAIC 2 et 77,508,858 |........... 396,484,610 |........... 578,867,250 |............. 31,042,279 |..ooiii2,053,378 oo et XK o XXX o 1,085,956,375 |...ococvrererene 19.0 [ 840,669,976 |........... 245,286,399

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...

..105,705,139 |...

.295,988,851 |....

362,750,238

...37,980,357 |..

........ 840,669,976 |....

137 TotalS ..o feree 279,496,477 |........ 2,552,304,661 |........ 2,141,464,201 |.......... 670,245,965 (b) 5,701,815,250 |.......occvvvecuneee 100.0 |........ 4,833,653,299

13.8 Line 13.7 as a % of Col. 9 4.9 44.8 37.6 11.8 1.0 XXX XXX 100.0 XXX 84.8
14. Total Publicly Traded Bonds

T4 ANAIC T (e e 333,125,839 |........ 1,359,686,663 |........ 1,692,898,814 |........... 624,681,226 |............. 92,059,479 .o o 4,102,452,021 |..cooviecrne 71.3 | 3,991,926,096 |........ccoveeeeeer. 0.0 |ooeen 4,102,452,021

15.2NAIC 2 ...

15.5NAICS ...
15.6 NAIC6 ...

15.3 NAIC 3 ..
15.4 NAIC 4 ..

....45,940,018 |...

...88,774,558 |....

..76,420,404

TAE5NAIC S oo [ 1,169,006 ... [ oo feeeeeeeeeeeeeeeseeenees Joreeeieieees 1,169,006 [ 0.0 | 1,057,227
T4B NAIC B ..o

14.7 TOtalS .o e 438,830,978 |........ 1,656,844,520 |........ 2,055,649,052 |........... 662,661,583 |............. 92,059,479 ..o o 4,906,045,612 |....cocvcveeerne 85.3 |....... 4,833,653,299
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc 8.9 | 338 | 4.9 [ 13.5 | 1.9 [ o 100.0 |........... D 00 SR NS XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 7.6 28.8 35.7 11.5 1.6 85.3 XXX XXX
15. Total Privately Placed Bonds
151 NAIC T e 125,754,026 |........... 367,522,330 |........... 131,520,573 622,875,552

.245,286,399 |....

15.7 Totals

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

15.8 Line 15.7asa % of Col. 7 ......ccccveveeneencc].

3.0

7.9

3.6

(a) Includes $
(b) Includes $
(c) Includes $

current year, $

prior year of bonds with 5G| designations and $

freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

.......... 15,577,846 ; NAIC2 $

............ 4,041,051 ;

NAIC3 §$..........

i NAICA $o

; NAICS $...........

; NAIC6 $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

1. U.S. Governments

1.01 Issuer Obligations ............cccccooeioiiiiiiiiiiieniiiiceiees o 1,859,276 |...ocveeeiiiccces e 841,625,401 |............... 2,969,689 |....cocveiiiie D.9,0 SR R 846,454,366 |........cceveueinnne 4.7 | 667,680,382 |......coovevereinnne N7 e 846,454,366

1.02 Residential Mortgage-Backed Securities ... 5,705,532 |. 13,676,940 |.. 11,117,956 |... .48,569,236 |.. ...54,743,309 |... ..48,569,236 |.

1.03 Commercial Mortgage-Backed Securities .......... [o.occoiiiiiiiiiies [ e oo [ e XX oo

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 7,564,808 17,688,257 855,302, 341 14,087,645 380,551 XXX 895,023,602 15.6 722,423,691
2. All Other Governments

2.01 Issuer Obligations ...........cccceviviiiiiciniiiieiieies [ e [oereeeenenes 3,931,879 | e [ D.9.% CHUII TR 3,931,879 oo 0.1 i 3,931,450 |.ovoiiiiieieie 0.1 oo i 3,931,879

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 3,931,879 XXX 3,931,879 0.1 3,931,450
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccceereeneeniniinienieiiene |, 164,185 |.ooovevenee 24,365,864 |.............31,843,802 |.............. 1,230,000 [.o.eovoeeveeeeeeecies [, D, 0.0 G 57,603,851 ..o 1.0

3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

............. 31,843,802

............. 93,479,842

3.05 Totals 164,185 24,365,864 31,843,802 XXX 57,603,851 1.0 93,479,842
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .............cccveeeeeerereeeeeneeneens feeiriiins 11,508,292 |............. 78,169,118 |.............59,157,756 |.............52,872,897 |............... 9,227,059 |......c..... XXX o000 210,935,122 [l U7 [ 283,462,258

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 11,508,292 78,169,118 59,157,756 52,872,897 9,227,059 XXX 210,935, 122 3.7 283,462,258 5.0 210,935, 122
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cc.cccce.ee. I P, 54,179,639 |........... 760,693,925 |........... 421,066,106 |........... 461,317,295 |............. 37,870,000 |............ XXX oo 1,735,126,965 |..cvoeveiieens 30.2 |........ 1,964,843,375 |[.oooeiici 34.5 |....... 1,735,126,965
5.02 Residential Mortgage-Backed Securities ... ..10,643,050 |. .35,373,001 |.. ....33,166,907 |.. ...49,327,813 |... ...44,581,869 |.... ... 173,092,730 |.. ...55,146,610 |... eeeeneenn. 173,092,730 |.
5.03 Commercial Mortgage-Backed Securities .......... |............... 3,810,110 |............ 16,686,917 |............. 35,076,843 [...ooveeeeeeeeeeees oo e O X XK e 55,573,870 |..evveveveeerieenees 1.0 o oo s 55,573,870
5.04 Other Loan-Backed and Structured Securities ... 66,032 183,964 249,996 . 249,99
5.05 Totals 68,698,831 812,937,897 489,309,856 510,645, 108 82,451,869 XXX 1,964,043,561 34.1 2,019,989,985 35.4 1,964,043,561
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieceeeeee [, 366,408,051 |........... 771,975,568 |........... 744,685,350 |............. 91,245,850 |.............. 3,762,726 |............ XXX oo 1,978,077,545 .o 34.4 (... 1,911,964,820 |..ocvovvvceiiciins 33.5 [....... 1,510,292,327 |........... 467,785,218
6.02 Residential Mortgage-Backed Securities ............ oo o e o e XXX veoiveie [ e [ o [ e
6.03 Commercial Mortgage-Backed Securities .......... |............ 72,849,343 |........... 160,610,341 |.............. 4,132,128 [ [ [, D,9,0. RN RO 237,591,812 | 4.1 [ 257,752,539 |.cvveiieiiene 4.5 [ 235,679,454 |............... 1,912,358
6.04 Other Loan-Backed and Structured Securities ... 82,736,540 247,344,363 75,226,916 713,094 XXX 406,020,913 7.1 408,760, 665 7.2 31,872,723 374,148,190
6.05 Totals 521,993,934 1,179,930,272 824,044,394 91,958,944 3,762,726 XXX 2,621,690,270 45.6 2,578,478,024 45.2 1,777,844,504 843,845,766

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals 504,972 50,000 XXX 644,972 0.0 50,000 0.0 504,972 50,000
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoevreennenncnncenns oo 434,119,443 |.......... 1,635,204,475 |.......... 2,102,310,294 |............. 609,635,731 |............... 50,859,785 |............ XXX oo 4,832,129,728 |..coviviiicis [:Z N XXX [ XXX oo 4,360,412,631 |............. 471,717,097
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 16,348,582 |.............. 53,061,348 |.....cc..e 46,843,847 |....c.oeee. 60,445,769 |.............. 44,962,420 |............ D.9.0 SR R 221,661,966 |......ccoeevrreenenn8.9 o D.9,0 SN XXX e 221,661,966 |.....c.coveeerreerreennne
12.03 Commercial Mortgage-Backed Securities ........ [...c.cccc..... 76,659,453 177,297,258 ... 39,208,971 U RO XXX 1.0 203,165,682 |......ooveviiieen BT XXX [ D.9.9, CHUNRTINY RPN 291,253,324 |..ccoovenne 1,912,358
12.04 Other Loan-Backed and Structured Securities . |- ....82,802,572 247,528,327 75,226,916 .406,270,909 |. 082,122,719 | 374,148,190
12.05 SVO Identified Funds XXX XXX [ XXX i e XXX o oo i e XX oo e XXX e e
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit . 594,972 50,000 644,972 0.0 XXX XXX 594,972 50,000
12.09 Totals I P 610,525,022 |.......... 2,113,141,408 |.......... 2,263,590,028 |......c..... 670,794,594 |............... 95,822,205 [...cvoveiiiiiiiieiiiees o 5,753,873,257 |.ocveviciiine 100.0 Jooveeenee XXX [ XXX oo 4,906,045,612 |............. 847,827,645
12.10 Line 12.09 as a % of Col. 7 10.6 36.7 39.3 1.7 1.7 100.0 XXX XXX XXX 85.3 14.7
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 205,058,753 |.......... 1,982,360,952 |.......... 2,022,234,99% |...oceenvne 658,528,785 |.............. 57,178,643 [....oooeoce XXX i [ XXX o XXX o 4,925,362,127 |...coovvriiieen 864 | 4,426,536,830 |............. 498,825,297
13.02 Residential Mortgage-Backed Securities .......... ....20,242,648 |... .... 53,759,516 |.. .. 24,234,220 10,528,233 |.. 109,889,919 |. ...109,889,919 [....coviiiiiiicis
13.03 Commercial Mortgage-Backed Securities ........ . .7,196,856 28,009,086 |...ooiieiceee 257,752,539 |. ...255,446,483 |.. .2,306,056

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

408,760,665 |.

. 41,780,066 |..

.366,980,599

13.07 Unaffiliated Bank LO@NSs ..........ccocoovrvnininininns foocecicicns voe e i o e e XX e XK i [ XX e i e
13.08 Unaffiliated Certificates of Deposi . ,000 ,000
13.09 Totals P PR 279,496,478 |.......... 2,552,304,661 |.......... 2,141,464,200 |............. 670,245,966 |.............. 58,303,945 |....ooovvveereenecneee fevreeveee XXX e XXX o 5,701,815,250 [oeeniiniicnn. 10010 o 4,833,653,298 |............. 868,161,952
13.10 Line 13.09 as a % of Col. 9 4.9 44.8 37.6 1.8 1.0 100.0 84.8 15.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 330,106,868 |.......... 1,420,209,206 |.......... 1,960,783,685 |............. 602,215,814 47,097,059 |............ XXX oo 4,360,412,632 |....ccooviuiicinn 75.8 [ 4,426,536,830 |.......cooveieeenn 7.6 [, 4,360,412,632

14.02 Residential Mortgage-Backed Securities ... 16,348,581 |... .... 53,061,348 |.. .. 46,843,847 60,445,769 |.. .. 44,962,421 .221,661,966 |. . 109,889,919 |. ...221,661,966 |..

14.03 Commercial Mortgage-Backed Securities ........ [.....c.cc..... 74,747,094 |............. 177,297,289 |......... 39,208,971 | [ ....291,253,324 ... 255,446,483 |......cooooiie 45 291,253,324

14.04 Other Loan-Backed and Structured Securities . |.............. 17,033,463 |................ 6,276,707 |.cceceenenee 8,812,549 | 41,780,066 |......cccovevereeenenn0.7 [ 32,122,719

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans

XXX

49

32,122,719

14.08 Unaffiliated Certificates of Deposit . 594,972 594,972 0.0 594,972

14.09 TOLalS ..o [ 438,830,978 |.......... 1,656,844,520 |.......... 2,055,649,052 |............. 662,661,583 |.............. 92,059,480 |...ccoirireriririiins e 4,906,045,613 |.....ooovvriieiinn 85.3 ... 4,833,653,298 |......cccveviieienn 84.8 |.......... 4,906,045,613

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 8.9 [ 888 [ A0 [ 18D O [ 100.0 [ D.9.9 TN RURR D.9.0 TN RUR D.9,0 TN R 100.0

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 7.6 28.8 35.7 11.5 1.6 85.3 XXX XXX XXX 85.3 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cc.ccoovevrienvncvnienceninniens |oeeeeee.. 104,012,575 0000 214,995,269 |............. 141,526,609 |...............7,419,917 |.............8,762,726 |.......c.c. XXX eirivrvns fooeeeeaeeenAT1 717,006 o802 ... 408,825,297 | BT s D,0, % CHURNIINY 471,717,096
15.02 Residential Mortgage-Backed Securities .......... oo s i i oo (D o XXX e s o s e s XXX e [
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 1,912,359 [ (D) oo e e e O XX 1,912,358 [l 0.0 s 2,306,056 |.....cocoveieieieeen 0.0 [ XXX oo 1,912,358

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

.374,148,190 |.

.374,148,190

................ 8,133,011
......................... 1.0

0.1
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase/(decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

......................... 16,584,613
....................... 100,391,465

.............................. 968,754

19,403,994

......................... 16,584,613
....................... 100,391,465
.............................. 968,754
................................ (2,866)

......................... 98,536,987

19,403,994

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 92,994,899 |....oooierirnee 474,423 | 92,520,476 |...ocoveeeceeeeeeeceee
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 1,702,714,476 |.......cocnve. 91,940,370 |............ 1,610,774,106 [....ocvoveiiiiieccccene
3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 282,671 .o P2 T A
4. Unrealized valuation inCrease/(dECrease) ............cooveveveveveueuereeeeeeeesieesesesens feeeeenereneseneiesinens 5,022 | [ 5,022 |
5. Total gain (108S) ON ISPOSAIS ........ccueveviieireieieieiiieseieseisesese e sesesese e [eoreceeeseseesseceeeeesees (890) .- (899) .- L O
6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 1,665,494,080 |................. 92,479,941 |............ 1,573,014,139 |
7. Deduct amortization of PreMIUM ..........ccccoveveviieeeeeeieeeeeseieeeeseeesesesessasaae [oesesenenereseeseieeeeeens 72 I 8271 e e
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ennsninins 130,501,277 oo 215,803 [ 130,285,474 |.cooone
11.  Deduct total nonadmitted amouNts ..............ccooiiiiiiiiiccccececees [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 130,501,277 215,803 130,285,474

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
250 East Kilbourn Ave .....oooovvveeiiiiiininnnns [ Mi lwaukee .......eeeeennnnenes Wl L01/31/1997 . |eeeeees e e, 24,413,088 |....ooooeeeeieeiieeenn i, 11,119,349 |............ 11,119,349 |t 511,789 [ e [, (511,789) [ | 6,671,525 |............. 6,159,736
0299999. Property occupied by the reporting entity - Administrative 24,413,088 11,119,349 11,119,349 511,789 (511,789) 6,671,525 6,159,736
0399999. Total Property occupied by the reporting entity 24,413,088 11,119,349 11,119,349 511,789 (511,789) 6,671,525 6,159,736
12423 Sheep Creek Rd .........oooeeeeeeeieeiieeeeeieeess | e, |Phe|an ........................ |CA ........................ . 12/15/2023 .. |. 12/20/2023 .. |......vvveeneens 535,283 |..ooiiiiiiiiiiiiiieiieees o, 394934 ..o 394,934 | e, 140,349 [o.vvvvvvvviiiiiiiiiiiiins foeeeeiiiei (140,349)|..evvvvveeeeeeeeeiiiiinns foeeiiiiiiiiiiiiiiiiii o
0599999. Properties held for sale 535,283 304,934 304,934 140,349 (140,349)

0699999 - Totals

24,948,371

11,514,283

11,514,283

511,789

140,349

(652,138)

6,671,525

6,159,736
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
T217 CYPIeSS Il verunieruietu ettt ettt e e et e e e e e e e eaeees 0CEaAN SPrings .uveevureeruieiriieeiiieeieeerneenneens MS... Freddie Mac ....c.uveeeeieieieiicin e [eeeri e [T 108,537
1401 San Miguel Ct . Midland . TX. Fannie Mae .. e
12423 Sheep Creek Rd .. Phelan .. .| CA. WlelIs Fargo Bank, ,934 ...
0199999. Acquired by Purchase

0399999 - Totals

503,471

643,820

503,471
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - PART 3

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

1 Location 4 5 6 7 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 ......cuuvevnnnes Indianapolis ....oveevnvvennns foevnnvennnnns 1 ...01/27/2023 .. [Paul and Brandi Linn .......ooeevnvvenn forennenn 164,839 [ooenninnniiinnnes ovennnnns 164,000 |ovuveennneenneenn Joveveninieniiiens Jovireenineeiineens Jovvnveiineninns o fovieienns 164,000
1805 Norhardt Drive 3-K1 .. Brookfield L ...02/17/2023 .. [Patricia L Briones .........cccceeeeees [onn s 303,200
2280 Swallowtail Street Bourbonnais . IL .03/10/2023 .. |Nicole Zopf & Robert Taglioli Jr. . .220,000 |.. 220,000
1406 S Pear| St .. Janesville .. Wi .02/15/2023 .. |Dalton S Trewyn ........ . 112,000 |.. .. 112,000
875 Harrison Rd Dorchester .. SC .08/11/2023 .. | Kenneth Austin Berry .. 60,669 |.. .. 60,669
7217 Cypress Cir . Ocean Springs . MS. .08/02/2023 .. | Onofre Mateo Jr ...
1401 San Miguel Ct . Midland ... X .12/23/2022 ...| Samuel Richard Merrill ...coooveevves foovvennenn3, 115 o foeriiiiiiiins o oo o foreeiiins s oo o
213 lestgate Dr ..... Peotone IL .01/17/2023 .. |Kristi Waddick & Matthew Krause s N ..302,250 |. .
5151 West State Street . . [Milwaukee . ..10/23/2023 .. [Knight Barry Exchange, LLC ..........|o.... 1,210,847 [ooeevniinniinns fooviiniiiiiiiins forviniiiniiin o o o i o o 2,169,639 |.... L 207,727 ..
0199999. Property Dlsposed 2,694,434 1,144,269 1,252,806 3,757,217 277,890

0399999 - Totals

2,694,434

1,144,269

1,252,806

3,757,217

2,501,295

2,501,295

277,890

424,755




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Schedule B - Part 1 - Mortgage Loans Owned

NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
................ MGIC Mortgage and Consumer Asset | LLC ........|0........ |Milwaukee .......ccooeeeuuveeunnennns foeeeenn Wleoooo.... [MGIC Mortgage and Consumer Asset | LLC |........ .oeceoeeenf....04/01/1999 ... [..........co....... 57,304,542 |t 75,258 | 75,258 [ e e oo Jeeeeeeieeeeeieeen oo 340,275 | e
2299999. Joint Venture Interests - Real Estate - Affiliated 57,304,542 75,253 75,253 340,275 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 57,304,542 75,253 75,253 340,275 XXX

57,304,542 75,253 75,253 340,27 XXX

6299999 - Totals

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B..$ 1C..$ ... TE .8 e TF 8 e 1G .8 e
2B..% .. 2C..$

3B..%.. 3C..$

4B..$ 4C ..$

5B ..$ 5C..$...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
000000-00-0 ..... U.S. Tax And Loss Bond LA e 5,455,400 |. 100.0000 |.......ccevnen 5,455,400 |.......oennnn. 5,455,400 |.....oceeennn 5,455,400 |..eenviviiinninnns fooriiiiiiiis e [ e 0.000 |...... 0.000 ....04/08/2019 ...|....04/08/2029 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA ....41,000,000 |. 100.0000 |... ....41,000,000 |.... ...41,000,000 |.............41,000,000 | eeeeuureeeemmnnn forneereeemnniineee foeeemmiieeeeenns e e 0.000 |...... 0.000 ....04/11/2019 ...|....04/11/2029 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 27,000,000 |. 100.0000 |... ....27,000,000 |.... ...27,000,000 |.............27,000,000 |..ccevurrrrrrnnnn forenrriiiinniinnns foevvvniiiieiiiins fovveniiiiiiis e 0.000 |...... 0.000 ....06/17/2019 ...|....06/17/2029 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 46,271,240 |. 100.0000 |... ....46,271,240 |.... 46,271,240 |...oeeeeennid6,271,240 oo e e e e 0.000 |...... 0.000 ....09/16/2019 ...|....09/16/2029 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 48,898,761 [. 100.0000 |... ....48,898,761 |.... ...48,898,761 |.............48,898,760 |.....ccoovvriinnn foriviiiiiiniinnns v e 0.000 |...... 0.000 ....12/16/2019 ...|....12/16/2029 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA ....66,000,000 . 100.0000 |... ....66,000,000 |.... .. 66,000,000 |.. 1. 66,000,000 |...ooeeeemnniiieee foeeerrniieeeeene e o e 0.000 |...... 0.000 ....07/15/2020 ...|....07/15/2030 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 21,000,000 . 100.0000 |... ....21,000,000 |.... ...21,000,000 |.. 221,000,000 [..eniiiiiiiinnnes forvernniinniiiin o foiiiin e 0.000 |...... 0.000 ....09/15/2020 ...|....09/15/2030 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .. 8,000,000 |. 100.0000 |.............. 8,000,000 |.... .8,000,000 |.. 8,000,000 |..eieeeenniiees feeeerreieeeeeene e e e 0.000 |...... 0.000 ....12/15/2020 ...|....12/15/2030 ...
000000-00-0 ..... U.S. Tax And Loss Bond . LA . 33,000,000 |. 100.0000 |. .33,000,000 |. 33,000,000 33,000,000 |.. .0.000 |......0.000 ....04/156/2021 .. 04/15/2031
000000-00-0 ..... U.S. Tax And Loss Bond . LA . 47,000,000 |. 100.0000 |. .47,000,000 |. 47,000,000 47,000,000 |.. .0.000 |......0.000 ....06/15/2021 .. 06/15/2031
000000-00-0 ..... U.S. Tax And Loss Bond . LA .37,000,000 |. 100.0000 |. .37,000,000 |. 37,000,000 37,000,000 |.. .0.000 |......0.000 ....09/15/2021 .. 09/15/2031 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 44,000,000 |. 100.0000 |... ....44,000,000 |.... ...44,000,000 |.. 44,000,000 [...eeeeenniiiiees feeeerrnieeeeene e e e 0.000 |...... 0.000 ....12/15/2021 ...|....12/15/2031 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 48,000,000 |. 100.0000 |... ....48,000,000 |.... ...48,000,000 |.. +..48,000,000 |...ooviiiiiinines forvvrniiiiniiiin e foiiin e 0.000 |...... 0.000 ....04/15/2022 ...|....04/15/2032 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 36,000,000 |. 100.0000 |... ....36,000,000 |.... ...36,000,000 |.............36,000,000 | eeevuureeremmnnn forneereeemniiineee foeeemniieeeeeens e oo 0.000 |...... 0.000 ....06/15/2022 ...|....06/15/2032 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA ....86,000,000 . 100.0000 |... ....86,000,000 |.... .. 86,000,000 |............ 86,000,000 |....ceuvrrrrrrnnnn forvnrriiiinniinins foevrviiiniiiiinns foeieniiiiii e 0.000 |...... 0.000 ....00/15/2022 ...|....09/15/2032 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA ....65,000,000 . 100.0000 |... ....65,000,000 |.... ...65,000,000 |.............65,000,000 |-eeeveureeremmnns forniereeemniiineee feeemnieeeeeeens e e 0.000 |...... 0.000 ....12/15/2022 ...|....12/15/2032 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 46,000,000 . 100.0000 |... ....46,000,000 |.... ...46,000,000 |.. 246,000,000 |...ooeiiiiininnnns forvirniiiiiniiiin e o e 0.000 |...... 0.000 ....04/17/2023 ...|....04/17/2033 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 36,000,000 |. 100.0000 |... ....36,000,000 |.... ...36,000,000 |.. +2236,000,000 |...eeeeenniiiieee foreerrniieeeeene e e e 0.000 |...... 0.000 ....06/15/2023 ...|....06/15/2033 ...
000000-00-0 ..... U.S. Tax And Loss Bond .... LA .... 62,000,000 . 100.0000 |... ....62,000,000 |.... ...62,000,000 |.. 262,000,000 |...ooeeiiiininnnes forvirniiiiniiiin o foii e 0.000 |...... 0.000 ....09/15/2023 ...|....09/15/2033 ...
000000-00-0 ..... U.S. Tax And Loss Bond . .. LA . 38,000,000 |. 100.0000 |. .38,000,000 |. 38,000,000 |.. ) .0.000 |......0.000 ....12/15/2023 .. 12/15/2033 ...
912810-S0-2 . U.S. Treasury Bond .... 0.. LA 1,292,226 |...64.0980 |. 1,311,560 |.. . 8,990 |. 1,125 |......1.974 ....10/28/2021 .. 08/15/2040 ...
912810-SR-0 ..... U.S. Treasury Bond 1.125%05/15/40 .. e [ 1AL 1,614,199 |...64.7190 |... .... 1,658,130 28 s e oo 1.125 |...... 3.202 ...05/12/2022 ...|....05/15/2040 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 844,531,826 [ XXX 844,595,090 36,103 XXX XXX XXX XXX
36177W-C9-9 ..... Government National Mortgage A GN AA0096 .. e |4 LA ..693,519 |...97.6140 |... 619,696 |.... ..634,845 |.. 679,726 e (6,629) |oeeeeeeeeeeis e s 4.000 |...... 2.824 ....05/30/2012 ...|....05/15/2042 ...
36179M-NH-9 . Government National Mortgage A G2 MA0392 4 1.4 .. . 12,791,409 |...95.0000 |. 11,148,417 |. 11,735,238 12,568,927 |.. ..(96,016) |. .3.500 |......2.238 ....10/09/2012 .. 09/20/2042
36179M-QN-3 . Government National Mortgage A G2 MAO461 4 1.A .. . 10,830,376 |...92.2490 |. ..9,331,871 |. 10,115,938 10,676,438 |.. .3.000 |......2.031 ....10/15/2012 .. 10/20/2042
36170M-QP-8 ... Government National Mortgage A G2 MA0462 |4 1.4 .. ...95.0100 |. .. 7,539,237 |. . 7,935,221 .8,506,504 |.. .3.500 |[......2.219 ....10/09/2012 .. 10/20/2042 ...
361798-LR-6 ..... Government National Mortgage A G2 MA3936 |4 1.A .. ...91.9580 |. .. 3,080,361 |. . 3,349,733 .3,483,325 |.. .3.000 |......2.364 ...09/14/2016 .. 09/20/2046 ...
36179T-4R-3 ..... Government National Mortgage A G2 MAS332 .. I L LA . 100.8820 |... 535,234 |.... ..530,553 |.. (AT AU (SRR ( 1:: ) FRUUR R N 5.000 |...... 3.367 ....08/12/2020 ...|....07/20/2048 ...
36179T-27-3 ..... Government National Mortgage A G2 MA5266 .. N LA . 100.7570 |... ..527,768 |.. 573,529 e e (888) | e s 5.000 |...... 3.369 ....07/08/2020 ...|....06/20/2048 ...
36179U-CD-2 ... Government National Mortgage A G2 MAS468 .. I L LA . 100.6360 |... CATT,603 | 518,379 [ e (1158) [ e e 5.000 |...... 3.390 ....06/19/2020 ...|....09/20/2048 ...
36179U-EB-4 ..... Government National Mortgage A G2 MAS530 .. N LA . 100.7760 |... 217,271 801,851 [ e (B05) [ e e 5.000 |...... 3.353 ....08/12/2020 ...|....10/20/2048 ...
36179U-GD-8 ..... Government National Mortgage A G2 MAS596 .. I L LA ...98.8560 |... 01,328,664 |o.ooennennnnn 1,421,916 [ e (3,085) [ e e 4.500 |...... 3.269 ....08/06/2020 ...|....11/20/2048 ...
36179U-H6-2 ..... Government National Mortgage A G2 MAS653 .. N LA . 100.6680 |... 1,374,976 |.. e 1,489,282 o e (1LB19) [ e e 5.000 |...... 3.409 ...09/21/2021 ... |....12/20/2048 ...
36179U-KY-7 ..... Government National Mortgage A G2 MAS711 4 1.4 .. ...98.8460 |. ...44,003 47,116 |.. .4.500 |......3.256 ....08/06/2020 .. 01/20/2049 ...
361790-Mv-1 ... Government National Mortgage A G2 MA5764 4 1.A .. ...98.8410 |. ..679,971 726,175 |.. .4.500 |...... 3.304 ....08/06/2020 .. 02/20/2049
36179U-PB-2 . Government National Mortgage A MAS818 ... 4 1.4 .. ...98.8470 |. ..236,723 .253,471 |.. .4.500 |......3.273 ....08/06/2020 .. 03/20/2049
36179U-06-2 . Government National Mortgage A G2 MA5877 4 1.A .. ...98.8410 |. .370,653 |.. .4.500 |......3.274 ....08/06/2020 .. 04/20/2049
36179U-07-0 ..... [Government National Mortgage A G2 MA5878 4 1.4 .. . 100.5410 |. . 1,468,806 |.. .5.000 |...... 3.450 ....07/08/2020 .. 04/20/2049 ...
36179U-SV-5 ... Government National Mortgage A MA5932 ... N LA .. 351,353 |...98.6730 |... 350,202 |-eeveeeeeeennins feeeeeeeenee i (632) | e s 4.500 |...... 3.253 ...08/06/2020 ...|[....05/20/2049 ...
36179U-UL-4 ..... Government National Mortgage A G2 MAS987 .. I L LA .. 131,375 |...98.4650 |... 122, 130,941 [ o (283) [ e [ 4.500 |...... 3.269 ....08/06/2020 ...|....06/20/2049 ...
361790-YY-2 ..... Government National Mortgage A G2 MA6127 .. N LA ,092,469 |...93.9300 |... 1,057,441 e 1,085,179 [ e (4,054) [ e e 3.000 |...... 2.286 ...09/10/2019 ...|....09/20/2034 ...
362020-6G-3 ..... Government National Mortgage A G2 2671 .... I L LA . 104.2300 |....oovnnnneennnnn 42,699 | 40,966 | 40,440 | o 103 e [ 6.000 |...... 6.588 ....01/23/2001 ...|....11/20/2028 ...
3620R-YC-1 ..... Government National Mortgage A GN 479607 .. N LA 971270 | 358,122 368,714 395,165 e [ (2,624) | e e 4.000 |...... 2.748 ....05/30/2012 ...|....10/15/2041 ...
3620A9-32-2 ..... Government National Mortgage A GN 723616 ............foee oufvunness 4 | 1.A ... .100.8110 |....oevennnn... 490,957 |oounnnnnnn. 487,009 [ 527,981 i o (4,895) | o e 5.000 |...... 3.405 ...12/15/2011 ... |....01/15/2040 ...
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3620AC-4G-6 ..... Government National Mortgage A GN 726323 ............[occ o] eeenens 4 . 100.9940 |.....ovvnnnnnnnns AT 1 - F 215,470 [oooeeiiiiinnnnnns 233,339 [oooiiiiiiiniiiiinn e (3,002) [ i e 5.000 |...... 3.427 [MON ..... ....12/15/2011 ...|....09/15/2039 ...
3620AR-U0-2 ... Government National Mortgage A GN 737791 .. N ...99.3770 |... e 1,027,448 oo e (12,331) [ e e 4.500 |...... 3.157 [MON ..... ...12/15/2011 ...|....12/15/2040 ...
36210A-5T-0 ..... Government National Mortgage A GN 486958 .. I L . 103.2440 |..oovvviniiiiennnnn 6,946 [ 6,727 [CTCIeie I R R ) NN R RN 6.500 |...... 6.669 | MON ..... ....01/26/2001 ...|....02/15/2029 ...
36210E-FB-0 ..... Government National Mortgage A GN 489862 .. N ...97.6150 |... 002,14 s e (B,801) e [ e 4.000 |...... 2.749 [MON ..... ...05/30/2012 ...|....11/15/2041 ...
36210X-RW-1 ..... Government National Mortgage A GN 505492 .. I L . 101.2620 |......oeeeeeennnnn 8,066 [ouenniiiiininnnnn 7,965 | R 00720 R R (< N ) RO R 8.000 |...... 7.809 |MON ..... ....08/08/2000 ...|....04/15/2030 ...
36213E-2T-6 ..... Government National Mortgage A GN 552554 .. e |4 ...97.6140 |... e 378,067 eeeeeeeeeenis foeeeee e (2,817) e e e 4.000 |...... 2.759 [MON ..... ...05/30/2012 ...|....12/15/2041 ...
36225A-U2-4 ..... Government National Mortgage A GN 780601 . 4. LA . 100.2910 |...oevvenenennnn 20,925 | 20,865 20,888 s e (82) e i e 7.000 |...... 6.847 [MON ..... ...01/25/2001 ...|....07/15/2027 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 49,240,497 | XXX 43,418,199 45,572,325 48,569,235 (287,762) XXX XXX XXX 137,829 1,654,863 XXX XXX
0109999999. Total - U.S. Government Bonds 803,772,323 | XXX 887,454,829 890,937,726 893, 164,325 (251,659) XXX XXX XXX 147,428 1,696,939 XXX XXX
085209-AG-9 ..... |Govt Of Bermuda ....ooovvvvvvnnniiiiiiiiiiiiiiiiiinienins | ...... |D ...... |1 ......... | 1FFE | 3,930,475 |...85.5890 |.............. 3,367,927 |...cevvnnnnnns 3,935,000 |.............. 3,931,879 |oevvvviinninnns o429 oo i e 2.375 |...... 2.388 [FA ..ooo [oiiiiinnnnns 34,008 [.......coenenns 93,456 |....08/17/2020 ... |....08/20/2030 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 3,080,475 [ XXX 3,367,927 3,935,000 3,031,879 XXX XXX XXX 34,008 93,456 XXX XXX
0309999999. Total - All Other Government Bonds 3,930,475 [ XXX 3,367,927 3,935,000 3,931,879 XXX XXX XXX 34,008 93,456 XXX XXX
13062T-4B-7 ..... California St Unrefunded Balance 2 ... L ACFE s 4,969 . 100.1560 [...eeeeeeernnnnnnns 5,008 [oeeeeeeeennninnns 5,000 |oeeeemnnreeeennnnn 4,993 ....05/07/2007 ...|....04/01/2027 ...
13063D-38-5 ..... California State TAXABLE VARIOUS PURP GO . B L .. 1.CFE ..|... . 10,030,850 |. 101.0570 |... ....10,105,730 |.... 10,000,000 |.. ...10,029,783 ....06/16/2023 ...|....03/01/2038 ...
207724-D6-6 ..... Connecticut St Taxable-Ser B Ser B . 2 ... .. 1.DFE ..|... . 102.9280 |... ....10,292,750 |.... .. 10,000,000 |.. ...10,226,422 ....05/13/2015 ...|....06/15/2031 ...
25476F-0L-5 ... DIST OF COLUMBIA Ser A 2. .. 1.B FE ..|... . 102.8020 |.............. 6,425,125 |.... ....6,402,615 . ....06/05/2015 ...|....06/01/2031 ...
25476F-QM-3 ..... DIST OF COLUMBIA Ser A .. 2 ... .. 1.BFE ..|... . 102.7180 |.oeeevnnnnnnns 2,567,953 |.... ... 2,559,302 Do ..125,000 |....06/05/2015 ...|....06/01/2032 ...
25476F-ON-1 ... DIST OF COLUMBIA Ser A .. 2. .. 1.B FE ..|... . 102.6340 |.............. 3,309,956 |.... .... 3,299,700 Do .. 161,250 |....06/05/2015 ...|....06/01/2033 ...
452151-LF-8 ..... ILLINOIS ST Taxable-Pension .... .. 1.G FE ..|... ...98.9440 |... 2,790,142 | e 3,338 |. . 72,165 |....05/30/2023 ...|....06/01/2033 ...
57582P-1H-9 ..... Massachusetts St BABs-Ser D ... . .. 1.BFE .. ...99.6040 |. 1,578,742 |.. ..(10,122) |. . 67,725 |....08/05/2015 .. 08/01/2031
57582R-18-7 ..... Massachusetts State Ser A Ref Taxable Ref Ser E . 1 .1.BFE .. ...78.2330 |. .1,000,000 |.. . 18,700 |....11/19/2020 .. 11/01/2033
57582R-19-5 ..... Massachusetts State Ser A Ref Taxable Ref Ser E . 1 .1.BFE .. ...76.9790 |. .1,230,000 |.. . 24,231 |....11/19/2020 .. 11/01/2034 ...
605581-FC-6 ..... Mississippi St N A .. 1.CFE ..|... ...95.6890 |... .. 10,000,000 |.. .. 10,000,000 A0 ...... .. 342,900 |....02/04/2015 ...|....10/01/2029 ...
605581-FD-4 ..... Mississippi St N |- 1.CFE ... ...95.2130 |... .5,000,000 |.. ....5,000,000 A0 ... .. 176,450 |....02/04/2015 ...|....10/01/2030 ...
882722-\P-3 ..... Texas St BABs Ser A .. v | eevevnnnns | LAFE Ll . 100.4750 |....coevnnnnns 3,275,482 |.... .3,260,000 |.. .... 3,481,152 A0 ...... .. 150,971 |....04/03/2013 ...|....04/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 60,572,701 | XXX 56,339,844 56,805,000 57,603,851 (383,043) XXX XXX XXX 458,002 2,188,474 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 60,572,701 [ XXX 56,339,844 56,805,000 57,603,851 (383,043) XXX XXX XXX 458,002 2,188,474 XXX XXX
022555-XB-7 ..... Alvord CA Unif Sch Dist Taxable Ref L ACFE e 1,035,000 |...81.4140 |.................842,634 |.............. 1,085,000 |-eeeevvnnnnnns 1,085,000 |oeeeevmmnneeerennn Joemmmeeeeennnnnns ...08/28/2020 ...|....08/01/2033 ...
022555-XC-5 ..... Alvord CA Unif Sch Dist Taxable Ref .CFE ..|... .. 1,380,000 |.. 80.1100 |... .1,380,000 |.. .... 1,380,000 ....08/28/2020 ...|....08/01/2034 ...
022555-XD-3 ..... Alvord CA Unif Sch Dist Taxable Ref .1.CFE ..|... .. 1,180,000 |...78.6120 |... .1,180,000 |.. ....1,180,000 ....08/28/2020 ...|....08/01/2035 ...
034286-FN-1 ..... Andover MA ... 1AFE L) .. 1,500,000 |...85.0710 |... .1,500,000 |.. .... 1,500,000 ....12/09/2021 ...|....11/01/2031 ...
034286-FN-9 ..... Andover MA ... 1AFE ... .. 2,130,000 |...83.8250 |... .2,130,000 |.. ....2,130,000 ....12/09/2021 ...|....11/01/2032 ...
034286-FP-4 ..... Andover MA ... 1AFE L) ...83.2390 |... .... 1,850,000 ....12/09/2021 ...|....11/01/2033 ...
034286-FQ-2 ..... Andover MA ... 1AFE ... ...82.3690 |...ccovnnnnnns 1,853,312 |.... ....2,250,000 A ...12/09/2021 ...|....11/01/2034 ...
108151-T7-6 ..... Bridgeport Conn Taxable-Pension Bds-AGM-Cr .. .EFE ..|... 555,451 |. 109.0350 |... 545,173 |.... 545,579 |ovvveiiiiiiiiens foeeiiinnns (9,872) |. ....03/23/2023 ...|....01/15/2030 ...
108151-WU-2 ..... Bridgeport Conn Taxable Pension Bds .. F FE . . 24,549,291 |. 109.6480 |. .21,710,264 |. 22,978,146 |.. .(535,055) | ....08/23/2023 .. 01/15/2030
108152-KF-5 ..... Bridgeport CT Taxable Ref Series B . 1FFE .. 7,190,000 |...85.8290 |. ..6,171,134 |. .7,190,000 |.. . ....07/21/2021 .. 07/01/2030 ...
167486-ZR-3 ..... CHICAGO IL Taxable Ser B AGM Cr .... .EFE ..|.. ...4,949,604 |. 111.0150 |..eeeennnnnens 3,935,471 |.... 4,498,848 | | (122,364) ...02/25/2020 ...|....01/01/2033 ...
Columbus Ohio City Sch Dist SCH FAC CONSTR AND
199507-70-1 ..... IMPT 20148 . ..687,920 |...99.8550 |... 674,019 |.... . 675,000 |.. ....685,927 ... (1,993) | Dot . 16,875 |....10/30/2023 ...|....12/01/2024 ...
Columbus Ohio City
199507-8A-5 ..... IMPT  2014B ....eeeveeeeiierinnnnnneernnnnaeeeernnnnnneene foon voe [ ernnnns | covnnnns L 1CFE | 4,909,726 |...99.8020 |.............. 4,815,456 |....cooonnnnns 4,825,000 f...ccevnnnnnns 4,896,678 [.....covviiiiiinn Joeinnnnns (13,048) V) A 20,104 [.....cconnnnns 120,625 |....10/30/2023 ...|....12/01/2024 ...
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DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-EN-7 ..... [0 ] PP UURUPTPRRRPUUPUR RN 2 e |- 1TDFE | 1,000,000 |...90.3280 |....ccvvuunnneenn 903,280 |eevuunnnns 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnnee forreemmmmiieeeeene o oo e 2.447 |...... 2,447 [FA s e 10,196 [-ooveveennnnnns 24,470 |....02/07/2020 ...|....02/01/2029 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-EP-2 ... COITEYE wrvneeeeeneeeeeeeeenie e e eeeee e e eeenneeeeeenn foeeven | s 2 e L ADFE e 1,000,000 |...88.8360 |[....ccevuunnneenn 888,361 [..oeeeeeennn 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnnee forreemmmmiineeeene o oo e 2.527 |...... 2.527 [FA oo foeeeiiiies 10,529 |oveeeeeeeeees 25,270 |....02/07/2020 ...|....02/01/2030 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-EQ-0 ..... COITEYE wrvneeeeeneeeeeeeeenie e e eeeee e e eeenneeeeeenn foeeven | s 2 e |- 1TDFE | 1,000,000 |...87.4180 |....ccvvunnnneenn 874,183 |oeeveeeenn 1,000,000 |...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnnee foereemmmiieeeeens o oo e 2.627 |...... 2.627 [FA oo foeeeeniiens 10,946 |..ocevvnnnnnnns 26,270 |....02/07/2020 ...|....02/01/2031 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-ES-6 ..... [0 Y PP UUUUPIPRRRPUPPUR RN 2 e LADFE s 535,000 |...85.2420 |......ccceuunnnns 456,046 |.....ueeeeennnn 535,000 [...oeeeeennnnnnns 585,000 [.eeeeeemniiiieee eeermnnieeeeennes foreeeeeeeeniees e e 2.847 |...... 2.847 ...02/07/2020 ...|....02/01/2033 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-ET-4 ..... [0 Y PP UUUUPIPRRRPUPPUR RN 2 e |- 1TDFE | 1,000,000 |...84.2560 |.........0eneeen 842,559 |...ccovnnnnnns 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnnee forreemmmmiieeeeene o oo e 2.927 |...... 2.927 ...02/07/2020 ...|....02/01/2034 ...
358232-62-4 ... Fresno CA Unif Sch Dist Taxable Ref 2. .. 1.DFE ..|... .. 1,110,000 |...82.8740 |... 919,89 |.... .1,110,000 |.. B T [V O RN RN AR RN 1.917 |...... 1.917 ....09/17/2020 ...|....08/01/2031 ...
358232-7A-8 ..... Fresno CA Unif Sch Dist Taxable Ref 2 ... .. 1.DFE ..|... .. 1,275,000 |...81.3360 |... ..1,087,030 |.... 1,275,000 |.. e 1,275,000 [oeeneeeeniiieeee feeeeeriieeeeene e e e 2.017 |...... 2.017 ....09/17/2020 ...|....08/01/2032 ...
358232-7B-6 ..... Fresno CA Unif Sch Dist Taxable Ref 2. .. 1.DFE ..|... .. 1,450,000 |...80.0410 |.....euvvnnenn 1,160,590 |.... .1,450,000 |.. e 1,450,000 [eeniiiiiiieens i e i e 2,17 |...... 2,117 ....09/17/2020 ...|....08/01/2033 ...
358232-7C-4 ... Fresno CA Unif Sch Dist Taxable Ref 2 ... .. 1.DFE ..|... .. 1,635,000 |...78.7950 |....eennnnennn 1,288,293 |.... .1,635,000 |.. e 1,685,000 [..eneeeiiniiiiees feeeeeriieeeeeie e oo e 2.217 |...... 2.217 ....09/17/2020 ...|....08/01/2034 ...
358232-7D-2 Fresno CA Unif Sch Dist Taxable Ref 2. .. 1.DFE ..|... .. 1,840,000 |...77.2090 |...eeunnnnnnns 1,420,640 |.... .1,840,000 |.. 1,840,000 [oenniiiiiiieees v e i e 2.267 |...... 2.267 ....09/17/2020 ...|....08/01/2035 ...
358232-7E-0 . Fresno CA Unif Sch Dist Taxable Ref 2 .1.DFE .. 7,480,000 |...75.7680 |. ..5,667,431 |. .7,480,000 .7,480,000 |.. .2.763 |......2.763 ...09/17/2020 .. 08/01/2040 ...
406792-2T-7 ..... [Hamden Conn Txbl .... 2 .2.BFE .. 3,330,000 |...97.3780 |. .. 3,242,694 |. . 3,330,000 .3,330,000 |.. .4.930 |......4.930 ....02/25/2015 .. 08/15/2035 ...
442331-QM-9 ..... [Houston Tx Ref-Taxable-Pension Oblig-A . . .. 1.DFE .. . 12,757,981 |. 106.3260 |. .10,824,007 |. 10, 180,000 11,355,089 |.. .6.290 |......3.475 ....03/16/2015 .. 03/01/2032
44236P-LX-4 . Houston Tx Cmnty Clg Taxable Ref Ser B . -2 .1.BFE .. .. 78.6600 |. .. 2,615,435 |. . 3,325,000 .3,325,000 |.. 1,759 |......1.759 ....01/22/2021 .. 02/15/2033
44236P-LY-2 . Houston Tx Cmnty Clg Taxable Ref Ser B . .2 .1.BFE .. ...77.3320 |. ..2,528,753 |. .3,270,000 |.. .1.859 |......1.859 ....01/22/2021 .. 02/15/2034 ...
44236P-1Z-9 ... Houston Tx Cmnty Clg Taxable Ref Ser B .... 2. .. 1.B FE ..|... ...76.0830 |......oeunnnns 1,289,609 |.... DR ISV R RN RN R RN 1.959 |...... 1.959 ....01/22/2021 ...|....02/15/2035 ...
483836-TC-6 ..... Kane Cook & DuPage Cntys |I| Taxable-Ref-Ser B .. 2 ... .. 1.CFE ..|... ...98.2700 |...ccevnennnns 1,670,582 |.... . . e 1,700,000 [.eeneeeeeiiiieee feeeeereiieeeeene e e e 3.800 |...... 3.800 ...01/29/2015 ...|....01/01/2027 ...
484080-SL-1 ..... Kane McHenry Cook&DeKalb Cnty 2. .. 1.CFE ..|... B (O (V. 6,085,020 |.... .6,000,000 |.. 8,103,708 |...ooiiiiiiiiiees oeeeennn(100,438) [oennnieiiiiiens o e 5.000 |...... 3.230 ....09/23/2015 ...|....01/01/2028 ...
488764-XB-2 ..... Kendal| Kane & Will Cntys IIl Ref .. 2 ... .. 1.EFE ..|... . 103.1570 |... ... 11,347,270 |.... .. 11,000,000 |.. 11,456,905 |oeenieiiiiiiieee e (209,629) [ e e 5.000 |...... 2.931 ....02/11/2016 ...|....02/01/2031 ...
488764-XC-0 ..... Kendal| Kane & Will Cntys IIl Ref .. 2. .. 1.EFE ..|... . 102.9540 |......oennnnns 2,059,084 |.... ....2,000,000 |.. 02,094,251 Lo e (43,821) L e e 5.000 |...... 2.660 ....06/20/2016 ...|....02/01/2032 ...
544351-QE-2 ..... Los Angeles Ca TAXABLE GO BDS 2 ... .. 1.CFE ..|... L 74.5720 |.oooennnnnnnns 4,921,752 |.... .6,600,000 |.. e 5,226,298 [oiiiiieieieee e 59,276 [ e e 2.625 |...... 4.490 . ....05/04/2022 ...|....09/01/2039 ...
54438C-YT-3 ..... Los Angeles Calif Cmnty Taxable Ref B L .. 1.B FE ..|... ...78.3630 |......ouunnnns 7,985,220 |.... 10,190,000 |.. 10,190,000 [.eeneeieeiiiniens foevviniiiiiiiiiin o o e 2.825 |...... 2.825 [FA ...... .. 119,045 |... ...10730/2020 ...|....08/01/2039 ...
Los Angeles Calif Uni Sch Dist Build Americaz
544646-XY-3 ..... Bonds-Taxable ...........cooviiiiiiiiiiiiiiiiiniieiiinnns DFE ..|.. . 103.9190 |.....covnnnnns 2,078,382 |.... .2,000,000 |.. 2,154,222 Lo e (RN FOU R RN 5.755 |...... 3.748 ... 57,550 |... ....12/01/2015 ...|....07/01/2029 ...
544646-XZ-0 ..... [Los Angeles Calif Uni Sch Dist BABs-Taxable-Kry . .DFE .. . 106.1600 |. .. 1,847 177 | .1,740,000 .2,024,270 |.. ..(26,658) | .5.750 |......3.590 . 50,025 100,050 |....02/26/2015 .. 07/01/2034 ...
544646-7R-6 . Los Angeles Calif Uni Sch Dist BABs . .DFE .. . 112.9540 |. .. 3,682,204 |. .3,260,000 .4,007,997 |.. .. (73,621) |. .6.758 |......3.610 110,155 220,311 |....02/26/2015 .. 07/01/2034 ...
554885-N5-8 . Macomb Cnty Michigan Taxable Ref 2 BFE .. ...83.3820 |. .. 4,594,337 |. .5,510,000 25,510,000 |-evveeeeeeennins foeeeieeeiis .1.969 |......1.969 . 18,082 108,492 |....10/09/2020 .. 11/01/2031 ...
59333F-RK-8 ..... Miami-Dade Cnty FI REMK-5-7-15 ... 2. .CFE ..|... . 103.0570 |.....cevnnnnns 2,421,837 |.... 2,814,266 oenniiiiiinees e (41,216) [ e e 5.000 |...... 3.120 .... 58,750 |... .. 117,500 |....04/24/2015 ...|....07/01/2030 ...
59333F-RL-6 ..... Miami-Dade Cnty FI Remk-5-7-15 ... 2 ... .CFE ..|... . 102.8790 |..ceevnnnnnnns 2,541,119 |.... e 2,535,358 [ e (41,882) [ e e 5.000 |...... 3.180 .. 61,750 |... .. 123,500 |....04/24/2015 ... |....07/01/2031 ...
59333F-Rlt-4 ... Miami-Dade Cnty FI Remk-5-7-15 ... 2. .CFE ..|... . 102.8790 |....covvnnnnns 9,881,557 |.... 09,850,620 |...oeeiiiiiinnns foeeennnn (157,290) [eennnniiiiiiinns o e 5.000 |...... 3.240 .. 480,250 |....04/24/2015 ...|....07/01/2032 ...
642714-FH-7 ..... NEW BRITAIN CT GO BDS 2 e | 1.CFE Ll . 106.7360 |...ccevnnnnnns 3,084,656 |.... 03,003,264 |..eiieeiiiiiieee foeeeennnn (83,108) [ e e 5.000 |...... 3.676 .. 144,500 |....07/26/2022 ...|....03/01/2034 ...
645020-6H-6 ..... New Haven CT FEDERALLY TAXABLE GO REF 2018 .........[... ... B L .. 2.AFE ..|... ...98.3060 |.......oounnns 2,457,658 |.... 2,465,268 |...oiiiiiiiiinnns 30643 Lo e e 4.684 |...... 4.906 .. 117,100 |....01/11/2023 ...|....08/01/2031 ...
645020-8K-7 ..... New Haven CT ... .. 1.EFE ..|... ...96.2150 |... 25,000 |eeenieeeeeiis e e e e 2.679 |...... 2.679 . 19,423 |....12/05/2019 ...|....08/01/2025 ...
645020-8L-5 ..... New Haven CT ... .. 1.EFE ..|... ...94.7010 |... 0 400,000 |eeveiiiiiiiiins oo i e 2.739 |...... 2.739 . 10,956 |....12/05/2019 ...|....08/01/2026 ...
645020-8R-2 ..... New Haven CT .. 1.EFE ..|... ...88.4820 |.................305,264 |........cc......345,000 |ooiiiiiiieeeeennn 345,000 |oeenniiiiiiiiees e e oo | 3.157 |...... 3.157 ... 10,892 |....12/05/2019 ...|....08/01/2031 ...
64966L-09-5 . New York NY Ser F-1 .. 1.CFE .. . 102.8400 |. .5.000 |......3.330 297,000 |....06/03/2015 .. 06/01/2034 ...
670386-SS-1 ..... Nueces County TX Taxable Ref Ser B ..oceeeeveeveennnnnfonn oe .. 1.CFE ..|... ...99.4860 |... 25,000 |oeeeernnineeeeennn25,000 |ouenieiiiiiiines foreeerrieeeeein e e e 0.516 |...... 0.516 .. 129 |....05/05/2021 ... |....02/15/2024 ...
Oregon State Local Govts Ltd Tax-Pension
68608D-CF-9 ..... .. 1.CFE ..|... . 105.2680 |... .7,525,000 |.. n8,045,038 |...oieeeiiiiieee foeeeennnn (84,738) [ oo e 6.850 |...... 4.001 ...11/20/2018 ...|....06/01/2028 ...
736688-Mi-1 ... Portland OR Cmnty College Dist Taxable Ref .1.BFE .. ...81.1230 |. .1,000,000 .1,000,000 |.. .1.788 |......1.788 ....12/04/2020 .. 06/15/2032 ...
736688-MN-9 ..... Portland OR Cmnty College Dist Taxable Ref .1.BFE .. ...79.7590 |. .1,000,000 .1,000,000 |.. .1.888 |......1.888 ....12/04/2020 .. 06/15/2033 ...
755638-2F-3 ..... Reading Pennsylvania Sch Dist Ref . 1.EFE ..|.. . 105.2900 |... .1,600,000 |.. L 1,682,160 | o (24,214) | i e 5.000 |...... 3.278 [MS ...... ...07/31/2017 ...|....03/01/2036 ...
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796711-G4-5 ..... San Bernardino City CA Sch Dis Taxable Ser G .......foee e veennns 2 i .1EFE .. ...78.8280 |.....couunnnns 1,111,475 | 1,410,000 |....oeevennnnn 1,410,000 |vvevnevvevennnns fooviviiniiiiis s o 2732 | 2.732 [FA ...... ....09/11/2020 ...|....08/01/2037 ...
796711-43-4 ..... San Bernardino City CA Sch Dis Taxable Ref Ser B ..|... ... 2 ... .. 1.EFE ..|... L. 78.7390 |..eoernnnnnnns 1,496,035 |.... .1,900,000 |.. e 1,900,000 [.enneeeenniieeee Jeeeeenieeeeeene e e [0 2,722 | 2.722 [FA ...... ....09/11/2020 ...|....08/01/2037 ...
798186-03-9 ..... San Jose CA Unif Sch Dist Taxable Ref ................ 2. .. 1.B FE ..|... L. 73.7200 |..ocovvnnnnnns 4,415,816 |.... .5,990,000 |.. 205,990,000 [oeniiiiiiiiiiiens Joevieniiniiiiiien e v [000022.2.306 | 2.306 [FA ...... ....01/08/2021 ...|....08/01/2039 ...
799055-RJ-9 ..... San Mateo CA Foster Sch Dist Taxable Ref .... 2 ... .. 1.BFE ..|... ... 73.6970 |..ccovnnnnnnns 4,683,432 |.... .6,355,000 |.. 10006,355,000 [...oeeeeeiniiiiees Joeeeenieeeeeine e e 002232059 | 3.059 [FA ...... ....04/29/2020 ...|....08/01/2044 ...
802385-SC-9 ... Santa Monica CA Cmnty College Raxable Ref ... 2. .. 1.CFE ..|... ...70.6200 |.........on... 2,079,747 |.... . 2,945,000 |.. 2,872,089 [ v 1,792 [ s 00222 2.804 |l 2.940 [FA ...... ....11/01/2022 ...|....08/01/2044 ...
810827-XH-3 ..... Scranton Sch Dist-E Ref-Ser E .......coovvuiiiiivnnnnnns 2 ... .. 1.DFE ..|... . 107.4580 |... ... 750,000 |.. 791,666 |eevvveeeeeeennnn ferneeeeee (9,769) oo Jeeeeieeeeeeeenes [22..2.5.000 |...... 3.470 (D ....... ...11/01/2017 ...|....12/01/2035 ...
938429-U8-8 ..... Washington Cnty Ore Sch Dist Conv CABs-Ser D 2. .. 1.B FE ..|... . 107.3670 |... s .. 2,767,765 [oeeeiiiiniinene oeeeennnn (38,391 [ oeeiiiieeiienn 10022252000 ..o 3.320 (D ....... ....04/27/2017 ...|....06/15/2035 ...
941247-N2-0 ... Waterbury Conn ......ooovevereesiiieiniiaaneceneianneeens fooe ven | nnnees 1onns .. 1.DFE .. . 110.1070 |.............. 3,787,684 |.............. 3,440,000 f...ccevvnnnnns 4,393,804 |....oooeeeennnnns foreeeena (50,990) |oeiiiiiiiiiiis [ |l 7,089 L 3.000 | ....... ...01/06/2022 ...|....12/01/2038 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 221,420,812 [ XXX 189,727,392 202,775,000 210,935, 122 (1,816,314) XXX XXX XXX 3,234,120 8,679,949 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 221,420,812 | XXX 189,727,392 202,775,000 210,935, 122 (1,816,314) XXX XXX XXX 3,234,120 8,679,949 XXX XXX
010604-CE-4 ..... Alabama St Port Auth Docks Fac AMT-Ref-Ser A .......[o.....|.ceees 2 i L 2AFE L 1,109,100 |. 104.7240 |......ccee 1,047,242 |ooveennnnnns 1,000,000 [..eeveeeennnnn 1,043,681 |ooovvveiiiiiiinn fens [ [UNC57. N R FPR AR 5.000 |...... 3740 [AO ooeeen foeeiiiiiis 12,500 [ooovvivnnnnnnns 50,000 |....02/24/2017 ...|....10/01/2032 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JH-3 ..... Finance .......coeveveiiiiiiiiniiiiiiiiiineeeciiinneeeeenns oo e | s T L1EFE e 1,220,000 |...83.1780 [.....eeeeeenen 1,014,768 |...covvnennnns 1,220,000 |.oeevvvnnnnnns L7220 V[0[0 [ RR FRU RN R RN 2.114 ... 2114 [0 oo s 12,895 | 25,791 |....06/11/2021 ...|....07/01/2031 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-dJ-9 ..... Finance .......coevvveiiiiiiiiniiiiiiiiineeccciinneeeeenns oo e | s T L1EFE e 3,115,000 |...82.3300 |.....euvnnnnnn 2,564,567 |.....covnnnnns 3,115,000 |...ccevvennnns P TNV[V[V I U FOPPRP R RPN R 2.314 |...... 2314 [ oo 36,041 [ooeiiiiinnnnns 72,081 |....06/11/2021 ...|....07/01/2032 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JK-6 ..... Finance .......cceveveiiiiiiiiniiiiiiiinneciiinneeeeenns foee e | s T L1EFE e 4,210,000 |...81.1140 |......ennnneee 3,414,912 |...ooonnennnns 4,210,000 |....ccvvunnnns L34 [V [V[V I R RO R R R 2.414 |...... 2414 [0 oo 50,815 [ooeiivinnnnns 101,629 [....06/11/2021 ...|....07/01/2033 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JL-4 ..... Finance .......ccovvveiiiiiiiiniiiiiiiineecceiineeeeeenns foee ven | s T L1EFE e 4,310,000 |...79.9610 |...ceuvnnnnnnn 3,446,302 |.......ounnnn. 4,310,000 |....ccvvnnnnns 4,310,000 [.ooeeivieeiiiiins Jovvnninniiiinins oo e s 2.514 |...... 2514 [0 o i SC 0 VA O 108,353 |....06/11/2021 ...|....07/01/2034 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-dM-2 ... Finance .......coeveveiiiiiiiiniiiiiiiiiineeeciiinneeeeenns oo e | s T L1EFE e 3,170,000 |...78.8830 |.............. 2,500,591 |...coovnnnnnns 3,170,000 |.eeevennnnnnns 3,170,000 |oevvveniiiiiiiinns fooeniiiiiiiii v e 2.614 |...... AN (VN U R, 4,432 o 82,864 |....06/11/2021 ...|....07/01/2035 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-dN-0 ... Finance .......covvvvviiiiiiiiniiiiiiiiincecciinneeeeenns oo e | s T L LEFE o 3,285,000 |...78.0620 |.............. 2,564,330 |.....oovnnnnns 3,285,000 |....cevvunnnns 3,285,000 [.oeevvvvieniiiiinn Jovvnniniiviiinns oo e s 2.714 |...... VALY (VN R R, 4577 e 89,155 |....06/11/2021 ...|....07/01/2036 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JP-5 ..... Finance .......covvvvvviiiiiinininiiiiiineneceeiineeeennns oo ven e [Tl L1EFE e 3,410,000 |.. 77.1080 |.....euvnnnnnn 2,629,386 |.......ounnnn. 3,410,000 |....ccvvunnnns 3,410,000 [.oeevvvvieiiiiinn Jovvnniniiviinines oo e s 2.784 |...... LN (VN R R, 47,467 |oeereiiinnnnnn 94,934 |....06/11/2021 ... |[....07/01/2037 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-J0-3 ..... Finance .......ccevvvviiiiiiiiniiiiiiiinneecniineeeeeenns foee e | s T L LEFE o 3,540,000 |...76.2540 |.............. 2,699,381 |...covvnnnnnns 3,540,000 |....ccvvnnnnns TR TV IV [V VI U RPN R RPN R 2.864 |...... AR (VN I R, 50,693 |.....euunnnnns 101,386 |....06/11/2021 ...|....07/01/2038 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JR-1 ... Finance .... .. 1.EFE ..|... .. 3,680,000 |...75.1460 |.............. 2,765,373 |.... 003,680,000 [oeeniiiiiiiiiees v e o e 2.914 |...... 2.914 .. 107,235 |....06/11/2021 ...|....07/01/2039 ...
Anaheim CA Pu
03255L-J8-9 ..... Finance .. 1.EFE ..|... .. 5,075,000 |...74.1340 |....eennnnnnns 3,762,275 |.... . 005,075,000 [oeeniiiiiiinines v e o e 2.964 |...... 2.964 .. 150,423 |....06/11/2021 ...|....07/01/2040 ...
039063-AR-3 . Arcadia CA Pension Oblig Taxable 1AFE .. ...78.9460 |. .. 3,659,133 |. .4,635,000 .4,635,000 |.. .3.173 |......3.173 147,069 |....10/28/2020 .. 12/01/2040 ...
04048P-LM-0 ..... Arizona Brd of Regents COPS Taxable Ser B .. 1.EFE ..|... ...98.1760 |... 025,000 |oeiiiiiineeeennn 25,000 [oueniiiiiiiiinnns v e i e 0.769 |...... 0.769 ...05/05/2021 ...|....06/01/2024 ...
Arlington Tex Hgr Edu Fin Rev Ref-Harmony Public
041806-FG-0 ..... BT 11T F N SRR RS 2 i CAAFE e 2,817,150 |. 101.7550 |....eunnnnnnns 2,543,868 |......ouunnnns 2,500,000 |.....ccvunnnns 2,542,554 | e (36,595) [ e e 5.000 |...... 3440 [FA oo [ 47,222 oo 125,000 |....06/22/2015 ...|....02/15/2031 ...
Arlington Tex Hgr Edu Fin Rev Ref-Harmony Public
041806-FH-8 ..... BT 11T F NN SRR RS 2 i TAFE | 2,245,000 |. 101.7110 [....ccvvnnnnns 2,034,212 |..coiiinennnns 2,000,000 |.eeevunninnns 2,082,938 |oeeeieiiiiiiines foreeennnn (28,312) | o e 5.000 |...... 3490 [FA .o [ 37,778 |ooeeiieinannns 100,000 |....06/22/2015 ...|....02/15/2032 ...
Arlington Tex Hgr Edu Fin Rev Variable Txbl Ref
041806-P6-1 ..... SEr A i [ e L LAFE e 9,516,685 |...94.2320 |.............. 8,495,051 |....ccuvunnnns 9,015,000 |....cevvunnnns 9,116,273 [oooiiieeiiiiiiis Joveenns (161,267) [ i s 3.000 |...... TA82|FA s oo 102,170 |oovevvennnnnns 270,450 |....06/04/2021 ...|....08/15/2044 ...
047870-SN-1 ..... Atlanta GA Water & Wastewater Taxable Ref ... .. 1.DFE ..|... 6,900,000 |...80.3680 |... .6,900,000 |.. 08,900,000 [...ieeeenniiieee feeeeeriiieeeeene e e e 2.257 |...... 2.257 [N ...... veen 25,956 |... .. 165,733 |....10/15/2020 ...|....11/01/2035 ...
052398-FN-9 ... Austin Texas Arpt Sys Revenue AMT-Ser B .. 1.EFE ..|... .. 741,156 |. 103.5320 |... ... 650,000 |eeeeniiiinnnnnn679,821 [ e (O AN [ e [ 5.000 |...... B3TTMN e v 4,153 |... ... 32,500 [....01/13/2017 ...|....11/15/2032 ...
052398-FP-4 ... Austin Texas Arpt Sys Revenue AMT-Ser B .. .. 1.EFE ..|... .. 641,202 |. 103.4960 |... 2.565,000 |-eeeernnneeeeenn589,976 e e (8,149) | e e 5.000 |...... RIRCTAT 1\ U FR 3,610 |... ... 28,250 |....01/13/2017 ...|....11/15/2033 ...
052414-PL-7 ..... Austin Tex Elec Util Ref-Ser A ....oovvivvinnnnninnns foun oe .. 1.DFE ..|... 3,698,273 |. 103.4100 |... . .3,210,000 |vvvenennnnnn 3,309,929 [oiiiiiiiiiiiin Joeenneenn (50,983 [oneiiiiii i e 5.000 |...... 3.270 [MN ...... .... 20,508 |... .. 160,500 |....05/13/2015 ... |....11/15/2029 ...
052451-AZ-4 ..... Austin TX Rental Car Spl Fac Taxable Ref .... .. 1.EFE ..|... .. 1,500,000 |...85.4170 |... 1,281,254 |.... .1,500,000 |.. e 1,500,000 [.eeneeeiniiieee feeeeeeiieeeeeie e e e 1.710 |...... 1.710 . 25,650 |....02/10/2021 ...|....11/15/2029 ...
052451-BA-8 ..... Austin TX Rental Car Spl Fac Taxable Ref . .1EFE .. 1,250,000 |...83.7890 |. .. 1,047,364 |. . 1,250,000 .1,250,000 |.. .1.860 |......1.860 . 23,250 |....02/10/2021 .. 11/15/2030 ...
052451-BB-6 ..... Austin TX Rental Car Spl Fac Taxable Ref . . 1EFE .. 2,000,000 |...82.0610 |. .. 1,641,214 |. .2,000,000 .2,000,000 |.. .1.960 |......1.960 . 39,200 |....02/10/2021 .. 11/15/2031
052451-BH-3 . Austin TX Rental Car Spl Fac Taxable Ref . .1EFE .. 5,700,000 |...74.3010 |. .. 4,235,129 |. .5,700,000 .5,700,000 |.. .2.858 |......2.858 162,906 |....02/10/2021 .. 11/15/2042
A

059231-Y5-3 .....

Baltimore MD Rev Taxable Ref Water Proj Ser B .

.EFE ..

4,385,000

...76.3370 |.

.. 3,347,364 |.

.4,385,000

.4,385,000 |..

.2.814 |..

.2.814

123,3%4 |....

11/19/2020 ..

07/01/2040 ...
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Bay Area Ca Toll Auth Toll Bri Txbl-Ref-SF Bay
072024-WS-7 ..... TOH Bridge oveeeeeeeeeeeeemnieeeeeenneeeeeeeenneeeeees fooe ven | s T |- 1.CFE | 6,915,000 |...91.4320 |.............. 6,322,530 |..cevrnnnnnnns 6,915,000 |....cevvennnns 6,915,000 [..oeeemreiiiiienn Jeemeeeeeeeniies oo e [ 2,574 [ 2.574 (A0 ooeeen e 44,498 |..oooeeennnnnn 177,992 |....09/20/2019 ...|....04/01/2031 ...
BAY LAUREL CTR CMNTY DEV DIST TAXABLE BDS
07244R-BC4 ... 2022B ... [ e .. 1.CFE ..|... .. 2,870,000 |. 103.7090 |-..eeuunnneenn 2,976,451 |.... 1 ee2,870,000 |..eeeeeeeeniiiieee Jeeeeenniieeeeennee e e 2222.5.600 |.o..nn 5.600 |MS ...... .... 53,573 |... .. 160,720 |....05/19/2022 ...|....09/01/2042 ...
088632-CY-8 ..... Bi State Dev Agy MO IL Transit Taxable Ref Ser B . [... ... .. 1.CFE ..|... .. 1,305,000 |...85.6290 |.............. 1,117,461 |.... 01,805,000 [unniiiiiiiiiines v e v 0000222020 | 2.020 [AO .ooeet Joevinniiieiees 6,590 |... ... 26,361 [....07/08/2020 ...|....10/01/2030 ...
088632-CZ-5 ..... Bi State Dev Agy MO IL Transit Taxable Ref Ser B . [... ... .. 1.CFE ..|... .. 5,000,000 |...84.2130 |..eeennnneens 4,210,670 |.... 105,000,000 [..eeeeeenniiiieee Jeeeeeniieeeeeene e e 2,150 | 2.150 [AO ...... ... 26,875 |... ..107,500 |....07/08/2020 ...|....10/01/2031 ...
088632-DA-9 ..... Bi State Dev Agy MO IL Transit Taxable Ref Ser B . [... ... .. 1.CFE ..|... . 11,785,000 |...82.9640 |.............. 9,777,284 |.... . O 430V O R AR R R < ) AN 2.250 A0 ...... .... 66,291 [... .. 265,163 |....07/08/2020 ...|....10/01/2032 ...
088632-DB-7 ..... Bi State Dev Agy MO IL Transit Taxable Ref Ser B . [... ... L ACFE e 5,070,000 |...81.9240 |.............. 4,153,567 |..cevvrnnnnnns 5,070,000 |eevvunnnnnnnn 5,070,000 |-eeveueeeeeemnnns foreeeeeemiiiineeee e e 0002222350 | 2.350 [AO coeeen foeeeiniins 29,786 |..ceeeeennnnnn 119,145 |....07/08/2020 ...|....10/01/2033 ...
Birmingham AL Spl Care Facs Ref-Childrens Hospital
090929-GL-8 ..... LY P UPPRRURRPPRRTRRRRPU RN 2 e |- 1TEFE | 15,258,889 |. 102.2950 |............. 13,845,574 ...t 13,535,000 |-eeeevnunnnns 13,824,557 |oeeeeeeeeiiieee [oeeeennn(196,334) |oveeeeceeees e +222225.000 ... I () R IO 56,39 |.covnnunrnns 676,750 |....12/01/2015 ...|....06/01/2031 ...
114894-B-0 ..... Broward Cnty Fla Arpt Sys AMT-Ser A .. 2. .. 1.EFE ..|... . 102.2350 |.....covnnnnns 4,089,412 |.... B 111,083 [ e (60,628) [ e [4022225.000 .l 3.351 .... 50,000 |... ..200,000 |....10/30/2015 ...|....10/01/2030 ...
114894-WC-8 ..... Broward Cnty Fla Arpt Sys AMT-Ser A .. 2. .. 1.EFE ..|... L 102.2110 |ooeeeennennnns 3,163,427 |.... B ATT,222 s e (44,842) |.eeveeeeeeennes feeeeieeiieis 1222225000 ... 3.421 .... 38,688 ... .. 154,750 |....10/30/2015 ...|....10/01/2031 ...
114894-WD-6 ..... Broward Cnty Fla Arpt Sys AMT-Ser A .. 2. .. 1.EFE ..|... . 102.1920 |.....covnnnnns 4,087,696 |.... e 4,102,156 [ [ (55,669) |..evvvnveeiiinnnns fooviiiiiiinin 1..22.5.000 ...l 3.481 .... 50,000 |... ....10/30/2015 ...|....10/01/2032 ...
114894-WE-4 ..... Broward Cnty Fla Arpt Sys AMT-Ser A .. 2 . 1EFE .. . 102.1710 |. ..6,171,134 |. .6,188,072 |.. ..(80,625) |. .3.541 . 75,500 ....10/30/2015 .. 10/01/2033
114894-2U-5 . Broward Cnty Fla Arpt Sys TXBL Ref Ser C .... 1 .1EFE .. ...86.3720 |. .. 1,597,888 |. 1,897,267 |.. (7,532) | .2.553 . 14,032 ....02/13/2020 .. 10/01/2033
13034A-M9-8 ..... California St Infra & Econ Dev Taxable Ref Ser A 1 1AFE .. ...75.2950 |. ..4,645,726 |. .6,170,000 |.. ......2.716 . 41,894 ....12/03/2020 .. 10/01/2040 ...
130770-MS-8 ..... California State Univ Rev Taxable Ser D B L .. 1.DFE ..|... ...82.7230 |...coovnnnnnns 2,068,073 |.... .2,500,000 |.. 002,500,000 [oennieiiiiiiiiiens Joevirniiniiiien e i e 1.940 | 1.940 [MN . v 8,083 |... ....08/27/2020 ...|....11/01/2031 ...
130770-MT-6 ... California State Univ Rev Taxable Ser D ... N L .. 1.DFE ..|... ...81.6590 |... .... 14,698,584 |.... .. 18,000,000 |.. . 18,000,000 |...oeeeeenniiieee Joreemnnieeeeennee e e [00022.2.090 | 2.090 [MN ...... .... 62,700 |... ...08/27/2020 ...|....11/01/2032 ...
130770-MU-3 ..... California State Univ Rev Taxable Ser D ... B L .. 1.DFE ..|... ...80.4570 |.......ounnnns 2,610,826 |.... .... 3,245,000 .. R [V Y RN RN R R [0 I RN 2.190 [MN ...... ... 11,844 | ....08/27/2020 ...|....11/01/2033 ...
130770-MY-5 ... California State Univ Rev Taxable Ser D ... N L .. 1.DFE ..|... ... 76.5470 |...ccovnnnnnns 2,082,068 |.... .2,720,000 |.. i 2,122,826 | e (B21) [ e 022570 | 2.556 [MN ...... ... 11,651 [... ....12/03/2020 ...|....11/01/2037 ...
130770-MZ-2 ..... California State Univ Rev Taxable Ser D ... B L .. 1.DFE ..|... ...75.8850 |......oounnnns 1,707,413 |.... .2,250,000 |.. 2,250,611 [ v (80) [ e 00 2,670 | 2.666 |IN ...... .... 10,013 |... ....12/03/2020 ...|....11/01/2038 ...
13080S-ZU-1 ..... California Stwd Cmntys Dev Aut Taxable Green Bond |... ... N L .. 1.EFE ..|... ...81.4740 |....coonennnnt 1,405,425 |.... 1,725,000 |.. e 1,725,000 [.eeeeceiiiieeeee feeeeenieeeeeene e e o277 | 2177 |FA ...... .... 15,647 |... ....01/15/2021 ...|....02/01/2033 ...
130808-ZW-7 ..... California Stwd Cmntys Dev Aut Taxable Green Bond |... ... B L .. 1.EFE ..|... L..79.1260 |...coovnnnnnns 2,864,368 |.... .3,620,000 |.. 3,883,742 e e 5,015 [ e 00002377 | 2.565 [FA ...... ... 35,853 ... ....04/01/2021 ...|....02/01/2035 ...
14574A-AL-8 ..... Carson CA Pension Oblig Taxable .. 2 ... .. 1.DFE ..|... ...86.9340 |... ....11,662,210 |.... 13,415,000 |.. 13,415,000 [..neeeeiiiiiiieee eeeeerieeeeeene e e [0 32496 | 3.49% (W ....... ... 216,256 |... ...06/11/2020 ...|....01/15/2038 ...
14574A-AN-6 ... Carson CA Pension Oblig Taxable .. 2. .. 1.DFE ..|... ...81.9340 |......ouunnnns 1,392,885 |.... e 1,745,585 o v (B 74 [ e 00020030696 |l 3.204 [ ....... ... 28,973 |... ...02/23/2021 ...|....01/15/2044 ...
Central TX Regl Mobility Auth Taxable Ref Ser C Sr
155498-JE-9 ..... Lien .. ) 1.6 FE . .. 1,250,000 |...90.3500 |.......enens 1,129,369 |.... R I [V O RN AR R R 1 3 AN 2.085 [ ....... .. 13,031 |... ...08/26/2020 ...|....01/01/2028 ...
Central
155498-JF-6 ..... Y (e I N 1.GFE | 1,500,000 |...88.5560 [...........e.. 1,328,340 |oevvennnnnnns 1,500,000 [...oeerennnnn 1,500,000 |evennevvievnnnns fooriviiniiiis s e 2,185 | P LS (VN I R, 16,388 [..oocvvvnnnnnns 32,775 |....08/26/2020 ...|....01/01/2029 ...
Central TX Regl Mobility Auth Taxable Ref Ser C Sr
165498-JG-4 ..... |Lien cooeioiiiiiiiiiii s [ e .. 1.G FE .. 1,500,000 |...86.5890 |. .. 1,298,838 |. .1,500,000 .1,500,000 |.. .2.285 . 16,913 ....08/26/2020 .. 01/01/2030 ...
167562-NS-2 . Chicago Midway Arpt Rev AMT-Ref-2nd Lien-Ser A 1.FFE .. . 100.4570 |. ..2,511,430 |. .2,500,000 .2,500,000 |.. e 2.770 . 62,500 ....04/08/2016 .. 01/01/2029 ...
167562-QH-3 ..... Chicago Midway Arpt Rev AMT-Ref-Ser A .........ccccooifeen .ot .. 1.F FE ..|... . 102.3730 |...covvnnnnnns 3,071,199 |.... .3,000,000 |.. 03,126,874 |ooieiiiiiiiiniees |oeeeennn (60,830) [ eeeeeiieeeeeenn 1002225.000 . 2.811 .... 75,000 |... . ....05/26/2016 ...|....01/01/2030 ...
167593-0J-4 ..... Chicago 11 0'Hare Intl Arpt Ref-AMT-A .....cooocees foen ot L1EFE e 15,436,367 |. 100.8490 |............. 14,018,053 |......cce.... 13,900,000 |-eevennnenees 14,092,023 [oeeeeeeeniieeee foeeeennn(185,326) |oveeeeeceiieeee e +222225.000 ... 3.581 [ coeeees |oeeeniies 347,500 |oveeueeeennne 695,000 |....10/08/2015 ...|....01/01/2028 ...
Chicago Il Transit Auth Sales Sales & Transfer Tax
167725-AF-7 ... RECPt RV e [ L ACFE o 15,040,439 |. 113.8010 |...ccevennnnt 13,234,016 |......cc.... 11,629,096 |...ccvvennnnn 13,847,492 |oeeeeeeiiieeeee [oeeeennn (109,283) |eveeeceeeeee foeeeeeiiiiieeeene [0en6.899 | 4.503 (D oeeees [ 66,858 |......covnnnnn 802,291 |....03/23/2015 ... |....12/01/2040 ...
16772P-CP-9 ..... Chicago IL Transit Auth Rev Taxable Ref Ser B .... .. 1.CFE ..|... ...92.8450 |.......ooennns 6,160,239 |.... +0008,635,000 [o.oniiiiiiiiininns Joeviiniiiiiiiien e e [00000.2.952 | 2.952 | ....... .. 195,865 |....08/28/2020 ...|....12/01/2028 ...
17131R-BG-0 ..... Chula Vista CA Pension Oblig Taxable .. 1.CFE ..|... ... 71.6460 |....coennnnnnt 5,051,050 |.... e 8,947,956 [oooiiiiiiiiiieee e nd8326 [ e [002222.805 | 2910 (D ....... .. 197,753 |....04/05/2021 ... |....06/01/2041 ...
17131R-BH-8 ..... Chula Vista CA Pension Oblig Taxable .... .. 1.CFE ..|... ...67.8020 |.............. 2,281,537 |.... 20003,365,000 [o.eniiiiiiiiiniens v e v [00000.2.905 |l 2.905 (D ....... ... 97,753 |....02/12/2021 ... |....06/01/2045 ...
178860-BR-2 ... Civicventures AK Ref .. 1.EFE ..|... . 101.2690 |...ccvvnnnnnns 2,126,641 |.... e 2,155,967 o e (82,128) [ e [-222225.000 ... 3.340 [MS ...... ..105,000 |....08/14/2015 ...|....09/01/2028 ...
178860-8S-0 ..... Civicventures AK Ref .... .. 1.EFE ..|... . 101.2210 |..oeevvennnnns 2,550,757 |.... RPN 1o R RN €< 7 (1[0} N AR RPN R 1[04 I AN 3.400 [MS ...... .. 126,000 |....08/14/2015 ...|....09/01/2029 ...
178860-BT-8 ..... Civicventures AK Ref .... .. 1.EFE ..|... . 101.1250 |..ccevnnnnnnns 2,295,526 |.... i 2,325,683 |ooeeeeeeiiiiieeee feeeeennn (31,906) [ e [-222225.000 ... 3.470 [MS ...... .. 113,500 |....08/14/2015 ...|....09/01/2030 ...
Colorado St HIth Facs Auth Rev Ref-Ser B-Parkview
19648A-28-1 ..... Med Cntr .. L2.AFE .. . 103.5970 |. . 1,845,000 1,876,752 |.. .3.921 . 92,250 |....06/12/2015 .. 09/01/2030 ...
19954K-AL-5 . Columbus Ohio Regl Arpt Rev Taxable .1EFE .. ...92.5870 |. ..950,000 .950,000 |.. .3.689 . 35,046 |....04/18/2019 .. 12/15/2031 ...
20281P-CS-9 . Commonweal th Fing Auth PA Rev BABs . .. 1.EFE .. ...99.8890 |. ..435,000 .439,531 |.. ......3.106 . 24,591 |....04/23/2013 .. 06/01/2024 ...
20281P-MC-3 ... Commonweal th Fing Auth PA Rev Taxable Ref Ser B ... |... ... . 1.EFE ..|.. ...86.6300 |... .3,010,000 |......eeeeee3,010,000 fo.iiiiiiiniinns Jovvevniinniiiinns fooennniiiiiiinns fovveinninniieenn 02,938 | 2.938 . 88,434 |....01/10/2020 ...|....06/01/2032 ...
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20281P-MR-0 ..... Commonweal th Fing Auth PA Rev Taxable Ref Ser C ... [......]....... 2 i CAEFE e 3,000,000 |...86.6300 |.............. 2,598,906 |.......oennnn. 3,000,000 |.eevvunnienns 3,000,000 |oevvrenriiriiinnns feorrriiiiiiiii feerviii e 2.938 |...... RS I ) E 7,345 ....01/10/2020 ...|....06/01/2032 ...
20281P-NE-8 ..... Commonweal th Fing Auth PA Rev Taxable Ser A .... .. 1.EFE ..|... L 77.2380 |oeeeeeinnnnnns 3,336,673 |.... .4,320,000 |.. e 8,820,000 [.ennieeeiniiieeee e e e e 2.991 [...... 2.991 (D ....... .... 10,768 |... ....06/17/2021 ...|....06/01/2042 ...
207726-TN-9 ..... CONNECTICUT ST TAXABLE GO BDS 2023 .. .. 1.DFE ..|... . 100.6410 |....ccvvnnnnns 4,745,228 |.... DR [V O R AR R RN 4.598 |...... 4.598 [MN ...... 2 21,702 ... ....06/01/2023 ...|....05/15/2031 ...
207758-KH-5 ..... Connecticut St Spl Tax Oblig BABs .. .. 1.DFE ..|... . 103.6950 |........eenn.. 2,333,147 |.... e 2,821 979 [ e (40,883) [ [ e 5.740 |...... 3.591 (D ....... .... 10,763 |... ....02/11/2015 ...|....12/01/2029 ...
207758-UG-6 ..... Connecticut St Spl Tax Oblig Ser A . .. 1.DFE ..|... . 102.7870 |...covvvnnnnns 4,111,484 |.... A 1,382 [ e (67,496) [ e e 5.000 |...... 3.184 [FA ...... ... 83,333 [... . ....10/16/2015 ...|....08/01/2034 ...
235036-6V-7 ..... Dallas Fort Worth TEX Intl TXBL-Ref-Ser C .. 1.EFE ..|... ...82.8600 |....ccevnnnnns 4,142,975 |.... 4,983,979 [ e 1415 L e e 2.516 |...... 2.553 |WN ...... .err 20,967 |... .. 125,800 |....12/16/2021 ...|....11/01/2033 ...
235036-6Y-1 ..... Dallas Fort Worth TEX Intl Taxable Ref Ser C .. .. 1.EFE ..|... ...81.2230 |... .... 19,493,592 |.... 24,000,000 [..oneiiiininnnes v e foii e 2.8% |...... 2.896 [MN ...... .. 115,840 |... ..695,040 |....07/31/2020 ...|....11/01/2036 ...
DALLAS FORT WORTH TEX INTL ARP TAXABLE JT REF BDS
23503C-BX-4 ..... 2023 .. 1.EFE ..|... .. 1,000,000 |. 101.0360 |.............. 1,010,358 |.... ....1,000,000 I MR RN 4.714 |...... 4.714 ... 11,523 |....07/20/2023 ... |....11/01/2029 ...
235241-VT-0 . Dallas Tx Area Rapid Transit S Taxable Ref .1.CFE .. 4,064,920 |...80.2840 |. ..3,211,348 |. . 4,046,382 |.. (6,095) | .2.578 |......2.3%5 103,120 |....11/05/2020 .. 12/01/2035 ...
240218-AZ-1 ..... Denver Co Public Sch Cops Taxable-Ref-Ser B ........ [... ... .. 1.DFE ..|... .. 16,208,046 |...97.0410 |... .... 15,696,333 |[.... ...16,175,000 |.. ...16,185,040 < 1:1C) R AR R 3.448 |...... 3.426 .. 557,714 |....12/01/2015 ...|....12/15/2026 ...
District Of Columbia Hosp Reve Ref Childrens
254764-JT-1 ..... Holpital ..ooiiiiiiiiiiiiii e oo s [ I 1TEFE | 3,692,238 |. 103.6490 [........ceeeen 3,342,664 |.......oennnn. 3,225,000 |....oeeeennnnn 3,330,194 |oeeniiiiiiinnns forrieene (49,089) |..evvneeviiinnns forriiiiiiiiiis e 5.000 |...... 3.331 161,250 |....08/14/2015 ...|....07/15/2029 ...
District Of Columbia Hosp Reve Ref Childrens
254764-JU-8 ..... [Hospital .. -2 .1EFE .. . 103.4230 |. 1,551,344 |. .1,500,000 . 1,546,535 |.. .. (21,69) |. .5.000 |[......3.411 . 75,000 |....08/14/2015 .. 07/15/2030 ...
260888-AE-2 ..... Downey CA Pension Oblig Taxable 1 .1.CFE .. ...89.4340 |. . 900,000 900,000 |.. .1.367 |......1.367 . 12,303 |....02/10/2021 .. 06/01/2027 ...
260888-AF-9 ..... Downey CA Pension Oblig Taxable .. B L .. 1.CFE ..|... ...87.6090 |... . 800,000 |.. 0 800,000 |eevveiiiiiiiiins foeniiiiii i e e 1.567 |...... 1.567 . 12,536 |....02/10/2021 ...|....06/01/2028 ...
260888-AG-7 ..... Downey CA Pension Oblig Taxable .. N L .. 1.CFE ..|... ...85.7930 |... 514,760 |.... . 600,000 |.. 10 800,000 |eeeeeneeeeennis feeeeeeeis e e e 1.750 |...... 1.750 . 10,500 |....02/10/2021 ...|....06/01/2029 ...
260888-AH-5 ..... Downey CA Pension Oblig Taxable .. B L .. 1.CFE ..|... ...83.7310 |... 544,251 |.... . 650,000 |.. 00 850,000 |eeeeiiiiiiiiiis o i e e 1.850 |...... 1.850 . 12,025 |....02/10/2021 ...|....06/01/2030 ...
260888-AP-7 ..... Downey CA Pension Oblig Taxable .. N L .. 1.CFE ..|... L. 74.2360 |..ooonnnnnnnns 4,290,812 |.... .5,780,000 |.. 05,780,000 [..eneeeeniiiieee fereerrniieeeeenee e e e 2.845 |...... 2.845 .. 164,441 |....02/10/2021 ...|....06/01/2040 ...
260888-AQ-5 ..... Downey CA Pension Oblig Taxable .. B L .. 1.CFE ..|... ...69.8640 |.............. 1,666,247 |.... .2,385,000 |.. 002,385,000 [oeeniiiiiiiiiens v e foi e 2.9% |...... 2.9% ... 71,431 |....02/10/2021 ... |....06/01/2044 ...
282659-BK-6 ..... El Cajon CA Taxable Rev Pension Oblig N L .. 1.CFE ..|... L 74.2750 |ooeeeeinnnnnns 2,064,831 |.... .2,780,000 |.. ....2,780,000 UUTURR FPRRTRRRP RN 3.284 |...... 3.284 ... 91,295 |....01/14/2021 ...|....04/01/2043 ...
283299-AR-6 ... El Monte Ca Taxable 2. .. 1.G FE ..|... . ...81.6300 |... ... 12,758,753 |.... ...15,712,349 2 (10,957) | e e 3.616 |...... 3.525 ..565,181 [....06/12/2020 ...|....08/01/2040 ...
283484-EE-9 ..... El Paso Cnty CO Sch Dist 49 Ser B .. 2 ... .. 1.DFE ..|... .. 1,417,704 1. 106.2310 |.ceeeennnneens 1,317,258 |.... ... 1,299,527 (18,890) [-eeeeeveieeeee Joeemenieeeeeeies fens 5.000 |...... 3.281 .62,000 |....02/08/2017 ...|....12/15/2030 ...
283484-EG-4 . El Paso Cnty CO Sch Dist 49 Ser B 2 .1.DFE .. 1,131,650 |. 105.9100 |. ..1,059,100 |. 1,044,278 |.. ..(14,015) |. .5.000 |[......3.411 .50,000 |....02/08/2017 .. 12/16/2032 ...
283484-EH-2 . El Paso Cnty CO Sch Dist 49 Ser B 2 .1.DFE .. . 105.7070 |. .. 1,326,619 |. . 1,255,000 1,308,414 |.. ..(16,887) | .5.000 |......3.471 . 62,750 |....02/08/2017 .. 12/15/2033 ...
283484-EJ-8 . El Paso Cnty CO Sch Dist 49 Ser B 2 .1.DFE .. . 105.5910 |. .. 1,065,907 |. .1,000,000 .1,040,566 |.. ..(12,807) | .5.000 |[......3.541 .50,000 |....02/08/2017 .. 12/15/2034 ...
287254-DA-1 ... Elk Grove CA Fin Auth Spl Tax 2 ... .. 1.CFE ..|... . 103.6380 |...ccevnnnnnns 2,300,768 |.... .2,220,000 |.. 02,263,643 o [ (24,910) |-vvveeeeeenneees foeeeeeeiiis e 5.000 |...... 3.770 ...07/15/2015 ...|....09/01/2033 ...
3130AW-GV-6 ..... FEDERAL HOME LOAN BANK CONS BD 5.5%24 ... 2. .. 1.B FE ..|... ...99.9660 |... .. 174,940 |.... . 175,000 |.. 175,000 |eveeiiiiiiis o i e e 5.500 |...... 5.500 ...06/20/2023 ...|....07/19/2024 ...
3130AW-R7-7 ..... FEDERAL HOME LOAN BANK CONS BD 5.62%24 . 2 ... .. 1.BFE ..|... . 100.0200 |... 750,153 |.... . 750,000 |.. e 750,000 |eeeeeneeeeeiies feeeeees e e e 5.620 |...... 5.620 ....07/26/2023 ...|....08/26/2024 ...
3133EP-IN-3 ... FEDERAL FARM CREDIT BANK .. .. 1.B FE ..|... . 100.0950 |... 099,094 . 99,000 fonnniiiiinnnnnnn 99,000 |oiiiiiiiniiiiii [ e e 5.560 |...... 5.264 ....06/26/2023 ...|....03/07/2025 ...
3133EP-LU-7 ..... FEDERAL FARM CREDIT BANK .. B .. 1.BFE ..|... . 100.0940 |... ... 39,037 |.... .39, eeerrereeeeenn 89,000 [enniiiiiiis e e e e 5.575 |...... 5.299 ....05/30/2023 ...|....06/02/2025 ...
3134GY-S7-8 ..... FREDDIE MAC CALL 5.33%061124 .......ccovvnvvvrirnnnnns foee e | s [ I 1.B FE .. ...99.9810 |...covvnnnnnns 1,349,738 |.oovvennnnnnns 1,350,000 |.oeevvvunnnnns LRSIV V[0[0 I PR AU RPN R RN 5.330 |...... 5.330 ...05/11/2023 ...|....06/11/2024 ...
Florida St Dev Fin Corp Eductn Taxable Ref NOVA SE
34061U-EN-4 ..... LU T RN RPN Y T | 1.GFE [ 11,660,000 |...89.7330 [............. 10,462,844 |............ 11,660,000 |............ 11,660,000 [...ovvivviininns Joovieniiiniiiiinn o foorvviiiii o 3.631 |...... 3.631 (A oooeee eviiniins 105,844 |.............. 423,375 |....06/18/2020 ...|[....04/01/2035 ...
341271-AE-4 ..... Florida St Brd Of Admin Fin Co Taxable Ser A .......fc. o] eeenens T |- 1.CFE | 16,310,000 |...90.5410 |............. 14,767,253 |....ceeen 16,310,000 |-.eeennnneees 16,310,000 |-evveeeeeeemnins foeeeeeeiiiiis s e e 1.705 |...... 1.705 | e [ 139,043 |ooeeeennnee 278,086 |....09/03/2020 ... |....07/01/2027 ...
Florida St Muni Pur Agy Txble Sub All Pwr Supply
342816-S2-2 ... LY U UUSPRPTRRURSPPPPRRRUP RN Y T |- 1.GFE | 4,695,000 |...91.6920 |.............. 4,304,925 |.............. 4,695,000 |...ccevnunnnns 4,695,000 [.oeeeemnniiiiienn Jeemenieeeeeeneee foreeeces e et 1.425 |...... 1.425 (A0 cevvn Joeeeeeieeeee 16,726 [.ooeeeeennnnnes 66,904 |....04/16/2021 ...|....10/01/2026 ...
Foothill Eastern Corridor Agy Taxable Ref Series B
345105-KA-7 ..... Sr Lien .. 1.EFE ..|... ...5,550,000 |...72.0070 |..eeeunnnnennn 3,996,383 |.... .5,550,000 |.. 005,550,000 [..eeeeeinniiieee feeeeeriiieeeeene e e e 2.962 |...... 2.962 (W ....... ... 75,803 |... .. 164,391 |....01/27/2021 ...|....01/15/2046 ...
353174-JH-9 ..... [Franklin Cnty Ohio Conven Facs Ref Ser B . .1.CFE .. 6,415,000 |...80.2070 |. .. 5,145,253 |. .6,415,000 .6,415,000 |.. 2,372 |......2.372 . 12,680 152,164 |....09/02/2020 .. 12/01/2033 ...
353174-K-2 ..... Franklin Cnty Ohio Conven Facs Ref Ser B . .. 1.CFE ..|... .... 17,430,000 |...78.1250 |... ....13,617,100 |.... ... 17,430,000 |. L A7,430,000 [eeeneeeeiiieeee e e e e 2.572 |...... 2.572 (D ....... .. 37,358 |... .. 448,300 |....09/02/2020 ... |....12/01/2035 ...
Franklin Cnty Oh Hosp Facs Rev Franklin Co-Hosp
353187-Cd-4 ... FaCs REV eeeveeieeieeieeeeeeeeen e eeeeenns o ven | s 2 e |- 1BFE | 3,957,625 |. 102.3370 [...eeeeennnnn 3,581,781 |ceeeeennn 3,500,000 |...ccvvvennnns 3,572,896 |..eueeieeeeniiies foeeeeens (51,086) [-oeeeeemnneeeeee Joeememieeeeeeees feeens 5.000 |...... 3431 [MN oo [ 22,361 |oeeereies 175,000 |....06/04/2015 ...|[....05/15/2030 ...
Franklin Cnty Oh Hosp Facs Rev Franklin Co-Hosp
353187-CK-1 ..... Facs Rev .. 1.BFE ..|... 2,250,760 |. 102.1440 |.............. 2,042,882 |.... .2,000,000 |.. 002,040,087 |oeeeieiiiiiees foeeeeene (28,028) [-ooeeeeeveeieeeee Joeemenieeeeeeies feeens 5.000 |...... 3.491 [MN ...... .. 12,778 |... ..100,000 |....06/04/2015 ...|....05/15/2031 ...
Franklin Cnt
353187-CL-9 ..... Facs Rev y ............................................................. 2 ieeeennnn |- 1BFE | 8,009,116 |. 102.0540 |.............. 7,291,765 | 7,145,000 f...ccovnnnnnns 7,283,284 |oeiiiieiiiines foeeeeees (96,715) [ oeeeeneniinieee fovvnnniniieeinis foeens 5.000 |...... 3541 [MN oo s 45,649 |...ennns 357,250 |....06/04/2015 ...|[....05/15/2032 ...
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358082-HX-6 ..... FRESNO CALIF REF PENSION OBLIG BDS 2002 .........foee ceu]veeeees]| oeeeenes L LEFE e 5,386,900 |. 104.3950 |.............. 5,459,838 |......ouunnnns 5,230,000 |....cevvunnnns 5,356,564 |...oiiiiiinnnnns forriiinns (20,456) |.evveneeeeiinnns forriiiiiiiis e 6.550 |...... 5.665 [JD .cooees [orviiiininns 28,547 |oveiiiinnn 342,565 |....09/21/2022 ...|....06/01/2029 ...
Golden St Tob Securitization Txbl-Ref-Enh Tobacco
38122N-85-0 ... Settle |- 1.DFE ... ...2,215,000 |...84.1810 |...euunnnnnnns 1,864,614 |.... .2,215,000 |.. 02,215,000 [oeeniiiiiiiinnes v e o e 2.746 |...... 2.746 (D ....... ... 60,824 |....09/30/2021 ...|....06/01/2034 ...
38122N-D4-1 ... Golden St Tob Securitization TXBL-Ref-Ser A-1 ... .. 1.G FE ..|... . 19,643,415 |...81.3490 |... .. 15,895,653 |.... 19,540,000 |.. 19,624,828 o e (9,283) [ o e 3.487 |...... 3.424 1D ....... ...12/16/2021 ...|....06/01/2036 ...
Grand Parkway Transprtn Corp Taxable Ref Tier Toll
38611T-DJ-3 ..... T RS RRUPPRRRPUPPTRNUPURY RN Tons L ACFE e 1,735,000 |...79.3800 [....oeeeeennn 1,377,241 | 1,735,000 [oeevevvnnnnnns 1,785,000 [oeeemmmnieieeennns foieeeeeemnnieeee e e oo 3.006 |...... 3.006 [AD wevven eenneeeeens 13,089 |oeeeiieeenes 52,154 |....02/12/2020 ...|....10/01/2039 ...
Grant Cnty WA Public Util Taxable-Priest Rapids
387883-YN-5 ..... HYAroEle ..o eeeeees o e | s Tons L ACFE e 1,825,000 |...89.6220 |.......ccce... 1,635,594 |.....oenneeens 1,825,000 |-eeeevvnnnnnns 1,825,000 |oeeevnmnneeeeemnnn foreeeeeeemmninnee fevemmieeeeeens e oo 2.478 |...... 2478 [JJ coeeies o 22,612 |oeeeeeeeeeeee 45,224 |....01/08/2020 ... |[....01/01/2030 ...
39081J-AN-8 ..... Great Lakes MI Wir Auth Rev Ref-Senior Lien-Ser C [......|....... 2 i LADFE L 15,771,059 |. 104.5110 |............. 14,202,991 |..covvnnnnnns 13,590,000 |...cvvvunnnns 14,216,250 [.oooevvviniiiiinn Jovnnnnns (237,482) |.eevviiieiiins o s 5.000 |...... TV ZA TN [ R A 339,750 |..cevvnnnnnnns 679,500 |....10/14/2016 ...|....07/01/2033 ...
Harris Cnty TX Cultural Edu Taxable Ref Baylor
414008-C0-3 ..... Coll of Med ...oovvviviiiiiiiiiiiiinieiiii i foee e | s T LFFE L 2,700,000 |...91.5540 |.............. 2,471,955 |..ooovnnnnnnns 2,700,000 |.eeevennnnnns 2,700,000 |oeveveniirriiinnns foonnriiiiiiiiin v e 2.513 |...... 2513 MN oo [ 8,670 [.oovivvirnnnnns 67,851 |....10/20/2020 ...|....11/15/2027 ...
Harris Cnty TX Cultural Edu Taxable Ref Baylor
414008-CR-1 ..... Coll of Med ...oovvviriiiiiiiiiiiiiicciii i foee e | s T LFFE L 1,300,000 |...90.3640 |......ccevnnen 1,174,726 |.o.oeen 1,300,000 [.euveeeennnnn 1,300,000 |oveenevrivvnnnes forrvvmmniiiiiins e [ e 2.694 |...... 2.694 [MN ... ooviininiienns 4475 |, 35,022 |....10/20/2020 ...|....11/15/2028 ...
Harris Cnty TX Cultural Edu Texas Childrens
414009-JV-3 ..... Hospital .ooooovveeiiiiiiiiiicccceie oo s 2 i L 1CFE o 8,382,720 |. 103.5990 |.........enn.. 7,604,152 |oeveeiinnnnn 7,340,000 |....cevvnnnnns 7,642,526 |oeeeeeveinnnnnes foreeennn(110,541) | oo e 5.000 |...... 3.361 (A0 coeees [orriiiiiis 91,750 [ooeeriiiinnnns 367,000 |....05/14/2015 ... |....10/01/2029 ...
419794-F8-0 ..... Hawaii State Arpts Sys Revenue Taxable Ref Ser E ..|.. ... .. 1.EFE ..|... ..1,795,000 |...90.3100 |... 1,621,070 |.... 1,795,000 |.. e 1,795,000 [oeeneeeeniiiieee feeeeeriieeeeene e e e 2.130 |...... 2.130 . 38,234 |....10/08/2020 ...|....07/01/2028 ...
419794-F9-8 . Hawaii State Arpts Sys Revenue Taxable Ref Ser E .. .1EFE .. 2,280,000 |.. 88.6770 |. ..2,021,838 |. .2,280,000 .2,280,000 |.. .2.230 |......2.230 . 50,844 |....10/08/2020 .. 07/01/2029 ...
419794-G2-2 . Hawaii State Arpts Sys Revenue Taxable Ref Ser E . 1EFE .. 3,000,000 |.. 87.0880 |. ..2,612,628 |. .3,000,000 .3,000,000 |.. .2.330 |......2.330 . 69,900 |....10/08/2020 .. 07/01/2030 ...
420514-AJ-0 ..... [Hawthorne CA Pension Oblig Taxable .... .. 1.DFE .. 3,075,000 |...93.7200 |. ..2,881,887 |. .3,075,000 .3,075,000 |.. .2.599 |......2.599 . 79,919 |....09/25/2019 .. 06/01/2027 ...
420514-AK-T7 ..... Hawthorne CA Pension Oblig Taxable . .. 1.DFE .. 1,000,000 |...92.6360 |. .1,000,000 .1,000,000 |.. .2.699 |......2.699 . 26,990 |....09/25/2019 .. 06/01/2028
420514-AL-5 ..... [Hawthorne CA Pension Oblig Taxable . . .. 1.DFE .. 1,230,000 |...91.4180 |. . 1,230,000 .1,230,000 |.. 2,799 |......2.799 . 34,428 |....09/25/2019 .. 06/01/2029 ...
420514-AN-3 ..... Hawthorne CA Pension Oblig Taxable .... 2 ... .. 1.DFE ..|... .. 1,320,000 |...90.2260 |... e 1,820,000 [.enneeeiniiieee foeeeeriieeeeene e e e 2.899 |...... 2.899 . 38,267 |....09/25/2019 ...|....06/01/2030 ...
420514-AN-1 ... Hawthorne CA Pension Oblig Taxable .... 2. .. 1.DFE ..|... .. 1,500,000 |...89.1220 |... 1,336,826 |.... e 1,500,000 [oeeniiiiiiienes v e i e 2.999 |...... 2.999 . 44,985 |....09/25/2019 ...|....06/01/2031 ...
420514-AP-6 ..... Hawthorne CA Pension Oblig Taxable . 2 ... .. 1.DFE ..|... .. 1,750,000 |...88.1730 |... 1,543,035 |.... .... 1,750,000 UUTURR FPRRTRRRP RN 3.099 |...... 3.099 . 54,233 |....09/25/2019 ...|....06/01/2032 ...
432342-D0-3 ...... Hillsborough Cnty FL Sol Wst AMT-Ref-Ser A ......... 2. .. 1.DFE ..|... . 105.1360 |... 8,200,569 |.... 8,190,211 [ e [QETRCCTA U R R 5.000 |...... 3.031[MS ...... .. 390,000 |....11/02/2016 ...|....09/01/2032 ...
432342-DR-1 ...... HilIsborough Cnty FL Sol Wst AMT-Ref-Ser A ......... 2 ... .. 1.DFE ..|... . 105.0950 |... 5,990,421 |.... 5,976,208 |oeeniiiiiiiieee feeeeeee (97,813) [eeeeeeeeeeieeeeee e fes 5.000 |...... 3.091 [MS ...... .. 285,000 |....11/02/2016 ...|....09/01/2033 ...
438701-25-6 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . B L .. 1.CFE ..|... ...81.6750 |... e 2,705,000 [oeeniiiiiiiinnnes v o foi e 1.623 |...... 1.623 [dJ ....... . 43,902 |....12/16/2020 ...|....07/01/2031 ...
438701-26-4 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . 1. .. 1.CFE ..|... . .. 80.1670 |... . .. e 1,200,000 [.eeneeeeniiiiieee feeeeeriiieeeeene e e e 1.753 |...... 1.753 [dJ ....... . 21,036 |....12/16/2020 ...|....07/01/2032 ...
438701-27-2 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . 1. .. 1.CFE ..|... .. 1,350,000 |.. 78.8880 |... .1,350,000 |.. e 1,850,000 [eeniiiiiiiiees v e o e 1.873 |...... 1.873 . 25,286 |....12/16/2020 ...|....07/01/2033 ...
438701-28-0 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . 1 .1.CFE .. 1,250,000 |...77.6120 |. . 1,250,000 1,250,000 |.. 1,973 |......1.973 . . 24,663 |....12/16/2020 .. 07/01/2034 ...
438701-29-8 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . 1. .. 1.CFE ..|... .. 1,000,000 |...76.4280 |... .1,000,000 |. e 1,000,000 [oeeniiiiiiiinnnes v o foiiii e 2.073 |...... 2.073 [ ....... . 20,730 |....12/16/2020 ...|....07/01/2035 ...
Hoover AL Brd of Educ Pub Sch Taxable Ref Warrants
A3923E-AC-T7 wvve [ eeeeeneeee e [ | .. 1.BFE .. 99,4130 [ 49,706 |.uevvreiinnnnnnns 50,000 f...ccevvnnnnnnns LTV J[V[V R R RO ) RO R, 0.585 |...... 0.585 [FA ...... ....04/13/2021 ... |....02/15/2024 ...
442349-EP-7 ... Houston TX Arpt Sys Revenue Taxable Ref Sub Ser C |... ... |- 1L.EFE ... ...91.6990 |... ....13,012,017 |.... 14,190,000 |.. 14,190,000 [eeeneeeeiiieeee feeeeerieeeeeene e e e 1.816 |...... 1.816 |JJ ....... ...09/18/2020 ...|....07/01/2027 ...
44420R-AV-2 ... Hudson Ny Yards Infra Ref Ser A ........ccooevvviiinns foun e .. 1.CFE ..|... . 106.7610 |....ccvvnnnnns 3,202,842 |.... .3,000,000 |.. 3,194,954 L e (B8L944) L e e 5.000 |...... 2.811|FA ...... ...05/24/2017 ...|....02/15/2033 ...
Illinois State Fin Auth Rev OSF Hlthcare Sys-Ser A
A5203H-4Z-2 ..o [ eeeeieeee e [ e 2 i L FFE e 2,119,097 |. 102.6020 |.............. 1,995,603 |...oevnnnnnnns 1,945,000 |.oovvvvnnnnnns 1,082,481 |oovvniiiiiiiiin e (18,941) oo v [ 5.000 |...... 3.921 [MN ...... ...09/17/2015 ...|....11/15/2031 ...
Illinois State Fin Auth Rev OSF Hlthcare Sys-Ser A
45203H-5A-6 ..... |.. . 1FFE .. 3,798,060 |. 102.3830 |. .. 3,583,409 |. .3,500,000 . 3,564,287 |.. .. (32,465) |. .5.000 |......3.971 ....09/17/2015 .. 11/15/2032 ...
45203H-8R-6 ..... Illinois State Fin Auth Rev DePaul University ... .. 1.EFE ..|... .. 1,161,910 |. 104.9770 |.....ennneeee. 1,049,772 |.... .1,000,000 |.. .... 1,047,785 (16,369) [-oeeeeevneeeeee Joeemenieeeeeeies feens 5.000 |...... 3.170 |AO ...... ...03/23/2016 ...|....10/01/2033 ...
Illinois St Fin Auth Revenue TXBL Ref OSF
45204F-DU-6 ... Healthcare Sys .......ceveeiiiiiemmmniiiieeimniieeeeeeenns oo e | s Tons L AFFE e 2,000,000 |...91.7010 |.eeveennnneenn 1,834,014 |....cceee 2,000,000 |eeeeunneaens 2,000,000 |-eeennneeeeemnnnn feeeereeeeniineeee e e e 2.280 |...... 2.280 [MN ...... ...09/18/2020 ...|....05/15/2027 ...
Illinois St Fin Auth Revenue TXBL Ref OSF
45204F-DV-4 ... Healthcare Sys .......ceveeiiiiiemmmniiiieeimniieeeeeeenns oo e | s Tons L AFFE e 2,750,000 |...90.5720 |.eeeuunnnnnenn 2,490,722 |..covvnnnnnnns 2,750,000 |..ccevvrennnns 2,750,000 [.oeeeemmeiiieeenn Jeememieeeeemenee foreeeees s et 2.509 |...... 2.509 [MN .oooen [ 8,816 [.....ccevnnnnns 68,998 |....09/18/2020 ...|....05/15/2028 ...
Illinois St Fin Auth Revenue TAXABLE BDS
45204F-VH-5 ... 2023 e ee e feeeen | s 2 e L FFE e 13,120,000 |. 101.4380 |............. 13,308,626 |......ccc.... 13,120,000 |-.evennnnnees 13,120,000 |-evveeeeeeemnins foeeeeeeiiis e e e 6.693 |...... 6.693 [JJ coeeees |oeeeeinins 309,782 [oeeeeeeeeeeneieeeeenes ....08/16/2023 ...|....07/01/2033 ...
Illinois St Toll Highway Auth BABs-Direct Payment-
452252-FH-7 ... TaXabl@ ...oieiiereiieiieiiieneeeeenneeerennnneeeeeennns foes ven | enneees | eeineeenns L ADFE | 3,822,227 |. 109.8590 |......cccennnn 3,174,934 |...covnnnnnnns 2,890,000 f...cccvvnnnnns 3,450,555 |..oovvuiiiiiiinnn oot (48,476) [-.ooeeevnninieee e fonnnd 6.184 |...... KIVACN NN T 89,359 |.iiiiiiiins 178,718 |....02/26/2015 ...|....01/01/2034 ...
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452252-KJ-7 ... Illinois St Toll Highway Auth Ser A LADFE e 1,131,930 |. 103.2810 |.....cevunnnn. 1,032,814 | 1,000,000 [..eeveevennnnn 1,022,902 [ooviviiviiininns Jovveennnn (14,633) v o v 5.000 |...... 3421 ....... ....07/10/2015 ...|....01/01/2030 ...
452252-KK-4 ... Illinois St Toll Highway Auth Ser A .. 1.DFE ..|... 1,715,436 |. 103.3090 |....c..eennnn. 1,580,631 |.... .1,530,000 |.. e 1,562,338 [oeeeieeiiiiieee oeeeeenn (20,682) [ o e 5.000 |...... 3.541 (W ....... ....07/10/2015 ...|....01/01/2031 ...
452252-KL-2 ..... Illinois St Toll Highway Auth Ser A |- 1.DFE ... .. 1,842,671 . 103.3010 |..cevvnnnnnnns 1,704,468 |.... .1,650,000 |.. 001,683,665 [o..iiiiiiiiiiinns i (21,465) [ e e 5.000 |...... 3.591 [ ....... . 82,500 |....07/10/2015 ...|....01/01/2032 ...
452252-KM-0 ... Illinois St Toll Highway Auth Ser A L ADFE o 2,885,571 |. 103.3020 |.............. 2,675,522 |.cevennnnnns 2,590,000 |[..eeeevrnnnnns 2,641,708 [ooeeeeeeiiiiieen e (82,955) [ e [t 5.000 |...... 3.621 [JJ coeeees |oeeiinineeeeen 64,750 | 129,500 |....07/10/2015 ...|....01/01/2033 ...
Indiana St Fin Auth Revenue Gr Ref-Stadium Proj-Ser
45506D-TK-1 ..... PP UPPPPPRRRPPPPTR RN B, 2 e L ABFE | 8,693,550 |. 103.1560 |.......eeenn.. 7,736,715 | 7,500,000 |eeerunnannns 7,713,205 [ooeeeeieiiieeeees Joeeeeenn(128,897) [ e s 5.250 |...... 3391 [FA oo oeeeeiiiees 164,063 |.......ceeeeen 393,750 |....05/08/2015 ...|[....02/01/2031 ...
Indiana St Fin Auth Revenue Gr Ref-Stadium Proj-Ser
45506D-TL-9 ..... PP UPPPPPRRRPPPPTRR RN Y 2 e 1B FE o 5,900,500 |. 103.1410 |.....c..eennnt 5,157,080 |ouureeeennnnn 5,000,000 |eeveunnanens 5,166,386 |[.....cevvureeeenn Jevennnn (100,986) [oeeeeennieiees e [t 5.250 |...... 3.081 |FA ooees e 109,375 |.coeeeeennnnns 262,500 |....12/01/2015 ...|....02/01/2032 ...
Indianapolis In Local Public | AMT-Ref-
45528U-RV-5 ... Indianapolis Airport ......cooeemeeieereeemmmninneeeennenfoen oo [ evennns 2 e L FFE e 9,549,007 |. 100.8640 |.............. 8,628,949 |....covnennnns 8,555,000 |...cevvvnnnnns 8,679,474 [.ooeeeeeiiiiiies | (120,226) [ e fes 5.000 |...... 3.507 [JJ coeeees |oeeeeiiiees AR :TE T 427,750 |....12/01/2015 ... |....01/01/2030 ...
Indianapolis In Local Public | AMT-Ref-
45528U-RII-3 ... Indianapolis Airport .... .. 1.F FE ..|... .. 6,106,958 |. 100.8540 |.............. 5,546,943 |.... 5,576,209 [oeeieieiiiiiieee e (78,559) [ o e 5.000 |...... 3.577 (W ....... ... 137,500 |... ..275,000 |....12/01/2015 ...|....01/01/2031 ...
457074-BN-1 ..... Inglewood CA Taxable .... .. 1.CFE ..|... ...3,520,000 |...80.7190 |.....eunnnnnnn 2,841,316 |.... 003,520,000 [o.eneiiiiiiniens v e foii e 3.621 |...... 3.621 [MS ...... ... 42,486 ... .. 127,459 |....06/03/2020 ... |....09/01/2040 ...
46246K-K3-5 ..... lowa St Fin Auth Revenue BABs Taxable .. 1.AFE ..|... 3,336,718 |. 103.2940 |.....c..een... 2,845,761 |.... 002,960,281 [oieeiiiiieee feeeeeeen (41,263) [ e e 5.272 |...... 3.476 [FA ...... .... 60,518 |... .. 145,244 |....04/03/2013 ... |....08/01/2030 ...
47770V-BQ-2 ..... JOBS Ohio Beverage Sys Taxable Ref Ser A .. .. 1.DFE ..|... ...81.5100 |......oeunnnns 5,677,172 |.... 6,512,021 [ e 15,838 [ e e 2.833 |...... 3.439 | ....... .. 98,659 |... .. 161,552 |....05/18/2023 ...|....01/01/2038 ...
JOBS Ohio Beverage Sys SR LIEN TAXABLE BDS
47770V-BR-0 ..... 2023 .. .1.DFE .. ...99.1740 |. ..6,381,821 |. .6,435,000 .6,435,000 |.. o) .4.433 |......4.434 142,632 118,860 |....01/19/2023 .. 01/01/2033 ...
48504N-BZ-1 ..... Kansas City MO Indl Dev Auth AMT KC Intl Airport . 1.FFE .. . 102.5830 |. ..2,205,541 |. .2,150,000 .2,307,641 |.. ..(23,163) |. .4.000 |......2.701 . 28,667 . 86,000 |....10/15/2020 .. 03/01/2034
48504N-CB-3 ..... [Kansas City MO Indl Dev Auth AMT KC Intl Airport . 1FFE .. . 101.3970 |. ..2,372,683 |. . 2,491,040 |.. .. (22,073) | .4.000 |......2.851 . 31,200 . 93,600 |....10/15/2020 .. 03/01/2036 ...
48504N-CD-9 ..... Kansas City MO Indl Dev Auth AMT KC Intl Airport . .. 1.F FE ..|... . 100.4270 |....ccounnn.n. 5,915,156 |.... ....6,242,779 (51,406) [.ooeeeeeeeieeeee Joeemenieeeeeeies feeens 4.000 |...... 2.931 .. 78,533 |... .. 235,600 |....10/15/2020 ...|....03/01/2038 ...
KANSAS ST DEV FIN AUTH REVENUE EMPLOYEES
485428-7Y-5 ..... RETIREMENT SYS 2004 ......covvueeeeemnnnieeeeeenieeeeees [ ven | s Tons L ADFE o 3,848,962 |. 104.2280 |.............. 3,804,311 | 3,650,000 |....ccvvennnns 3,835,317 |oeeieeeeeiiiens foeeeeene (13,644) |-eveeeeeeeenees foeeeeeees e 5.501 |...... 4641 [MN ..oooe [ 33,464 100,393 |....05/18/2023 ...|....05/01/2034 ...
485429-77-2 ... Kansas St Dev Fin Auth Revenue Taxable Ser H .......[... ... .. 1.EFE ..|... . 16,850,000 |...98.5590 |... ....16,607,242 |.... 216,850,000 [..onviiiiiiiniees oovviiiiiiniiiiin e o e 4.927 |...... 4.927 (A0 ...... ... 175,264 |... ..830,200 |....08/13/2015 ...|....04/15/2045 ...
49127K-CF-5 ..... Kentucky St Econ Dev Auth Rev Taxable-Ref-Ser B ...[... ... .. 1.EFE ..|... .. 1,250,000 |...95.1630 |..eeunnneeenn 1,189,541 |.... e 1,250,000 [.eeneeeiniiieeee foeeeeriieeeeene e e e 4.021 |...... 4.021 (D ....... e 4,189 |... ... 50,263 |....12/07/2017 ...|....12/01/2029 ...
49127K-CG-3 ..... Kentucky St Econ Dev Auth Rev Taxable-Ref-Ser B ...[... ... .. 1.EFE ..|... .. 1,000,000 |...94.6500 |... 946,501 |.... e 1,000,000 [oeeniiiiiiiinees v e foiii e 4.121 |...... 4.121(D ....... e 3,434 |... ... 41,210 |....12/07/2017 ...|....12/01/2030 ...
492279-CU-6 ..... Kern Cnty CA Pension Oblig Adj Ref Taxable ......... [... ... .. 1.DFE ..|... . 23,577,981 |...98.0050 |... ...20,482,941 |.... 22,376,416 [oeeeeeeiieeee e (418,944) | e e 4.185 |...... 2.026 [MON ..... .. 38,874 |... .. 852,694 |....03/23/2023 ... |....08/15/2027 ...
Kerrville Tex Health Facs Dev Ref-Peterson Regl
492436-BA-T7 ... Med Ctr 2 ... .. 1.G FE ..|... ...2,304,533 |. 101.9870 |.....eennneeen 2,136,626 |.... e 2,135,421 [ e (2874 | e e 5.000 |...... 3.762 [FA ...... e 39,572 |... .. 104,750 |....12/01/2015 ...|....08/15/2030 ...
507686-RP-0 ..... Lake Central IN Multi-Dist Sch Taxable Ref .. 2. .. 1.B FE ..|... .. 2,000,000 |...86.8540 |.............. 1,737,088 |.... 002,000,000 [eenieiiiiiiiiees v e foii e 1.721 |...... 1.721 )1 ....... ... 15,871 [... ... 34,420 |....09/03/2020 ...|....07/15/2029 ...
507686-R0-8 ..... Lake Central IN Multi-Dist Sch Taxable Ref .. 2 ... .. 1.BFE ..|... .. 1,000,000 |...84.7530 |... e 1,000,000 [.eeneeeenniiiieee foeeeeriiieeeeenee e e e 1.801 |...... 1.801 | ....... e 8,305 |... . 18,010 |....09/03/2020 ...|....07/15/2030 ...
507686-RR-6 ..... Lake Central IN Multi-Dist Sch Taxable Ref 2 .1.BFE .. 2,200,000 |...83.0360 |. .. 1,826,792 |. .2,200,000 |.. 1,921 |...... 1.921 . 19,487 . 42,262 |....09/03/2020 .. 07/15/2031 ...
507686-RS-4 ..... Lake Central IN Multi-Dist Sch Taxable Ref .. 2 .1.BFE .. 2,565,000 |.. 81.0160 |. ..2,078,058 |. . 2,565,000 .2,565,000 |.. .2.051 |......2.051 . 24,258 . 52,608 |....09/03/2020 .. 01/15/2033 ...
516391-DQ-9 ..... [Lansing Michigan Wtr Lt Rev Taxable Ref Ser B . 2 .1.DFE .. 1,985,000 |...88.1120 |. .. 1,749,027 |. . 1,985,000 .1,985,000 |.. .2.940 |......2.940 . 29,180 . 58,359 |....12/13/2019 .. 07/01/2032 ...
516391-DR-7 ..... Lansing Michigan Wtr Lt Rev Taxable Ref Ser B .... 2 ... .. 1.DFE ..|... .. 3,675,000 |...87.4130 |.coeennnnnens 3,212,409 |.... .3,675,000 |.. ... 3,675,000 UUTURR FPRRTRRRP IS 3.040 |...... 3.040 .... 55,860 |... . 111,720 |....12/13/2019 ... |....07/01/2033 ...
523470-FZ-0 ..... Lee Cnty Fla Arpt Rev ... 2. .. 1.F FE ..|... 5,600,980 |. 102.7040 |.............. 5,145,475 |.... 05,126,807 [oeniiiiiiiiinens [ ([T 3 DN PO PR RN 5.000 |...... 3.611 ... 62,625 ... .. 250,500 |....06/03/2015 ...|....10/01/2032 ...
523470-GA-4 ..... Lee Cnty Fla Arpt Rev ... 2 ... .. 1.F FE ..|... 4,345,926 |. 102.6830 [....oeeeeennnn 4,004,625 |.... 3,988,271 o [ (47,993) |-veeeeeeeemnnees foeeeeeiniiis e 5.000 |...... 3.651 .. 48,750 |... .. 195,000 |....06/03/2015 ...|....10/01/2033 ...
Los Angeles CA Dept of Arpts Taxable Ref
544445-TH-9 ..... Subordinate Ser C ..oeeevvvnereeiiniiieeeeeeeneeeeeeeeens foe e | s Tons L ADFE e 1,000,000 |...89.0170 |...ccevvennnneenn 890,168 |.....ccevnnnnn 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnnee foereemmmniieeeeene o oo e 1.101 |...... 10T IWN s [ 1,407 |ooeeeiiies 11,010 |....01/28/2021 ...|....05/15/2027 ...
Los Angeles CA Dept of Arpts Taxable Ref
544445-TX-T7 ..... Subordinate Ser C ..oeeevveeereiiiniiieeeeeeeneeeeeeeeees foe e | s Tons L ADFE e 1,150,000 |...86.8530 |.evuunreeeennnn 998,806 |...vuunnnnnn 1,150,000 |...eoeeeennnnn 1,150,000 |-eeeneeeeemmninnes foeveemmmiiieecs o oo e 1.251 |...... 1251 [MN L e 1,838 |oeeeeiies 14,387 |....01/28/2021 ...|....05/15/2028 ...
Los Angeles Cnty CA Public Wks BABs-Recovery Zone
B44T3E-NT-T7 ..... ECON DV ..eveeeeeiieeeeeennieeeeeennieeeeeennneeeeeennes oo ven | eeeeees | e L ACFE o 16,256,160 |. 112.0240 |............. 13,442,856 |............. 12,000,000 |-eevennneenes 13,921,859 [oeeeeieiiiiiiees [oeeeenee (311,884) [oeeeeeeeeeiieeee o e 7.488 |...... 444 (FA s e 374,400 |o.eeuereeenee 898,560 |....04/07/2015 ...|....08/01/2033 ...
LOUISIANA ST LOCAL GOVT ENVRNM TAXABLE BDS
54627R-AN-2 ..... 2022 . eennne e oo een | e | e L LAFE e 24,000,000 |...98.4300 |........en... 23,623,200 |...ccevnnnnnn 24,000,000 |-eeeernnnnnns 24,000,000 [oeeerrureeeemnnnn forreeeeeenniiieeee e e oo 4.145 |...... A A3 [FA s e 414,500 |........... 1,193,760 |....05/12/2022 ...|....02/01/2033 ...
LOUISIANA ST LOCAL GOVT ENVRNM TAXABLE BDS
54627R-AT-T7 ..... P PP RPUPPRRRURPPPPPRRUY RN RO N L LAFE e 10, 140, 100 |. 102.8970 |............. 10,289,720 |.eennneeeen 10,000,000 |............. 10,137,106 |evveeeeeeennes foeeeeeenes (2,994) |+ eeeeeeeeeeeens e e 5.198 |...... 5.041 [ cooeees foeeeeneiiens 43,317 |oeeeeis 349,421 |....06/07/2023 ...|....12/01/2039 ...
Louisiana St Public Facs Authr Ref-Ochsner Clinic
546398-22-0 ..... Fndtn Pd ooeeiiii e e eeeeen foe een [ 2 teieennns L 1GFE | 1,103,655 |. 102.5790 |........eennnt 1,025,794 |oovvennnnnens 1,000,000 |....ooeeennnn 1,017,132 oo s (11,964) [-ooeeennniiies oo foeens 5.000 |...... 3.706 [N oooos oeeieiiiiinnnnns 6,389 | 50,000 |....12/01/2015 ...J....05/15/2029 ...
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Louisiana St Public Facs Authr Ref-Ochsner Clinic
546398-3B-2 ... Fndtn Pd oo o e | 2 e |- 1.G FE .. . 102.5030 |....cevnnnnnns 1,025,082 |eeveeneens 1,000,000 [...eoeeeennnnn 1,015,391 |oeeeeniiieiiiis o (10,782) | feeeeeeeeeiieeee oo 5.000 |...... 3.836 [MN ..ocoe oeeennnnieeeens 6,389 |.eeeiiraenee 50,000 |....12/01/2015 ...|....05/15/2031 ...
Louisiana St Public Facs Authr Ref-Ochsner Clinic
546398-3C-0 ..... Fndtn PJ .G FE ..|... . 102.4850 |....coounnnnns 1,301,565 |.... .1,270,000 |.. e 1,288,699 o e (13,082) [ e e 5.000 |...... 3.886 ...12/01/2015 ...|....05/15/2032 ...
546475-VS-0 ..... Louisiana St Gas & Fuels Tax .. . .1.DFE ..|.. ...82.4130 |... ....10,824,908 |.... 13,135,000 |.. 213,135,000 [eeniciiiiieees v e o e 3.082 |...... 3.052 ...01/13/2022 ...|....05/01/2038 ...
54651R-CP-2 ... Louisiana State Unclaimed Prop | 49 South Project .[.. ... 1.EFE ..|.. ...97.0890 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiieees foeeeeriieeeeene e e e 0.586 |...... 0.586 ....02/04/2021 ...|....09/01/2024 ...
54651R-CS-6 ..... Louisiana State Unclaimed Prop | 49 South Project .|... ... 1EFE ... ...89.4440 |... .1,060,000 |.. e 1,060,000 [oeeniiiiiiiinees oo e o e 1.343 |...... 1.343 ....02/04/2021 ...|....09/01/2027 ...
54651R-CT-4 ... Louisiana State Unclaimed Prop | 49 South Project .|... ... 1.EFE ..|.. ...87.7350 |... .2,500,000 |.. 002,500,000 [..eeieeiiiiiiees feeeeeriiieeeeene e e e 1.543 |...... 1.543 ....02/04/2021 ...|....09/01/2028 ...
54651R-DF-3 ..... Louisiana State Unclaimed Prop | 49 South Project .[... ... 1EFE ... ...89.4440 |... .1,185,000 |.. DR I 11530V R RN RN R RN 1.343 |...... 1.343 ...02/04/2021 ...|....09/01/2027 ...
54651R-DG-1 Louisiana State Unclaimed Prop | 49 South Project .[... ... 1.EFE ..|.. ...87.7350 |... ... 500,000 |.. 500,000 [+eeeemuneeeeemnnnn foreeeeeeemniieeee e e e 1.543 |...... 1.543 ....02/04/2021 ...|....09/01/2028 ...
54651R-DH-9 ..... [Louisiana State Unclaimed Prop | 49 South Project . .1EFE .. ...86.3200 |. .1,500,000 .1,500,000 |.. 779 ... 1779 ....02/04/2021 .. 09/01/2029 ...
54651R-DN-6 . Louisiana State Unclaimed Prop | 49 South Project . . 1EFE .. 1,000,000 |...77.9020 |. . N .1,000,000 .1,000,000 |.. 2,179 |......2.179 ....02/04/2021 .. 09/01/2034
54651R-DP-1 . |Louisiana State Unclaimed Prop | 49 South Project . .1EFE .. 1,280,000 |...76.7720 |. ..982,682 |. .1,280,000 .1,280,000 |.. 2,279 |......2.2719 ....02/04/2021 .. 09/01/2035 ...
546850-CA-4 ..... [Louisville KY Regl Arpt Auth Taxable-Ref-Ser C .. .EFE .. 9,495,000 |...97.9670 |. ..9,301,976 |. .9,495,000 .9,495,000 |.. .3.933 |......3.933 ...06/11/2014 .. 07/01/2026 ...
Lower Colorado River Tx Auth T Transmission
54811B-PP-0 ..... Contract ReV ....coeeeeeeeieiieiiiiieeeeeeeiee e eeeeeeees o e | s 2 e L FFE e 1,234,167 |. 102.2000 |.............. 1,124,196 |.....ccceee 1,100,000 |....oeeeennnen 1,121,430 |oeeenniieeeenis e (14,995) | feeeeeeeeieeee oo 5.000 |...... 3.531 ...06/05/2015 ...|....05/15/2030 ...
Lower Colorado River Tx Auth T Transmission
54811B-PQ-8 ..... Contract Rev ....ceeeeeeeeieiieiiiiieeeeeeeiee e eeeeeees o e | s 2 e |- 1FFE | 1,860,632 |. 102.1320 |....oeeeeenen 1,700,508 |.....ceevennnn 1,665,000 |.....cceennnn 1,696,364 |oeeevnnniiieeennns o (21,984) | e e 5.000 |...... 3.579 [MN ...... 83,250 |....07/01/2015 ...|....05/15/2031 ...
Lower Colorado River Tx Auth T Transmission
54811B-PR-6 ..... Contract ReV ....oeeeeeeeeiieiieeeeie e [ e .. 1.F FE ..|... . 102.0790 |... ... 800,000 |.. 814,403 [.ooeeeeeeiiiiiieee oeeeennen(10,086) [oeeeeeceiiiees o e 5.000 |...... 3.641 [MN ...... . 40,000 |....06/05/2015 ...|....05/15/2032 ...
56042R-K4-3 ..... Maine Hlth and Hgr Educ Facs Taxable Ref Ser B ... [... ... .. 1.EFE ..|... ...81.1820 |... .2,250,000 |.. 002,250,000 [oeeniiiiiiiniees e e o e 2.485 |...... 2.485 [ ....... . 55,913 |....05/06/2021 ...|....07/01/2033 ...
56042R-K6-8 ..... Maine Hlth and Hgr Educ Facs Taxable Ref Ser B ... [... ... .. 1.EFE ..|... .. 78.6860 |... .2,315,000 |.. 002,815,000 [eeneeeiniiiiees feeeeeriiieeeeene e e e 2.635 |...... 2.635 [ ....... .61,000 |....05/06/2021 ...|....07/01/2035 ...
562784-AL-2 ..... Manhattan Beach CA Pension Ob Taxable ..........ccc...fes ... .. 1.AFE ..|... ...85.9020 |... ..560,000 |.. (IO L)V U RN R RN RN 2.241 |...... 2,241 ....... . 12,326 |....04/29/2021 ...|....01/01/2031 ...
562784-AN-0 ..... Manhattan Beach CA Pension Ob Taxable ... .. 1.AFE ..|... ...84.3940 |... ..450,000 |oeeevrnnieeeeennnB80,000 [oeenieiiiniiiiees feeeeeniieeeeeen e e e 2.341 |...... 2.341 (W ....... . 10,535 |....04/29/2021 ...|....01/01/2032 ...
562784-AP-3 ..... Manhattan Beach CA Pension Ob Taxable ... .. 1.AFE ..|... ...82.6030 |... . .1,850,000 |.. e 1,850,000 [oenniiiiiiiees v e i e 2.591 |...... 2.591 [ ....... . 47,934 |....04/29/2021 ...|....01/01/2034 ...
562784-A0-1 ..... Manhattan Beach CA Pension Ob Taxable .........ccccc..fen . L AFE e 1,000,000 |...81.5660 |.......eeennneeen 815,664 |.............. 1,000,000 |...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnee foereemmmmiieeeeens o oo e 2.691 |...... 2691 [JJ coeeies e 13,455 |oeeeiiieeenes 26,910 |....04/29/2021 ...|....01/01/2035 ...
Maryland St Econ Dev Corp Stud Ref-Univ MD Clg
57420V-PB-3 ..... Park Projs ooeeeeeeeeeeeeeiee e [ e L 1EFE o 2,634,625 . 104.3230 [...eeeeeennnnn 2,362,916 |..ccvvnnnnnnns 2,265,000 |..ccevvnnnnnns 2,363,256 |.uueeeeennninee foreeeennn (38,569) |veeiiiiiiiiees oo e 5.000 |...... IR I ) R FERR 9,438 |o.eeeeeeenne 113,250 |....02/25/2016 ...|....06/01/2035 ...
57421F-AB-3 ..... Maryland St Dept of Transportn Taxable Ref Ser A .. 1.F FE ..|... ... 75,000 |...97.2580 |... 75,000 [oeiiiiiiieneennn 75,000 [oueniiiiiiiienes v e f e 0.5% |...... 0.526 [FA ...... ....02/11/2021 ...|....08/01/2024 ...
57563R-QX-0 . Massachusetts Edl Fing Auth Taxable Ser A ... .. 1.LAFE .. 1,000,000 |...98.4990 |. .1,000,000 .1,000,000 |.. .2.156 |......2.156 ...10/22/2020 .. 07/01/2024 ...
57563R-0Z-5 ..... Massachusetts Edl Fing Auth Taxable Ser A ... .. 1.CFE ..|... 2,565,000 |...95.0740 |... .2,565,000 | 002,565,000 [o.eniiiiiiiiininns v e foiin e 2.562 |...... 2.562 ...10/22/2020 ...|....07/01/2026 ...
Massachusetts St Dev Fin Agy C Ref-Caregroup-Ser
57584X-DD-0 ..... R R RN 2 i 1T.GFE | 3,078,523 |. 102.2810 |........eenn.. 2,782,032 |...covvnnnnnns 2,720,000 |....ccvvunnnns 2,782,677 [.ovevvveniiiiiinn Joenneenn (40,083 [ i e 5.000 |...... I N (VN I R, 68,000 |...ccvvnnnnnne 136,000 |....08/21/2015 ...|[....07/01/2029 ...
Massachusetts St Dev Fin Agy C Ref-Caregroup-Ser
57584X-DE-8 ..... R R RN 2. .. 1.G FE ..|... 1,572,653 |. 102.1000 |.............. 1,424,298 |.... 1,426,116 [ o (19,872) L o e 5.000 |...... 3.461(JJ ....... . 69,750 |....08/21/2015 ...|....07/01/2030 ...
Massachus
57584X-DF-5 ..... |- 1.GFE L ...1,119,390 |. 102.2420 |.....ennnnnens 1,022,418 |.... n1,020,983 [oeniiiiiiiiiens e (13,386) [ o e 5.000 |...... 3.551 [ ....... .50,000 |....08/21/2015 ...|....07/01/2031 ...
575896-0K-4 ..... Ma Port Auth-Ser B AMT-Ser B .. . 2. |- 1.CFE ... 1,148,800 |. 102.7040 |......cceeen 1,027,037 |.... . s .. e 1,025,562 |eeeeeeeiiiieeee feeeeeenen (16,369) [eeeeceeeeeees o e 5.000 |...... 3.240 (W ....... s .50,000 |....07/09/2015 ...|....07/01/2028 ...
576000-XN-8 ..... Massachusetts St Sch Bldg Taxable Ref SubSer B ....[......|....... T L 1CFE o 6,093,120 |...87.6370 |.............. 5,258,232 [..coeeeiennnnn 6,000,000 |..cevunnnnnnns (0SS R R RPN (111N AR R R 3.066 |...... 2.884 [AO .ot foriiiiiiins 38,836 [.....evvvnnnns 183,960 [....12/13/2019 ...|....10/15/2033 ...
Massachusetts St Sch Bldg Taxable Ref Senior Ser C
576000-Z0-6 ..... . .. 1.B FE ..|... .... 10,043,100 |...73.4510 [.......ccenn 7,345,120 |.... .. 10,000,000 |.. ...10,030,148 [..evoeviiiniienes v (4,248) Lo o e 2.950 |...... 2.898 [MN ...... .. 295,000 [....10/09/2020 ...|....05/15/2043 ...
MA
576004-HG-3 ..... 2022 ..o [eeeen | s T TAFE Lo 3,162,102 [...99.1880 |.............. 3,213,256 |..ccevvnnnnnns 3,239,551 |...covvnnnnnns 3,170,088 [.ooevevviiiiiins Jovvnnenn s 7,627 [ i e 4110 |...... 371 (VN Y R, 61,395 |..oovenennnnns 116,502 |....12/15/2022 ...|....07/15/2031 ...
MET GOVT NASHVILLE & DAVIDSON TAXABLE REV BDS
592041-XV-4 ..... [2016 .. mi 1AFE .. ...88.0320 |. .. 3,389,232 |. .3,850,000 .3,361,160 |.. .3.237 |......4.770 . 62,312 |....06/18/2023 .. 10/01/2036 ...
592190-MK-5 . Met Nashville Tn Arpt Auth Arp AMT-Ser B . 2 .1.DFE .. . 101.9320 |. 1,019,323 |. .1,000,000 1,027,638 |.. .5.000 |......3.100 .50,000 |....12/09/2015 .. 07/01/2030 ...
592190-ML-3 ..... Met Nashville Tn Arpt Auth Arp AMT-Ser B .... 2. .. 1.DFE ..|... . 101.9130 |..oeevnnnnnnns 1,273,910 |.... .1,250,000 |.. 1,283,438 [ e (21,434) | e e 5.000 |...... 3.160 . 62,500 |....12/09/2015 ...|....07/01/2031 ...
592190-MM-1 ..... Met Nashville Tn Arpt Auth Arp AMT=Ser B ........ccofee ] innnnes 2 ieeeennnn |- 1.0 FE .. . 101.8950 [....coennnnnns 1,543,706 [.....cceennn 1,515,000 [..oovvvnnnnnns 1,554,405 [...oooioviniiines foeeeeeea (25,248) e oo ennns 5.000 |...... 3.210 | JJ coeoeee foreerneneen 37,875 | 75,750 |....12/09/2015 ...|....07/01/2032 ...
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Met Transprtn Auth Ny Dedicate BABs Metro Transit
5925N-Z1-8 ... AUth=A2 e o e | | L ACFE o 12,735,536 |. 106.3790 |....cceennn.. 10,786,810 |.eeunnnnnees 10,140,000 |-..eennneeeen 11,225,106 [ooeeeeeneeeeeeenn Jeeennnn(196,805) [oeeeeeeiiiiis e fens 5.989 |...... 3.609 [MN ..o [oreeininins 77,597 |oeeeeeeennnnns 607,285 |....03/13/2015 ... |....11/15/2030 ...
59259Y-5T-2 ... Met Transprtn Auth NY Revenue .... 2. .. 1.G FE ..|... . 102.7640 |......oeennnn. 2,055,288 |.... .2,000,000 |.. 002,068,860 [o..iiiiiiiiiinns e (35,207) v o e 5.000 |...... 3.091 [MN ...... ..100,000 |....07/24/2015 ... |....11/15/2028 ...
59259Y-50-9 ...... Met Transprtn Auth NY Revenue .... 2 ... .. 1.G FE ..|... . 102.7210 |ooeeeennennnns 4,108,828 |.... .4,000,000 |.. 131,821 [ et (B7,322) [ e e 5.000 |...... 3ATH|IN ... ..200,000 |....07/24/2015 ... |....11/15/2029 ...
59259Y-5V-7 ..... Met Transprtn Auth NY Revenue .... 2. .. 1.G FE ..|... . 102.7040 |.....cevnnnnns 3,081,126 |.... .3,000,000 |.. 003,095,001 [oeeniiiiiiinnnns foeeeennnn (48,470) v o e 5.000 |...... 3.241[MN ...... .. 150,000 |....07/24/2015 ...|....11/15/2030 ...
59259Y-5Y-1 ..... Met Transprtn Auth NY Revenue .... 2 ... .. 1.G FE ..|... . 102.6940 |.......eeen... 5,391,446 |.... .5,250,000 |.. e 5,409,504 |o.eiiiiiiiiiieee e (81,299) [ e e 5.000 |...... 3311 [MN ... .. 262,500 |....07/24/2015 ... |....11/15/2031 ...
59259Y-CA-5 ... Met Transprtn Auth NY Revenue BABs .. 1.G FE ..|... . 105.6340 |.............. 2,735,923 |.... ....2,590,000 |.. 2,802,141 Lo [ (44,328) [ e e 6.548 |...... 4.282 [MN ...... .. 169,593 |....12/01/2015 ... |....11/15/2031 ...
592647-8D-2 ... Met Washington Dc Arpts Auth A Ref-AMT-Ser B ceveene |2 i | 1D FE Ll . . 102.3810 |... ....10,238,110 |.... .. 10,000,000 |.. 10,229,751 [ e (124,948) | e e 5.000 |...... 3.631 (A0 ...... . . ..500,000 |....07/01/2015 ...|....10/01/2031 ...
593331-U3-7 ... Miami-Dade Cnty FI Sch Brd COPS-Ser D ................ LEFE L 11,380,000 [. 104.1990 |............. 10,419,890 |............ 10,000,000 |............. 10,323,194 [oeenviiiiininnns [oeeeennn (147,309) |ovneniiciiiines oo s 5.000 |...... 3.380 [FA ..o oovennnnnnnns 208,333 |....ovunnnnnne 500,000 |....12/16/2015 ... |....02/01/2031 ...
MIAMI-DADE CNTY FL SPL OBLIG Taxable Ref
59333N-V4-2 ...... Subordinate ReV ......euuvvvviiiiiiniiiiiiiiniecceiiinn oo e | s T L1EFE e 7,000,000 |...79.0450 |.......cccenen 5,533,143 [.ccoeiiiennnnn 7,000,000 |.eeevennennns 7,000,000 |oeveveniirriinnnns foorniriiiiiiins v e 2.686 |...... 2.686 |AD .. eernnniieinns 47,005 [ooiiivinnnnns 188,020 |....12/10/2020 ...|[....10/01/2035 ...
MIAMI-DADE CNTY FL SPL OBLIG Taxable Ref
59333N-V5-9 ...... Subordinate ReV .......eovvvviiiiiniiiiiiiiinenes 1.EFE ..|... ...77.8120 |... ...12,270,968 |.... 15,770,000 |.. ...15,770,000 I AR RN 2.7%6 |...... 2.736 .. 431,467 |....12/10/2020 ...|....10/01/2036 ...
59333P-09-2 Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A . 1EFE .. . 101.4230 |. 1,592,335 |. .1,570,000 1,602,328 |.. .. (17,548) |. .5.000 |......3.771 . 78,500 |....06/10/2015 .. 10/01/2029
59333P-R3-4 Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A .1EFE .. . 101.1130 |. 1,329,640 |. . 1,315,000 1,338,953 |.. .. (12,978) | .5.000 |[......3.911 . 65,750 |....06/10/2015 .. 10/01/2031
59333P-R4-2 Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A 1.E FE .. . 101.0950 |. 1,799,491 |. .1,780,000 1,810,915 |.. ..(16,739) |. .5.000 |......3.961 .89,000 |....06/10/2015 .. 10/01/2032 ...
59333P-R5-9 ...... Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A .. 1.EFE ..|... . 101.0740 |....covvennnns 1,819,334 |.... .1,800,000 |.. ....1,830,045 |ooiiiiiiiinens [ ([T D N PO PP R 5.000 |...... 4.001 .90,000 |....06/10/2015 ...|....10/01/2033 ...
Miami-Dade Cnty FL Public Facs Ref-Jackson HIth
593337T-EB-2 ... SYS=Ser A iiriiiiiiiiii e e e | s 2 i LADFE L 14,767,216 |. 102.0770 |............. 13,683,368 |....oeeeennn 13,405,000 |...cvvvunnnns 13,631,747 [ooviiiiiiiiiiiiin Jovnnnnns (IR LSIC) N AR RPN RN 5.000 |...... 3.761 670,250 |....06/25/2015 ...|....06/01/2032 ...
Miami-Dade Cnty FL Public Facs Ref-Public Health
59333T-FF-2 ..... LV SRR RPN Y 2 i LADFE e 7,607,986 |. 104.7380 |.............. 7,096,020 [oeuriieennnnn 6,775,000 |.eeevunnnnnnns 7,002,740 [oooeiiiiniiiiiiins Jovvnnnnns (86,048) [.ooevevvniiiieee Jovvniiiniiiiiinn fees 5.000 |...... 3.530 338,750 |....04/27/2017 ...|....06/01/2037 ...
MIAMI-DADE CNTY FLA SEAPORT RE TAXABLE BDS
59335K-FG-7 ..... (072 R [ R N L1GFE L 1,085,000 . 103.1570 [....eeeeeenen 1,119,256 | 1,085,000 [....eevennnn 1,085,000 |oveenevievnnnnnes foorvvmmniiiiiis o [ e 5.499 |...... 5.499 652 [ ....12/01/2023 ...|....11/01/2029 ...
MIAMI-DADE CNTY FLA SEAPORT RE TAXABLE BDS
59335K-FJ-1 ..... (072 R (S IR N L1GFE L 1,000,000 |. 103.9700 |.........en... 1,039,698 |.......cceen 1,000,000 [..eeveevennnnn 1,000,000 oveeneerevvnnnes foorvvmmniiiiiiis Jeiiiiiiiiiins [ e 5.643 |...... 5.643 908 e ....12/01/2023 ...|....11/01/2031 ...
Michigan St Bldg Auth Revenue Unrefunded Ref Facs
594615-JG-2 ... Ser | 2. .. 1.CFE ..|... . 15,434,385 |. 104.0400 |... ... 14,924,552 |.... 14,345,000 |.. L ABTSSATT e e (A VAR5 ) 1 IR RPN RN 5.000 |...... 3.345 .. 717,250 |....10/06/2020 ...|....04/15/2030 ...
605638-AP-0 ..... Mississippi St Gaming Tax Rev Ser E .. 2 ... .. 1.G FE ..|... .. 1,716,690 |. 102.8240 |.............. 1,542,354 |.... e 1544130 [ [ (23,583) |-vveeeeeeeennees foeeeeeeiiiiiies e 5.000 |...... 3.290 ... 75,000 |....09/24/2015 ...|....10/15/2029 ...
605638-AQ-8 ..... Mississippi St Gaming Tax Rev Ser E .. 2. .. 1.G FE ..|... .. 5,681,300 |. 102.7190 |....eennnnnnns 5,135,935 |[.... 5,139,218 e [ [0 N R FPPPPIR R 5.000 |...... 3.380 .. 250,000 |....09/24/2015 ...|....10/15/2030 ...
605638-AR-6 ..... Mississippi St Gaming Tax Rev Ser E .. e 20 .. 1.G FE ..|... .. 6,715,360 |. 102.6060 |.............. 6,028,103 |.... . .. 8,047 777 e e (92,330) [ eeeeeeieee o e 5.000 |...... 3.291 .. 293,750 |....12/01/2015 ...|....10/15/2031 ...
605638-AS-4 ..... Mississippi St Gaming Tax Rev Ser E .......ccoeeviricfoen e nnnnns [ I 1T.GFE | 3,297,155 |. 102.5000 [....eeveeeen 2,982,799 |..coovvnnnnnns 2,910,000 |....ccvvunnnns 2,989,686 |........ooovvvvinn Jovvnneenn (42,519) [ i e 5.000 |...... 3.406 145,500 |....12/01/2015 ...|....10/15/2032 ...
Monroe Cnty NY Indl Dev Corp Ref-Univof Rochester—
61075T-MA-3 ..... Ser A .. 1.DFE ..|... ...1,149,550 |. 102.5690 |.............. 1,025,693 |.... .... 1,025,567 L (16,373) | e e 5.000 |...... 3.240 ... 50,000 |[....06/17/2015 ...|....07/01/2030 ...
612285-AN-6 ..... Montebel lo CA Pension Oblig Taxable ..... .1.CFE .. 2,790,000 |...86.2210 |. .. 2,405,569 |. .2,790,000 |.. N .4.05 |......4.056 113,162 |....05/28/2020 .. 06/01/2039
612550-AR-7 ..... [Monterey Pk CA Pension Oblig Taxable Ser A .1.CFE .. 6,621,883 |...73.3440 |. .. 4,837,057 |. .6,615,529 |.. )| .3.021 |......2.974 199,235 |....02/04/2021 .. 06/01/2043 ...
645913-AA-2 ..... [New Jersey Economic Dev Auth S ... .. 1.F FE .. . 19,416,322 |. 108.0580 |. .19,709,761 |. .18,240,000 19,305,789 |.. .(110,533) | .7.425 |......5.484 305,910 |....11/06/2023 .. 02/15/2029 ...
New Jersey St Eductnl Facs Aut Txl
646066-7F-1 ..... UNiV Ser D e eeen [ e | s Tons L EFE o 3,445,000 |...84.8670 |.............. 2,923,668 |...ccevnnnnnns 3,445,000 |......ceeennnn 3,445,000 |..euneeeeernnnnnee foreeemmniieeeeis e oo e 3.468 |...... 3.468 [JJ ooooees [ 59,736 |oeevrennnnns 119,473 |....06/05/2020 ...|....07/01/2035 ...
New Jersey St Eductnl Facs Aut Txbl Seton Hall
646066-7G-9 ..... UNiV Ser D e eeen [ e | s Tons L EFE o 2,250,000 |...81.8340 |....ccounnnnns 1,841,267 |.eeeeeennn 2,250,000 |..eceevnnnnnns 2,250,000 [.oeeeeemniieeeeen Jeemmneeeeeeennes foreeeees s et 3.908 |...... 3.908 [JJ coeeees e 43,965 |eeveuniaanne 87,930 |....06/05/2020 ...|....07/01/2040 ...
New Jersey St Hgr Edu Assistan AMT Ref Senior Ser
646080-US-8 ..... A e [ e .. 1.BFE ..|... . 101.2020 |.............. 2,580,659 |.... .2,550,000 |.. 2,616,897 o [ (71,843) [coeeeeeeeieeeee e s 5.000 |...... 2.090 (D ....... .. 127,500 |....05/21/2020 ... |....12/01/2024 ...
646140-DG-5 ..... New Jersey St Turnpike Auth Tu Taxable Ref Ser C ..|... ... .. 1.DFE ..|... ...90.1200 |... ... 13,518,045 |.... 15,000,000 |.. 15,325,719 [ e (212,464) |.covvveeiiiiins oo s 3.223 |...... 1.750 | J ....... .. 483,450 |....09/17/2020 ...|....01/01/2035 ...
646140-EA-7 ..... New Jersey St Turnpike Auth Tu Taxable Ref Ser B ..|... ... .. 1.EFE ..|... L. 75.1350 |.oeeiinnnnnnns 2,186,429 |.... .2,910,000 |.. 002,910,000 [.eeneeeiniiiiees fereeereiieeeeene e e e 2.782 |...... 2.782 (W ....... ... 80,956 |....01/22/2021 ...|....01/01/2040 ...
64763H-FB-6 ..... New Orleans LA Aviation Brd AMT-Ser B ...........ccee foun on .. 1.EFE ..|... . 101.4540 |.............. 6,203,912 |.... .6,115,000 |.. 08,227,880 [oeniiiiiiiinnns e (109,449) L o e 5.000 |...... AN ... .. 305,750 |....12/01/2015 ...|....01/01/2028 ...
New York Convention Ctr Dev Ref-Hotel Unit Fee
649451-CY-5 ..... R PP PPPPPPPPPPP pyr) Jseesy 2 iiiiinnns LAFFE 5,708,550 |. 102.4740 |.............. 5,123,705 |...ccovunnnnns 5,000,000 J..ceeunnnnnnns 5,148,422 .ovvvvvvvninnes [ (75,610) |ovvenniiiiiiinnns fooviiiiiiiiniii ovnnns 5.000 |...... RIS 1L 31,944 |t 250,000 |....08/21/2015 ...J....11/15/2032 ...
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New York Convention Ctr Dev Ref-Hotel Unit Fee
649451-DJ-7 ... T Y PP UURUPIPRRRPUUPRR RN 2 e L FFE e 8,580,579 |. 102.4930 |.....c.eeen... 7,671,564 |..eeeeeenn 7,485,000 |...ccevnnnnnns 7,714,046 |.oooomeniiieennn Jeeennns (116,765) [-eeeeeneeeecennn foeneeeeeemnniiees foeeees 5.000 |...... 3299 |MN ooes [ Y72 I 374,250 |....08/21/2015 ...|....11/15/2031 ...
New York NY City Transitional Taxable-Future Tax
649710-RB-1 ..... T PP RPUPPRRRURPPPPPRRUY AR U N L LAFE e 4,097,502 |...97.3180 |[...ccvvvnnnnns 3,698,084 |...oeeeennn 3,800,000 |-eevvunnnnnnnn 3,950,532 |.eeevriiiieiennn e (19,142) |eveeeeeeeeeees oo s 4.200 |...... 3542 |MN .ooes [ 26,600 |.....ccennnnnn 159,600 |....03/24/2015 ...|....11/01/2030 ...
New York NY City Transitional TAXABLE FUTURE TAX
64971X-88-2 ..... SECD 2022 .....eieeeeeieeeeeeeee e e o e | s Tons L LAFE e 15,849,280 |...92.3430 |.......eenn.. 14,774,928 |............ 16,000,000 |............. 15,866,662 |....eeeeeeennies foeeeeeenns 10,578 [ooeeeeeiiieieee e fees 3.850 |...... 3951 [FA oo oeeemiiiees 256,667 |.eueeeeennes 616,000 |....03/30/2022 ... |....02/01/2034 ...
New York NY City Transitional Future Tax
64971X-UD-8 ..... Subordinate Ser C ...oeevvveiiiieeiiiiieeeeeeene e eeeeeeen [ e e 20 .. 1.AFE ..|... 7,245,886 |. 102.1260 |.............. 6,377,762 |.... 8,945,853 [oniiiiiiiieee e (98,915) [ e e 4.000 |...... 2.220 [MN ...... ... 41,633 |[... .. 249,800 |....09/16/2020 ...|....05/01/2041 ...
64972H-IU-2 ... New York NY City Transitional Fiscal 2015 Ser 82 . [... ... [ .. 1.CFE ..|... 4,762,849 |. 103.0220 |.............. 4,249,670 |.... 4,236,178 [ o (69,449) L e e 5.000 |...... 3.190 (JJ ....... .... 95,104 |... .. 206,250 |....06/18/2015 ...|....07/15/2030 ...
64972H-XT-4 ..... New York NY City Transitional Fiscal 2015 Ser S2 . [... ... e 20 .. 1.CFE ..|... .. 5,740,700 |. 102.8710 |eevvennnneens 5,143,530 |.... 5,129,462 | e (80,799) [ e e 5.000 |...... 3.260 [JJ ....... ... 115,278 |... ..250,000 |....06/18/2015 ...|....07/15/2031 ...
6498K-LJ-3 ..... New York St Pur Auth Revenue Taxable Ref Ser B .... |[... ... U | .. 1.CFE ..|... .. 7,285,000 |...80.4300 |........c...e. 5,859,318 |.... e 1,285,000 [oeeniiiiiiinines v e o e 2.818 |...... 2.818 |IN ...... e 26,232 ... .. 205,291 |....04/30/2020 ... |....11/15/2039 ...
New York St Dorm Auth Rev N Shore Long Island
64990B-NE-9 ... Jewish bl .vvvviiiiiiiiiiiici e foee e s 2 i L1GFE Lo 11,019,861 [. 101.7770 |............. 10,208,193 [.oeeeeenen 10,030,000 |..evvnnnnnens 10,185,980 |vvveenvvvvvvnnnns foeeeennn(112,082) | i s 5.000 |...... BT MN oo o 83,583 |...oouuunnnns 501,500 |....06/05/2015 ...|....05/01/2032 ...
New York St
64990B-NF-6 ..... Jewish bl .vvvviiiiiiiiiiii e foee e | s 2 CAGFE e 4,824,532 |. 101.7500 [....weveennnnn 4,482,065 |.......oennnn. 4,405,000 |.....ccvunnnns 4,471,210 [ooeiiiiiiiiiiiiin Joeeeeenn (47,533) [ i s 5.000 |...... 3831 [MN oooees [ 36,708 [.....ccvvnnnns 220,250 |....06/05/2015 ...|[....05/01/2033 ...
64990F-E2-6 ..... New York St N A .1.BFE ..|... ...2,994,815|...84.6940 |.............. 2,976,987 |.... .3,515,000 |.. 203,080,564 |...oieeiiiiiiieee oo 35,749 | e e 2182 |...... 4.406 ....05/11/2023 ...|....03/15/2031 ...
64990F-TN-4 ..... New York St Dorm Auth Unrefunded Ser B Grp B 2 .1.BFE .. . 14,880,045 |. 101.9600 |. .14,070,466 |. 13,800,000 14,068,554 |.. .5.000 |......3.219 ....05/04/2020 .. 02/15/2030 ...
64990G-Y3-0 ..... New York St Dorm Auth Revenues Taxable Ref .. 1 . 1EFE .. . 12,540,000 |...84.3480 |. 10,577,214 |. 12,540,000 12,540,000 |.. .2.462 |......2.462 ...07/15/2020 .. 07/01/2032 ...
64990G-Y4-8 ..... New York St Dorm Auth Revenues Taxable Ref .. 1 .1EFE .. 5,920,000 |...82.9290 |. .. 4,909,379 |. .5,920,000 .5,920,000 |.. .2.512 |......2.512 ....07/15/2020 .. 07/01/2033 ...
658203-5Y-6 ..... North Carolina St Muni Pwr Agy Unrefunded-Ser C . 2 1.FFE .. 7,671,440 |. 103.9150 |. .. 7,279,267 |. .7,005,000 7,282,250 |.. .5.000 |......3.310 ....09/18/2019 .. 01/01/2030
658203-52-3 ..... North Carolina St Muni Pwr Agy Unrefunded-Ser C . 2 1FFE .. . 103.690 |. ..940,000 .963,731 |.. .5.000 |......3.679 ....09/18/2019 .. 01/01/2031 ...
658203-X4-1 ..... North Carolina St Muni Pur Agy Ref-Ser A L2 .. 1.FFE ... . 103.6960 |... .2,680,000 |.. 2,764,307 [oeeeeiiiiieeee foeeeenenn (40,093) [ve e o e 5.000 |...... 3.360 ....07/09/2015 ...|....01/01/2031 ...
662850-NJ-1 ..... N Tx Tollway Auth Revenue Ref-Ser A 2 .. 1EFE ... . . 101.6690 |... . .. 10,600,000 |.. 10,755,842 [ e (150,541) [ e e 5.000 |...... 3.491 ....04/09/2015 ...|....01/01/2032 ...
665304-HY-0 ..... Nor thern KY Univ Gen Receipts Taxable Ser N L 1.EFE ..|.. .. 1,675,000 |...83.7530 |eevuunnnnnnnn 1,402,854 |.... ....1,675,000 |.. ceee 1,675,000 [.eeneeeeniiiiieee feeeermiiiieeeeene e oo e 2.538 |...... 2.538 ...04/07/2021 ...|....09/01/2032 ...
665304-HZ-7 ..... Northern KY Univ Gen Receipts Taxable Ser N 1EFE ... .. 2,000,000 |...82.7060 |.............. 1,654,114 |.... .2,000,000 |.. 002,000,000 [oeeniiiiiiinines v e foi e 2.638 |...... 2.638 ....04/07/2021 ...|....09/01/2033 ...
665304-JA-0 ..... Nor thern KY Univ Gen Receipts Taxable Ser N A 1.EFE ..|.. L 817770 |oeeeeeeanns 1,263,448 |.... . 1,545,000 |.. e 1,545,000 [.eeneeeiiiiiiees foeeeeriiieeeeene e e e 2.738 |...... 2.738 ....04/07/2021 ...|....09/01/2034 ...
665304-8-8 ..... Northern KY Univ Gen Receipts Taxable Ser N 1EFE ... ...80.9070 |.....covnnnnns 2,022,670 |.... .2,500,000 |.. 002,500,000 [oeeniiiiiiiinines v e o e 2.838 |...... 2.838 ....04/07/2021 ...|....09/01/2035 ...
665304-JC-6 ..... Nor thern KY Univ Gen Receipts Taxable Ser 1. 1.EFE ..|.. . ...80.2170 |... .2,250,000 |.. 002,250,000 [.eeiieeeniiiiees feeeeeriieeeeene e e e 2.938 |...... 2.938 ....04/07/2021 ...|....09/01/2036 ...
665304-J0-4 ... Northern KY Univ Gen Receipts Taxable Ser 1. 1EFE ... .. 1,000,000 |...79.6940 |... e 1,000,000 [oeeniiiiiiinnes v e foii e 3.038 |...... 3.038 ....04/07/2021 ...|....09/01/2037 ...
665304-JE-2 ..... Nor thern KY Univ Gen Receipts Taxable Ser N A .EFE ..|.. .. 1,400,000 |...78.4900 |... e 1,400,000 [.enneeeeniiieees feeeeereieeeeene e e e 3.068 |...... 3.068 ...04/07/2021 ...|....09/01/2038 ...
OAKLAND CALIF REDEV AGY TAX ALLOC BDS COLISEUM R
672321-JJ-6 ..... [2006B ... .. 1.EFE .. . 17,532,636 |. 102.7310 |. 17,217,766 |. 16,760,000 17,467,264 |.. .5.537 |......5.054 ...06/09/2022 .. 09/01/2035 ...
67704L-AA-9 ..... Oglethorpe Ga Pur Corp First Mtg ... .. 2.AFE ..|... ...6,633,639 |. 101.8040 |.............. 5,395,607 |.... ....5,300,000 |.. 6,356,755 [oeniiiiiiiiinens e (101,338) [ e e 5.534 |...... 2.984 ...03/08/2021 ...|....01/01/2035 ...
OHIO ST AIR QUALITY DEV AUTH ADJ AMT REF BDS
677525-WV-5 ..... Y (R I N .. 2.BFE ..|... .. 3,380,000 |. 101.9530 |...euunnnnnnns 3,445,908 |.... .3,380,000 |. 003,380,000 [oeeniiiiiiiiiines v e foiiii e 4.250 |...... 4.250 .. 143,650 |....05/20/2022 ...|....11/01/2039 ...
684100-AP-5 ..... Orange Calif Pension Oblig Taxable Ref .. 1.CFE .. 8,300,000 |...80.2030 |. ..6,656,849 |. .8,300,000 .8,300,000 |.. .2.750 |......2.750 . 228,250 |....03/04/2021 .. 06/01/2035 ...
684100-AQ-3 ..... Orange Calif Pension Oblig Taxable Ref .... e [T 1O FE L .. 6,960,000 |...79.1560 |.............. 5,509,272 |.... .6,960,000 |.. 08,960,000 [o.eniiiiiiiiines v e o e 2.820 |...... 2.820 (D ....... .... 16,356 |... .. 196,272 |....03/04/2021 ...|....06/01/2036 ...
684517-RX-5 ..... Orange Cnty FI Sch Brd Cops Ref-Ser C ..ccovveeevveeesfoos ven | nnnnns 2 e L ACFE o 9,903,860 |. 103.7580 |.....c.euunnn. 8,819,413 | 8,500,000 |eevvunnnenn 8,895,654 |...eieeeeinninee foeeeenn (144,8671) |oeee s oo e 5.000 |...... AN FA e o 177,083 |.oeeeeennneees 425,000 |....03/16/2016 ...|....08/01/2034 ...
Oregon St Dept Admin Svcs TAXABLE BDS
68607V-3T-0 ..... 2022 e foeeen | s Tons L ACFE e 3,020,000 |...95.5740 |.ceeuunnnnnnnn 2,886,338 |.ueeeeeennnn 3,020,000 |...cevvrennnns 3,020,000 [.oeeeeemeiiieeenn Jeemmmeeeeeennnee foreeeees s et 4.041 |...... 4.041 [AO oooeen [oeeeiniiens 30,510 [oceereeennnnns 122,038 |....04/13/2022 ...|....04/01/2034 ...
696543-UA-3 ... Palm Beach Cnty FL Pub Impt TXBL-REF-SER B ......... [... ... S LAFE L .. 239,830 |...96.0180 |... . 239,956 |oeviiiiiiiiiiis e 88 e e e 0.500 |...... 0.520 (D ....... ....06/13/2021 ...|....12/01/2024 ...
700387-H0-9 ..... Park Creek CO Met Dist Rev Taxable Senior Ser B ...[... ... |- 1LFFE L .. 435,000 |...90.3520 |... 393,031 |.... . ....435,000 I A JUTP PO 3.244 |...... 3.244 D ....... ...12/13/2019 ...|....12/01/2031 ...
700387-HR-7 ..... Park Creek CO Met Dist Rev Taxable Senior Ser B ...|[... ... LFFE L 540,000 |...89.7420 |.......eennnnn 484,607 |eevunnneinnnnd 540,000 [......cevvnnnnnns KT 0LV[V I U RSN RN RN RN 3.344 |...... 3.344 | ....... ...12/13/2019 ...|....12/01/2032 ...
Pennsylvania Economic Dev Fing Txbl State System
70869P-MP-9 ..... Higher EAUC ....oovvvivviiiiiiiiinccciccceii oo e | s T LEFE L 290,000 |...98.0160 |.....cevvnnennnnn 284,247 |.oooiiiiin 290,000 [...oeeeevunnnnnnn A% O JN0LV[V I U RSN RN RN RN 0.739 |...... 0.739 (D ....... ....04/13/2021 ...|....06/15/2024 ...
70917R-B5-3 ..... Pennsylvania St Hgr Ed Facs BAB-Temple University [......[....... 1 s L AEFE | 5,089,535 |. 105.7740 |........c..... 4,305,014 |...coonnnnnnns 4,070,000 |.eeveunnnens 4,841,609 [...ocovviiiiiinnn Joennnnns (111,330) Jeeeeeeeemnineee fooreemiiniiaieeene Joened 6.141 )...... 2.811]A0 ...... ...09/23/2021 ...|....04/01/2030 ...
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Pennsylvania St Indl Dev Auth Taxable-Ref-Econ Dev
T09193-LY-0 oeee [ eererniiiiiiii e [ e | L 1EFE e 2,961,000 |...99.1350 |.eeeeunnnnnnnn 2,935,399 [.cooieeeennnn 2,961,000 |[...covvnennnns 2,961,000 [.oeeeeeeiiiiiieenn Joememieeeeemnees foreeeees s et 3.5 |...... 3.556 [JJ coeeees oo 52,647 |oeevrennns 105,293 |....04/02/2015 ...|....07/01/2024 ...
Pennsylvania St Turnpike Commi TXBL REF MOTOR
709224-3G-2 ... LICENSE FUND ....eeeeeeeeie e e e eeee e e eeeee e eeemns fren e DFE s 5,070,000 |...83.4230 |.cc.eennnnnnnn 4,229,546 |.......cc..... 5,070,000 |eevvunnnnnenn 5,070,000 |-everunieeeeemnnn feeeereeemiiiieeee e e e 2.890 |...... 2.890 (D ....... 146,523 |....02/12/2020 ...|....12/01/2035 ...
70922P-AN-2 ... Pennsylvania St Turnpike Commi ... AFE ... .10,000,000 |...96.8230 |.......oenees 9,682,260 |.... .. 10,000,000 |.. .. 10,000,000 I AR R 3.229 |...... 3.229 | ....... .. 322,900 |....09/11/2014 ...|....12/01/2026 ...
70922P-AP-7 . Pennsylvania St Turnpike Commi ... A FE .. 5,081,125 |...96.4820 |. .. 4,824,105 |. .5,000,000 .5,029,715 |.. (7,047) |. .3.329 |......3.166 166,450 |....12/01/2015 .. 12/01/2027 ...
TAT794-AS-0 ..... Philadelphia Pa Auth For Indl Ref-1st Ser 2015 .. EFE .. 2,322,271 (. 102.1670 |. ..2,114,847 |. .2,070,000 .2,107,297 |.. ..(28,710) | .5.000 |......3.511 103,500 |....06/24/2015 .. 04/01/2030 ...
T17T794-AU-5 ..... Philadelphia Pa Auth For Indl Ref-1st Ser 2015 ... [... ... EFE ... .. 7,669,102 |. 102.1050 |... 7,040,140 |.... .6,895,000 |.. ....7,009,930 (88,363) [-eeeeerniieeeee Joeemenineeeeeins fens 5.000 |...... 3.621 (A0 ...... .. 344,750 |....06/24/2015 ... |....04/01/2032 ...
Philadelphia Auth for Ind Dev Retirement Sys-Ser A
TATBIL-AM-T o [ [ e | L1EFE e 20,716,076 |. 104.8640 |............. 17,437,868 |..ccvvnennnnn 16,629,000 |-....ennneee. 18,606,747 |evveeeeeeeenies feeeeees (499,539) [.oeeeeeeiiieies e fens 6.350 |...... 2.931 [AO teeven [oeeeeniiens 222,921 |eeeeiennnns 1,055,942 |....07/22/2019 ...|....04/15/2028 ...
PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC
717868-H0-9 ..... AGREEME 2023 ....eeeeeeeeeeeeeeeeeeeennieeeeeeenneeeeees oo ven | s Tons L AFFE e 2,000,000 |. 102.1220 |.eevuennnneeen 2,042,438 |..coovnnnnnnns 2,000,000 |eeveunnannns 2,000,000 |-eeernneeeeemnnnn feeeereeeiniiieeee e e e 5.239 |...... 5.289 NS .cooes [ 34,927 |oeeeiiiieane 27,941 |....05/18/2023 ...|....09/01/2034 ...
PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC
717868-HR-7 ..... AGREEME 2023 ....eeeeeeeeeeeeeeeeeeeeennieeeeeemnneeeeees oo ven | s T |- 1FFE | 2,210,000 |- 102.0280 |...eeennneeees 2,254,812 |.cceerniinnns 2,210,000 |..eeeerrennnns 2,210,000 [ooeeeermiiiiieeenn Jeemeneeeeeeeenee foreeeees s et 5.289 |...... 5.289[MS ..oooe [oeeeiiiins 38,962 |..oeuuniaanne 31,170 |....05/18/2023 ...|....09/01/2035 ...
PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC
717868-HS-5 ..... AGREEME 2023 ....eeeeeeeeeeeeneeeeeeeennieeeeeennneeeeees oo ven | s Tons L AFFE e 2,000,000 |. 101.9930 |.eeeeennnneens 2,039,868 |.....cceennnnn 2,000,000 |eeveunnaannnn 2,000,000 |-eeeneneeeeemnnns feeeeeeeeeriiieeee e e e 5.339 |...... 5.339 NS oot [ 35,593 [.oeeeiiiiinnns 28,475 |....05/18/2023 ...|....09/01/2036 ...
Philadelphia Pa Auth For Indl Ref Childrens
717901-BF-8 ..... Hospital of Phil . .. 1.CFE ..|... .. 4,728,800 |. 106.9250 |... 4,277,016 |.... .4,000,000 |.. 4,279,040 e [ (74,712) [eeeeeeeeieeeee e fens 5.000 |...... 2.890 (W ....... ..100,000 |... ...05/25/2017 ...|....07/01/2033 ...
Philadelphia Pa Auth For Indl Ref Childrens
717901-BG-6 ..... Hospital of Phil |- 1.CFE ... 5,882,450 |. 106.4840 |... .5,000,000 |.. ....5,338,477 (90,505) |-vvveeeeeemnnens foeeeeeeiiiiiiees e 5.000 |...... 2.950 [0 ....... ... 125,000 |... ...05/25/2017 ...|....07/01/2034 ...
71883M-LA-0 ..... Phoenix AZ Civic Impt Arpt Rev AMT-Ser A .... . .. 1.DFE ..|... .. 867,232 |. 105.8370 |... ..745,000 |. ....793,627 (17 i FO R R 5.000 |...... 3.021 [ ....... .. 18,625 |... ...11/01/2017 ...|....07/01/2034 ...
Phoenix Ariz Civic Impt Corp Taxable Sub Excise
71884A-G5-2 ..... Tax Rev BFE ..|.. 4,050,000 |...74.9220 |... .4,050,000 |.. e 4,050,000 [.enniiiiiiiiiines v e foi e 2.564 |...... 2.564 ...08/05/2020 ...|....07/01/2040 ...
72178J-AC-7 ..... Pima Cnty AZ Pledged Rev Oblig Taxable . B BFE ..|.. ... 35,000 |...98.5630 |..eevvruuiieeennnn 34,497 o 835,000 [oeeiiiiiiiee 85,000 [oeeieiiiiieeee o e e e 0.520 |...... 0.520 ....04/22/2021 ...|....05/01/2024 ...
T2178J-AL-7 ..... Pima Cnty AZ Pledged Rev Oblig Taxable .... 2. BFE ..|.. .. 8,800,000 |...83.5570 [.............. 7,352,998 |[..............8,800,000 |..............8,800,000 [......coooerrrrnr Jormmmnnvrrnnnnnnns fooveriiiiiiis s e 2194 |...... 2.194 ....04/22/2021 ...|....05/01/2032 ...
72178J-AM-5 ..... Pima Cnty AZ Pledged Rev Oblig Taxable .... 2 ... BFE ..|.. ...82.1690 |... UUTURR FPRRTRRRP RN 2.264 |...... 2.264 ....04/22/2021 ...|....05/01/2033 ...
733580-YD-0 ..... Port Auth NY & NJ Ref-AMT-193rd Series .... 2. DFE ..|.. . 102.6060 |... 6,792,497 |..............6,620,000 |..............6,842, 711 [...cccoooiiiiiinn Jounnnnns [QRICTIVZ )N U RPN RN 5.000 |...... 3.050 ....10/09/2015 ...|....10/15/2028 ...
733581-YF-5 ..... Port Auth NY & NJ Ref-AMT-193rd Series .... 2 ... DFE ..|... . 102.0670 |... 2,056,640 |.... 2,077,114 e e (33,229) [ eeeeeeeieeenn oo fes 5.000 |...... 3.210 ...10/09/2015 ...|....10/15/2030 ...
T3474T-AD-2 ..... Port of Morrow OR Transmission Fac Rev Taxable ....[... ... I .CFE ..|... ...97.6400 |... .. 14,743,59% |.... . B T (/00 V[V Y RPN RN AR RN 3.521 |...... 3.521 ....12/11/2014 ...|....09/01/2027 ...
735000-TR-2 ..... Port Oakland Calif Taxable Ref Ser R Senior Lien ..[.. ... N L EFE ... ...88.4020 |... 1,776,878 |.... .2,010,000 |.. 002,010,000 [..eeeeeenniiiiees Joreeereiieeeeene e e e 2.049 |...... 2.049 ....11/20/2020 ...|....05/01/2029 ...
735000-TS-0 ..... Port Oakland Calif Taxable Ref Ser R Senior Lien ..[... ... B L EFE ... ...86.4270 |... 3,392,248 |.... .3,925,000 |.. 003,925,000 [oeeniiiiiniinines v e foiii e 2.099 |...... 2.099 ....11/20/2020 ...|....05/01/2030 ...
735389-11G-9 . Port Of Seattle Wla Revenue AMT-Ref-Ser C .. 2 .DFE .. . 101.0080 |. .. 5,050,395 |. .5,000,000 .5,051,928 |.. .5.000 |......3.580 ....07/22/2015 .. 04/01/2028
735389-1IH-7 . Port Of Seattle Wa Revenue AMT-Ref-Ser C 2 .DFE .. . 100.9270 |. ..2,023,586 |. .2,005,000 . 2,024,640 |.. .5.000 |......3.660 ....07/22/2015 .. 04/01/2029 ...
735389-11J-3 . Port Of Seattle la Revenue AMT-Ref-Ser C 2 .DFE .. . 100.8320 |. ..2,016,630 |. .2,000,000 .2,018,855 |.. .5.000 |......3.710 ...07/22/2015 .. 04/01/2030 ...
735389-1K-0 ..... Port Of Seattle Wa Revenue AMT-Ref-Ser C -2 .DFE .. . 100.7510 |. .. 3,526,282 |. .3,500,000 .3,531,449 |.. .5.000 |......3.770 ...07/22/2015 .. 04/01/2031 ...
Public Fin Auth Wi Sol Wst Dis Amt Ref Was
TAAAN-AA-T ..... Ser Al i o e || L AGFE e 705,000 |...97.7520 |....ccvvunnenns 689,148 |.....ooeeviinnnn 705,000 |ooevvvennennes (05000 R AR RN NN R 2.625 |...... 2.625 ...05/05/2016 ...|....11/01/2025 ...
Public Fin Auth Wi Sol Wst Dis Amt Ref Waste Mgmt
TA445M-AB-5 ... Ser A=2 i [oe een | s 2 i 1TGFE | 795,000 |...94.8780 |.....cvvunnnnns 754,276 |oeeveeneeiinnnnn 795,000 [..oeeviivinnnnnns SN[V [V U RN RN RN RN 2.875 |...... 2.875 ...05/05/2016 ...|....05/01/2027 ...
Puerto Rico Sales Tax Fing RESTRUCTURED BDS
74520J-PU-3 ...... R IR RN R R 5B i 502,500 [. 100.2230 |.......ccevunnnns 501,116 |................ 500,000 |..ccevuunnnnnn 501,116 |...eevenn 30,245 [oeneniieinnnn(812) | o oo 4.500 |...... L3741 (VN I R, 11,250 [oooviinennnnnns 22,500 |....06/22/2022 ...|....07/01/2034 ...
Puerto Rico Sales Tax Fing RESTRUCTURED
74529J-RH-0 ... A2 i [ e [ |2 [ 5B i 674,037 1...99.2710 |..ccvvvnnnnnnns 645,264 |................ 650,000 |......cceeennnnn 667,891 |.......... 85,941 [......os (3,595) |eviiiniiiiiiiiins o e 4.329 |...... HCICIVN [V R FN 14,069 [...ccovvennnnns 28,139 |....03/31/2022 ...|....07/01/2040 ...
751073-LF-2 ..... Raleigh Durham NC Arpt Auth Re AMT Ref Ser A |- 1.DFE ... ...1,769,527 |. 105.6880 |.............. 1,638,170 |.... e 1,630,440 [oeeniiiiiiiiees e (22,443) | e e 5.000 |...... 3.341[MN ...... ....08/03/2017 ...|....05/01/2032 ...
751073-LG-0 ..... Raleigh Durham NC Arpt Auth Re AMT Ref Ser A .. 1.DFE ..|... .. 3,005,816 |. 105.5240 |.............. 2,796,383 |.... £ VI cteie I R R ¢ - 1Y [123 N FRRUURRR AR RN 5.000 |...... 3421 [MN ...... ...03/03/2017 ...|....05/01/2033 ...
Rhode Island Commerce Corp Rev Taxable-Tax Credit
762232-BJ-4 ..... Fin-Ser A cooviiiiiiiiiiiiii e o e | T LADFE o 5,735,000 |...95.4810 |.............. 5,475,830 |.....cvuunnnns 5,735,000 |...ccvvvunnnns 5,735,000 [.ovevvvveeiiiiinn Jovvnniiiiviininns oo e e 3.197 |...... 3497 [MN oo o 30,558 |.ieevunnnnnnns 183,348 [....04/12/2019 ...|....06/01/2027 ...
Rhode Island Commerce Corp Rev Taxable-Tax Credit
762232-BK-1 ..... Fin-Ser A .iiiiiiiiiiiiiiiiiiiniiiicieiinnecenens oo een | s 1o, LADFE 2,915,000 |...94.8680 [.............. 2,765,393 |....covunnnnns 2,915,000 [....ccevennnns 2,915,000 f..ooiivviiiiiniin Joninniniiiinnns fooniiiinns i foens 3.207 |...... 3207 [MN oo [ 16,018 J.ovvvennnnnnnns 96,108 |....04/12/2019 ...|....05/01/2028 ...
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762315-RC-5 ... Rhode Island St Student Ln Rev Taxable Ser A .......[...co]eeeeiin]| coeeiinins LACFE s 860,357 |. 101.3190 |....cvvvunnnnnnns 775,091 |ovveeneiiiinnnn 765,000 |ooevvvnininnnns 785,070 |oevvvveiiiiiiinnn foens (AL N PO PR R 5.000 |...... 2.090 (D ....... ....06/22/2020 ...|....12/01/2024 ...
762315-RN-1 ..... Rhode Island St Student Ln Rev Taxable Ser B .......[|... ... .. 1.CFE ..|... .. 1,290,000 |...97.6760 |.............. 1,260,015 |.... 1,290,000 |.. e 1,290,000 [.enneeeeniiiiees feeeeeriiieeeeene e e e 2.400 |...... 2.400 (D ....... ....06/22/2020 ...|....12/01/2024 ...
769036-B0-6 ..... Riverside Ca Pensn Oblg Taxable Ser A ........ccce.... .. 1.DFE ..|... .. 1,720,000 |...92.9280 |......oevnnnes 1,598,367 |.... 1,720,000 |.. DR I [V S RN RN AR RN 2,773 |...... 2.773 (D ....... ....06/05/2020 ...|....06/01/2028 ...
783186-UH-0 ..... Rutgers NJ St Univ Taxable Ref Ser R .... .. 1.EFE ..|... . 10,457,923 |...89.5350 |.....ennnnnnnn 9,105,740 |.... .. 10,170,000 |.. 10,375,370 [oeeneeeeeiiieeee foeeeeeen (21,891) [ e e 2.888 |...... 2.616 |IN ...... ....01/29/2020 ...|....05/01/2032 ...
786091-AG-3 ..... Sacramento Cnty Ca Pensn Oblg Taxable ... . .. 1.EFE ..|... ...4,883,039 |. 102.9260 |.............. 5,125,730 |.... ....4,980,000 |.. 4,964,071 [ e 100649 L e e 7.250 |...... 7.499 [FA ...... ...10/17/2013 ...|....08/01/2025 ...
Saint Paul Mn Hsg & Redev Auth Ref-HealthPartners
792905-DE-8 ..... 0b1ig GroUp wueeveeeeiviiieeiiiiine e eeeeniees foee ven | s 2 i LA FFE e 2,718,239 |. 101.9690 |........eennn. 2,482,935 [ 2,435,000 |....oeeeennnnn 2,483,992 |..covviiiiiiiiinn o (31,230) |vvveneeeeininns forriiiiiiiis s 5.000 |...... 3610 | covenes Jevriiiieies 60,875 [.ceovvinnnnns 121,750 |....05/29/2015 ...|....07/01/2030 ...
Saint Paul Mn Hsg & Redev Auth Ref-HealthPartners
792905-DF-5 ... 0b1ig GroUP wvvvveeeiiirieeeceiii e [een e LFFE L 13,931,564 |. 101.9640 |............. 12,786,248 |............. 12,540,000 |...ccevnnnnns 12,781,266 |oevveeniviiiinnns foeeens [QECKICICSYN AU RPN RN 5.000 |...... 3670 | covveen o 313,500 [oueeuniiinnns 627,000 |....05/29/2015 ... |....07/01/2031 ...
795576-FR-3 ..... Salt Lake City Utah Arpt Rev AMT-Ser A .. 1.EFE ..|... . 105.4490 |.............. 2,108,976 |.... .2,000,000 |.. ....2,105,366 o (27,8%) |- eeeeeeeeeeennn e e 5.000 |...... 3.391 ... 50,000 |... ..100,000 |....02/09/2017 ...|....07/01/2032 ...
79625G-DB-6 ..... [San Antonio TX Elec & Gas Rev Taxable Ref .1.DFE .. .. 78.7660 |. .. 2,559,885 |. . 3,250,000 .3,250,000 |.. 2,142 |......2.142 . 29,006 . 69,615 |....10/20/2020 .. 02/01/2034 ...
79625G-DC-4 ..... [San Antonio TX Elec & Gas Rev Taxable Ref ... .1.DFE .. ...77.6120 |. ..4,334,608 |. .5,585,000 .5,585,000 |.. 2,242 |......2.242 . 52,173 125,216 |....10/20/2020 .. 02/01/2035
79730W-BP-4 ..... San Diego CA Redev Agency Taxable-Ref-Sub-Ser B . .. 1.CFE .. ...96.2660 |. ..962,655 |. .1,000,000 994,297 |.. .3.250 |......3.476 . 10,833 . 32,500 |....01/20/2017 .. 09/01/2026
79730W-BQ-2 ..... San Diego CA Redev Agency Taxable-Ref-Sub-Ser B . . .1.CFE .. ...95.8060 |. ..2,874,180 |. .3,000,000 .2,975,399 |.. .3.375 |......3.616 . 33,750 101,250 |....01/20/2017 .. 09/01/2027 ...
79730W-BR-0 ..... San Diego CA Redev Agency Taxable-Ref-Sub-Ser B ... [... ... .. 1.CFE ..|... ...95.3650 |......oeunnnns 2,383,875 |.... .2,500,000 |.. 2877078 Lo e 4416 e e e 3.500 |...... 3.716 .. 29,167 |... .. 87,500 |....01/20/2017 ...|....09/01/2028 ...
San Francisco City & Cnty CA TXBL-Third Lien-
797706-JG-2 ..... Affordable Hou ......ovvvviivnniniiiiiiiiiiiiiiinceens oo | L ACFE e 1,260,000 |...87.1830 [....ceeveeeen 1,098,508 [...oeeeevennnn 1,260,000 |....ooevennnn 1,260,000 |oveevverevnnnnes forrvvrnniiiiiins e [ e 2.543 |...... 2543 |FA oot [ 13,351 |oeeeiiiiiinns 32,042 |....12/01/2021 ...|....08/01/2030 ...
San Francisco City & Cnty CA TXBL-Third Lien-
79770G-JH-0 ..... Affordable Hou .....ovvvviiinnniiiiiiiiiiiiiiiceens oo | L ACFE e 3,000,000 |...85.9210 |...cuunnnnnnne 2,577,621 |oeneeiinnnnn 3,000,000 |.eevvunnens 3,000,000 |oevvueniiiriiinnns feoreriiiiiiiins v e 2.643 |...... 2643 [FA oo [ 33,038 |..evvenniiinns 79,290 |....12/01/2021 ...|....08/01/2031 ...
San Francisco City & Cnty Wir Taxable Ref Ser EFGH
TITTAF-BI=6 ..ov [ eeeeeneee e [ e [T LADFE e 2,850,000 |...81.7220 |....eennnnnnns 2,329,088 |......ounnnnns 2,850,000 |.....ccvunnnns 2,850,000 [..ocvvvveeniiiiinn Jovvnniniiiiinins oo e e 2.188 |...... 2,188 [N s e 10,393 |ovveniiiinns 62,358 |....10/08/2020 ...|....11/01/2032 ...
TITTIFBEA v | et s oo | e LI D FE o 2,915,000 |...80.5320 |...ouceevnee. 2,347,519 |- 2,915,000 |..ovvenene 2,915,000 [-vvevrreieiieins ferreeirieiniene o [ [ 2.288 |...... 2288 [N cooeee [ LRI R S 66,695 |....10/08/2020 ... [....11/01/2033 ...
SAN FRANCISCO CALIF CITY & CNT TAX ALLOCATION BDS
79771P-L4-5 ..... 2007A BFE ..|.. . 105.7200 |.......oennnns 9,393,231 |[.... .8,885,000 |.. DR T 5 A R RN € 15110 AR AR RN 5.750 |...... 5.327 [FA ...... ....08/23/2023 ...|....08/01/2037 ...
798136-YF-8 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ... FFE ... L..81.1910 |oeeeennnnnnns 4,059,525 |.... .5,000,000 |.. 00:5,000,000 ..eieeeenniiiees fereerreiieeeeene e e e 2.960 |...... 2.960 [MS ...... ....08/25/2021 ...|....03/01/2036 ...
798136-YG-6 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ... FFE ... .. 80.6880 |........eunnn. 4,034,415 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiiinnes forvvriiiiiiiin e o e 3.060 |...... 3.060 |MS ...... ....03/25/2021 ...}|....03/01/2037 ...
798136-YJ-0 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ......... FFE ... L. 79.9720 |.oeeiennnnnnns 3,998,610 |.... .5,000,000 |.. 025,000,000 ..eieeeenniiiees feeeerreiieeeeene e e e 3.140 |...... 3.140 [MS ...... ....08/25/2021 ...|....03/01/2038 ...
798136-YL-5 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ......... FFE ... ...79.5050 |......ooennnns 2,285,769 |.... .2,875,000 |.. i 2,875,000 [oeeniiiiiiiinnns v e foii e 3.240 |...... 3.240 [MS ...... ....03/25/2021 ...|....03/01/2039 ...
798170-AM-8 ..... [San Jose CA Redev Agency Taxable-Ref-Ser A-T .CFE .. ...93.5600 |. .. 5,206,597 |. .5,565,000 .5,512,672 |.. .3.250 |......3.437 ...12/08/2017 .. 08/01/2029 ...
825485-UN-3 ..... [Shreveport LA Wtr & Swr Rev Ref . EFE .. . 102.4740 |. .. 1,742,050 |. .1,700,000 1,756,065 |.. .. (27,937) | .5.000 |......3.210 ....12/10/2015 .. 12/01/2033 ...
825485-UP-8 ..... [Shreveport LA Wtr & Swr Rev Ref . EFE .. . 102.4180 |. ..2,048,354 |. .2,000,000 .2,064,074 |.. ..(31,905) | .5.000 |......3.260 ....12/10/2015 .. 12/01/2034 ...
825485-U0-6 ..... Shreveport LA Wtr & Swr Rev Ref .... EFE ... . 102.2690 |.........onn.. 1,022,691 |.... .1,000,000 |.. 1,081,097 [ e (15,473) [ o e 5.000 |...... 3.310 ....12/10/2015 ...|....12/01/2035 ...
837151-PP-8 ..... South Carolina St Public Svc A Ref-Ser A ... fenn e G FE ... . 103.3140 |... ....10,331,420 |.... .. 10,000,000 |.. 10,474,281 [ e (186,687 [ e e 5.000 |...... 2.951 (D ....... ....01/08/2016 ...|....12/01/2033 ...
837151-XF-1 ..... South Carolina St Public Svc A Taxable Ref Ser B ..[... ... GFE ... ...91.6500 |........eennns 5,091,130 |.... ....5,555,000 |.. 005,885,000 [o.eniiiiiiininns v e o e 1.852 |...... 1.852 (D ....... ...10/27/2020 ...|....12/01/2026 ...
South Dakota St HIth & Eductnl Ref-Sanford
83755V-2T-4 ..... Obligated Group .....eeevvivvivnnnniiniiiiiinieniiinineens oo ven | s 2 i L1EFE e 1,308,367 . 103.8930 [....vveeennen 1,194,766 |.............. 1,150,000 |...oeevennnen IR 200 T R AR ( /A 1 1) R AU RN 5.000 |...... 3.370 [MN ...... ...10/16/2015 ...|....11/01/2030 ...
Sthrn Ca Public Pur Auth Reven Taxable-Apex Pwr
84247P-JA-0 ..... Proj=Ser B ...oovvvviiiiiiiiiiiicii e foee e | s 2 i LADFE o 3,509,825 |...98.4310 [.....eeeeeeen 3,445,002 |.......ccen 3,500,000 |.....ccvunnnns 3,500,563 |....viviiiininns forriiinns (1,006) [.ooeeveeiiiiiien e foes 3.758 |...... I (VN R R, 65,765 [...ccevvnnnnns 131,530 |....03/14/2014 ...|....07/01/2025 ...
Sthrn Ca Public Pur Auth Reven Taxable-Apex Pwr
84247P-JB-8 ..... Proj=Ser B ...oovvvviiiiiiiiiiiicii e foee e | s 2 i LADFE o 3,003,895 |...98.4860 |.............. 2,954,586 |.......ounnnns 3,000,000 |.eevvunnens 3,000,225 |oueuuiiiiiiiiinns forriiiiinnnns (X528 PO A RN 3.938 |...... I 2 FUY R 59,070 [oooviiiirnnnns 118,140 |....03/14/2014 ...|....07/01/2026 ...
Sthrn Ca Public Pur Auth Reven Taxable-Apex Pwr
84247P-JC-6 ... Proj=Ser B ...oovvvviiiiiiiiiiiinciiiceieens foen e | s 2 i LADFE e 3,727,600 |...98.9040 |.............. 3,629,769 |.......oennnn. 3,670,000 |.eeevunnnnnnns 3,673,814 [.ooovivniiiiiiii o (7,429) [ i e 4.108 |...... 3.8%6 [JJ ....... 150,764 |....12/01/2015 ...|....07/01/2027 ...
857326-1F-3 ..... State Public Sch Bldg Auth PA .... .. 1.EFE ..|... 2,495,000 |...93.2030 |....ccevunnnns 2,325,420 |.... 02,495,000 [..eiieeiniiiiees feeeeeriiieeeeene e e e 3.046 |...... 3.046 A ...... ... 75,998 |....10/18/2019 ...|....04/01/2028 ...
85732G-H-9 ..... State Public Sch Bldg Auth PA . . .. 1.EFE ..|... ...89.9120 |........eennns 4,455,115 |.... .... 4,955,000 I MR R 3.146 |...... 3.146 (A0 ...... .. 155,884 |....10/18/2019 ...|....04/01/2030 ...
85732P-CE-8 ..... State Pub Sch-C-Qscb Taxable-Qualified Sch Constr |... ... .. 1.EFE ..|... L 102.1130 |ooeeeennnnnnns 2,042,258 |.... 2,147,998 o [ (28,003) |-vvveeeeeemmnes foreeeeeniiiiiies e 5.088 |...... 3.637 [MS ...... ..101,760 |....12/15/2017 ...|....09/15/2029 ...
861403-AW-3 ..... Stockton CA Redev Agency Tax Allocation Ref-Ser A |...... .. 1.CFE ..|... . 104.5440 |.......oeennns 4,181,776 |.... . 4,186,527 i [ (65,972) |.evvenviniinnnns fovviiiiiiiiiiiis ovnnns 5.000 |...... 3.161|MS ...... ..200,000 |....10/20/2016 ...]....09/01/2037 ...
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Tampa Hillsborough Cnty FL Exp Taxable Ref Rev Ser
875301-HV-8 ..... PP UPPPPPRRRPPUPTRR RN B, Tons L AFFE e 3,000,000 |...80.4970 |.............. 2,414,901 |.oceennnnnnnns 3,000,000 |-eeveunnannnn 3,000,000 |-eevnunreeeeennnn feeeereeeeriiieeee e e e 2.492 |...... 2492 | e e 37,380 [coeeeeeeennnnns 74,760 |....08/27/2020 ...|....07/01/2034 ...
Tampa Hillsborough Cnty FL Exp Taxable Ref Rev Ser
875301-HiI-6 ..... PP UPPPPPRRRPPPPTRR RPN B, Tons L AFFE e 1,750,000 |...79.5230 |...eeeeennnn 1,391,660 |.....ceevnnnnn 1,750,000 |....oeeeennnnn 1,750,000 -eeeneeeeemnnnee foreeemmmiiieics o oo e 2.592 |...... 2.592 | e e 22,680 [.oeeieeeennnnns 45,360 |....08/27/2020 ...|....07/01/2035 ...
Tampa Hillsborough Cnty FL Exp Taxable Ref Rev Ser
875301-HX-4 ..... B e L FFE e 3,345,000 |...78.2740 |....ccevunnnnt 2,618,249 |...coovnnnnnns 3,345,000 |.....eeeeennnn 3,345,000 |..euueeeeernnnines foereemmniiieeeeens o e e 2.642 |...... 2642 [JJ oo s 44187 oo 88,375 |....08/27/2020 ...|....07/01/2036 ...
87971L-AR-6 ..... Tempe AZ COPs Taxable COPs |- 1B FE ... .. 6,985,000 |...78.3290 |....oennnnnnns 5,471,295 |.... .6,985,000 |.. 08,985,000 [o.eniiiiiiiiiiies v e o e 2.321 |...... 2.321 [ ....... ....07/08/2021 ...|....07/01/2034 ...
87971L-AS-4 ..... Tempe AZ COPs Taxable COPs ceeeenn |2 i | 1B FE L . 10,325,000 |...77.2160 |..eeeennnnennn 7,972,583 |.... 10,325,000 |.. ...10,325,000 U N JUTP PO 2.421 |...... 24210 ....... ....07/08/2021 ...|....07/01/2035 ...
87971L-AT-2 ..... Tempe AZ COPs Taxable COPS ........cocvvvvenvvivvinnnnnns foen e | s 2 i L ABFE Lo 3,500,000 |...76.2960 |.............. 2,670,350 [oeuriiiinnnnn 3,500,000 |.....ccvunnnns 3,500,000 [..ocvvvveeiiiiinn Jovnnniiiiiiinins oo e s 2.521 |...... 2.521 [ ....... ...07/08/2021 ...|....07/01/2036 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-BZ-6 ..... COMMISSTON ..vivvvvvennnieriiniineeereniieeeeernnnesenenns foee ven | voeeees | veeeeeeens L ABFE Lo 2,500,000 |...82.5990 |......evvnnnnn 2,064,985 |.........enn.. 2,500,000 |.....ccvunnnns PRIV V[V VI U RO R RN R 1.620 |...... 1.620 |FA coooen [ 16,875 [.oovvvvennnnnns 40,500 |....12/11/2020 ...|....02/01/2031 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-CA-0 ..... COMMISSTON ..vvvverenieriiriieeecrrniee e ernninseeeens foee ven | veeeees 2 i L ABFE Lo 1,500,000 |...81.1520 [....eeveenen 1,217,279 | 1,500,000 [...oeeeennnnn 1,500,000 |oveenevrivvnnnes foorvvmmniiiiiins e o e 1.780 |...... 1780 |FA cooeen [ 11,125 [ 26,700 |....12/11/2020 ...|....02/01/2032 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-CB-8 ..... COMMISSTON ..evvvvreniiriiriieeeerrnie e ernninseeeens foee ven | veeees 2 i L ABFE Lo 1,750,000 |...80.1270 |....eeveenen 1,402,217 oo 1,750,000 |..eeveeeennnn 1,750,000 |veenevvevvnnnnes foovvvimniiiiiis e o e 1.940 |...... 1.940 [FA oot v 14,146 |...ooovnnnnnnns 33,950 |....12/11/2020 ...|....02/01/2033 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-CC-6 ..... COMMISSTON ..evvvvreniiriiriieeeerrnie e ernninseeeens foee ven | veeees 2 i L ABFE Lo 2,800,000 |...78.8560 |.............. 2,207,976 |oeeeerennnnn 2,800,000 |.eevvunninnns 2,800,000 |-evvveniiriiiinins foonriiiiiiiiiis v e e 2.040 |...... 2.040 [FA ..o [oovviinnnnns 23,800 [ooviiiiinnnnns 57,120 |....12/11/2020 ...|....02/01/2034 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-CD-4 ..... COMMISSTON ..vivverenieriiniieeeerrnie e ereninseeeens foee ven | veeees 2 i L ABFE Lo 1,450,000 |.. 77.7000 [..eeierennnnn 1,126,643 ..o 1,450,000 |..covvvunnnnns LSSV V00 PR AU RPN R RN 2.140 |...... 2.140 ....12/11/2020 ...|....02/01/2035 ...
882806-HK-1 ..... Texas St Tech Univ Revenues Taxable Ref ... .. 1.BFE ..|... .. 1,620,000 |...89.8700 |.............. 1,455,896 |.... .1,620,000 |.. e 1,620,000 [.eeneeeenniiieee feeeeeriiieeeeene e e e 1.553 |...... 1.553 ....07/09/2020 ...|....02/15/2028 ...
882806-HU-7 ..... Texas St Tech Univ Revenues Taxable Ref .1.BFE .. 2,765,000 |...86.0350 |. ..2,378,865 |. .2,765,000 .2,765,000 |.. .1.753 |......1.753 ...07/09/2020 .. 02/15/2030 ...
882806-H\-5 ..... Texas St Tech Univ Revenues Taxable Ref .1.BFE .. 445,000 |...84.2850 |. ..375,067 |. ..445,000 .445,000 |.. .1.853 |......1.853 ....07/09/2020 .. 02/15/2031 ...
882806-HP-0 ..... Texas St Tech Univ Revenues Taxable Ref ... .. 1.B FE ..|... 1,000,000 |...82.6460 |... 826,461 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiinnnes v e o e 1.983 |...... 1.953 ...07/09/2020 ...|....02/15/2032 ...
Texas St Transprtn Turnpike Taxable Ref First Tier
88283K-BL-1 ..... T R R R 2. .. 1.F FE ..|... .. 9,360,816 |...75.0880 |.............. 7,043,254 |.... .9,380,000 |.. 009,363,208 [..eniiiiiiiiiiees v 728 e i e 3.029 |...... 3.042 ...07/17/2020 ...|....08/15/2041 ...
Tobacco S
88880L-AF-0 ..... SrBonds ..eeiviiiiiieiii e foe e | s T LFFE L 3,900,000 |...98.3760 |.............. 3,836,676 |.......cevnnn 3,900,000 |....ccvvunnnns 3,900,000 [..eevvvveeniiiiinn Jovvnninieviiinnes oo s s 1.497 |...... 1.497 ...10/22/2020 ...|....06/01/2024 ...
Tobacco Settlement Fing Auth Taxable Ref Class 1
88880L-AG-8 ..... SrBONAS ..vviiiiiiee e [ e L FFE e 2,275,000 |...94.9420 |.............. 2,159,931 |..oovvnnnnnnns 2,275,000 |..ccevvnennnns 2,275,000 [.oeeiivviiiiiniinn Jovvnninieviinins oo e s 1.647 |...... 1.647 ....10/22/2020 ...|....06/01/2025 ...
88880L-AM-5 ..... Tobacco Settlement Fing Auth .. 1.F FE ..|... ...3,902,289 |...85.0900 |............e. 4,058,812 |.... 3,918,304 [ e 16,015 [ e e 2.701 |...... 6.107 ....11/07/2023 ...|....06/01/2030 ...
891371-AQ-9 ..... Torrance CA JT Purs Fing Taxable . .. 1.CFE ..|... . 18,450,000 |...84.1810 |... ...15,531,468 |.............18,450,000 |.............18,450,000 |........ccvvivrers Jorrrrmmnininiinnn Jovvenrreiiiiiinnns [ o 3.703 |...... 3.703 ...10/15/2020 ...|....10/01/2039 ...
898735-UH-6 ..... Tucson Ariz CTFS Participation Taxable COPs Ser A |... ... .. 1.DFE ..|... .. 175,000 |...97.7520 |..eevveunneeeenn 171,067 oeeeeeeeennn 175,000 [oeeevvnnieeeenn 175,000 [oeeeeeciiiiieee oeeeemmiieeeeeen oo oo e 0.459 |...... 0.459 ....02/18/2021 ...|....07/01/2024 ...
898735-UNI-3 ..... Tucson Ariz CTFS Participation Taxable COPs Ser A |... ... .. 1.DFE ..|... 9,720,000 |...74.9850 |... 009,720,000 [eeneiiiiiiinnnes o o o e 2.8% |...... 2.856 ...02/18/2021 ...|....07/01/2047 ...
UNIVERSITY CALIF REVS TAXABLE GEN BDS
91412H-FU-2 ..... 2020 .CFE ..|... 588,285 |...82.0220 |... 615,168 |.... ... 750,000 |.. (CIVR 5TV U RO £ Y101 T AR AR RN 1.964 |...... 4.863 ....01/10/2023 ...|....05/15/2032 ...
91428L-\R-3 ... Univ of Hawaii HI Revenue Taxable Ref Ser C . DFE ..|... . 15,780,000 |...79.4900 |... .. 12,543,443 |.... 15,780,000 |.. ...15,780,000 UUTURR FPRRTRRRP RN 3.208 |...... 3.203 ...10/15/2020 ...|....10/01/2040 ...
914440-1B-6 ..... Univ Of Massachusetts Ma Bldg Build America Bonds |... ... .CFE ..|... .. 146,523 |...99.4340 |... 129,264 |.... ... 130,000 |.. 134,012 (A T89) [ e e 4.350 |...... 0.626 ....06/13/2021 ...|....11/01/2024 ...
914713-K6-8 ..... University North Carolina NC Taxable-Ref .. A FE .. 2,177,679 |...94.7690 |. 1,990,139 |. .2,100,000 .2,148,061 |.. (4,132) |- .3.847 |...... 3.563 ....12/01/2015 .. 12/01/2034
914716-U6-0 ..... Univ of NC at Charlotte Taxable Ref ..... EFE .. 5,115,000 |.. 77.6670 |. .. 3,972,662 |. .5,115,000 .5,115,000 |.. .3.020 |......3.020 ....02/26/2021 .. 04/01/2041
916856-HF-7 ..... Uptown Dev Auth TX Contrct Rev Taxable Ser B ..... . EFE .. 1,000,000 |...79.4030 |. ..794,028 |. .1,000,000 .1,000,000 |.. .2.981 |......2.981 ....02/04/2021 .. 09/01/2035 ...
917567-FV-6 ..... Utah St Transit Auth Sales Tax Taxable Ref Ser B . [... ... .CFE .. ...78.8650 |. .. 7,121,500 |. .9,030,000 |.. .2.970 |......2.970 ....10/29/2020 .. 12/16/2039 ...
92778L-BK-5 ..... Virginia St Cmwlth Univ Health Taxable-Gen-Ser A ..|... ... DFE ..|... . 100.0000 |....cevvunnnns 2,285,000 |.... e 2,285,000 [.eiieeiniiiiees foeeeeriiieeeeene e e e 3.858 |...... 3.858 ...01/30/2014 ...|....01/01/2024 ...
Washington St Health Care Facs Cent WA HIth Svcs
93978H-PI-9 ... ASSN Ref o [ e | 2 e L 1GFE o 1,659,735 |. 102.0900 |.......eeenn.. 1,531,352 |oeeveis 1,500,000 |....oeeeennnnn 1,527,516 |oeeeeeeeeeeennns s (17,514) [coeeeeeeie e fes 5.000 |...... 3.731 ...04/23/2015 ...|....07/01/2029 ...
Washington St Health Care Facs Cent WA HIth Svcs
93978H-PX-7 ..... Assn Ref .. 1.G FE ..|... 1,650,405 |. 102.0130 |....ccvvunnnns 1,530,188 |.... e 1,525,979 s [ (16,522) |-vveeeeeeeeniees foeeeeeeiiiiiis e 5.000 |...... 3.801 ...04/23/2015 ...|....07/01/2030 ...
944514-TF-5 ... Wayne Cnty MI Arpt Auth Rev AMT-Ref-Ser F ... .. 1.F FE ..|... 9,548,248 |. 101.9050 [.....ceeeeeen 8,830,077 |.... 8,858,731 [ [ [CCSIE ) PO AR RN 5.000 |...... 3.779 ....00/24/2015 ...|....12/01/2029 ...
958638-ZM-3 ..... Western Mich Univ Revs Taxable Ref Ser B .... .. 1.DFE ..|... ..750,000 |...75.7870 |... .. e 750,000 |eeeeeeeeeeeniies feeeeeeeis e e e 2.257 |...... 2.257 ....01/22/2021 ...|....11/15/2035 ...
958638-Z\-1 ..... Western Mich Univ Revs Taxable Ref Ser B .... .. 1.DFE ..|... .. 850,000 |...74.3950 |... . 850,000 |.. ... 850,000 J.ieeeiiiiiiiiiins foeviiiiiii i e s 2.307 |...... 2.307 ...01/22/2021 ... |....11/15/2036 ...
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958638-2P-6 ..... Western Mich Univ Revs Taxable Ref Ser B .........c..feee cou]unnnns 2 i CADFE e 3,465,000 |...72.3100 |........eennn. 2,505,524 |..........oeen 3,465,000 |......ceunnnns 3,465,000 [..ocevvveeiiniinn Jovnniiiiiiinies oo e e 2.878 |...... 2.878 ....01/22/2021 ... |....11/15/2043 ...
958644-AB-2 ..... Western MI Univ Stryker Taxable Ref AGM CR .. .. 1.CFE ..|... 2,306,773 |. 100.8290 |.....cceennnn. 2,021,625 |.... .2,005,000 |.. 2,188,358 | [ (82,362) |-vveeeeeeemmnees foeeeeeeniiiiiees e 4.750 |...... 2.600 ....02/07/2020 ...|....11/15/2028 ...
958697-KB-9 ..... Wstrn Mn Muni Pwr Agy Ref-Ser A .. 1.DFE ..|... .. 4,988,601 |. 104.0150 |.............. 4,555,875 |.... .4,380,000 |.. L A514.324 [ | (CRR:Z7) ) AU P R 5.000 |...... 3.401 ...07/07/2015 ...|....01/01/2033 ...
Wisconsin Ctr Dist Tax Rev CABs Sr Dedicated Ser C
7B595-FF-0 v [ cvrerercmceeeeeeeeseeeeieeesiesceeeeeeseeeeseseessnsenes o e | eniene | evieeieens AEFE o 886,811 |...85.7050 |vvvuvueeeeee 921,327 [ovouverrnnns 1,075,000 [.vevureereenen 950,107 J.vuveerireins frreienne 20,7684 [vvirries [ oo 0.000 |...... 2.653 ...10/30/2020 .. ... 12/15/2028 ...
Wisconsin Ctr Dist Tax Rev CABs Sr Dedicated Ser C
976595-FH-6 ..... [ceeeeeeieeeeee e [ .. 1.EFE ..|... 838,233 [...79.9020 |... 874,928 |.... .1,095,000 |.. 902,675 [covvveviiiiiiiinee foeeennnnnn 22,283 [ i e 0.000 |...... 3.063 ....10/30/2020 ... |[....12/15/2030 ...
977100-HD>-1 ..... Wisconsin St Gen Fund Annual A Taxable Ref Ser A ..[... ... N A .. 1.CFE ..|... . 12,490,000 |...87.0730 |... ....10,875,368 |.... 12,490,000 |.. 12,490,000 |...eeeeenniiieee feeeeeriieeeeenee e e e 2.429 |...... 2.429 ...01/28/2020 ...|....05/01/2031 ...
977100-HE-9 ..... Wisconsin St Gen Fund Annual A Taxable Ref Ser A ..[......|....... T CACFE e 3,515,000 |...85.6480 |.............. 3,010,510 [oeuriiennnnn 3,515,000 |...ccvvvunnnns 3,515,000 [.oovivvvieiiiiinn Joevnniiniviinines oo e s 2.499 |...... 2.499 ...01/29/2020 ... |....05/01/2032 ...
Wisconsin St Gen Fund Annual A TAXABLE REF BDS
977100-JC-1 ..... 2023A Lo foeeen | s T CACFE e 1,285,000 |. 100.3220 [...oveevennnnn 1,289,142 |ooveennnnnens 1,285,000 |.oeevvvnnnnnns 1,285,000 |oevvvvenivirrinnnn fovveniiiiiniinnns fovveviiiiiis o e 4.789 |...... 4.789 ...01/25/2023 ... |....05/01/2035 ...
Wisconsin St Gen Fund Annual A TAXABLE REF BDS
977100-JD-9 ..... 2023A e 1. .. 1.CFE ..|... 1,000,000 . 100.4090 |... ..1,004,090 |.... .1,000,000 |.. ....1,000,000 I MR RN 4.864 |...... 4.864 ...01/25/2023 ...|....05/01/2036 ...
977123-X6-0 ..... Wisconsin St Transn Rev Bond Txbl-Ref-Series 1 1 1.AFE. . 15,039 |...97.8560 |. ... 14,678 |. ...15,000 ..15,006 |.. L (13) ] .0.624 |......0.539 ....05/13/2021 .. 07/01/2024
982674-KU-6 ..... Wyandotte Cnty Kans City KS Impt-Ser A . 2 .1FFE. 1,311,979 |. 102.8720 |. 1,182,171 | . 1,120,000 1,157,386 |.. .. (21,572) |. .5.000 |......2.930 ....01/14/2016 .. 09/01/2032
982674-KWl-2 ..... Wyandotte Cnty Kans City KS Impt-Ser A .... 2 . 1.FFE. 2,667,218 |. 102.8400 |. ..2,365,311 |. .2,371,853 |.. .. (41,391) | .5.000 |......3.060 . 38,333 ....01/14/2016 .. 09/01/2034 ...
982674-NL-3 ..... Wlyandotte Cnty Kans City KS Taxable Ref Ser B .... 2. .. 1.FFE . .. 1,380,000 |...83.3820 |... e 1,380,000 [eeniiiiiiieees v e o e 2.181 |...... 2.181 .... 10,083 |[... ....08/20/2020 ...|....09/01/2031 ...
982674-NNI-1 ..... Wlyandotte Cnty Kans City KS Taxable Ref Ser B .... 2 ... .. 1.FFE . .. 3,000,000 |...82.1630 |... 103,000,000 |..eeeeeeeniiiees fereerrniieeeeene e e e 2.311 ... 2.311[MS ...... e 23,110 ... ...08/20/2020 ...|....09/01/2032 ...
98851W-AM-5 ..... Yuma AZ Pledged Revenue Taxable 2. .. 1.DFE ..|... .. 1,000,000 |...83.3580 |... s .. e 1,000,000 [oeeniiiiiiinnnes v e o e 2.312 |...... 23120 ..., .. 10,661 |... ....01/13/2021 ...|....07/15/2032 ...
98851W-AN-3 ..... Yuma AZ Pledged Revenue Taxable ........ooeceveeaeeeenefone e innnnns 2 teeeennns LADFE 1,000,000 |...82.2360 [.....cceeneeeees 822,359 [...covnnnnnnns 1,000,000 |....ooeeennnn 1,000,000 .eeeeeeeeevnnnnnes forrermnmnnnineine Joreiineeeeeiiiines forreeeeiniinneeens feennns 2.412 |...... 2412 [ oo s 11,122 ...01/13/2021 ...|....07/15/2033 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 1,796,889,685 | XXX 1,580,324, 448 1,707,706,647 1,735,126,966 116, 186 (9,854,802) XXX XXX XXX 18,834,392 62,233,808 XXX XXX
313205-3L4 ..... Freddie Mac FR SB8003 ... A .. 818,482 |...97.7620 |... 769,161 |.... ... 786,765 |.. 811,817 e (8,998) |oeeeeeeceeee e s 3.500 |...... 2.619 [MON ..... . 27,537 |....09/10/2019 ...|....08/01/2034 ...
313205-6F-4 ... Freddie Mac SB8070 A 2,344,140 |...93.0330 |... ..2,076,984 |.... 2,232,514 |.. ... 2,326,942 2 (9,288) [ e e 2.500 |...... 1.501 | MON ..... . 55,813 |....12/15/2020 ...|....10/01/2035 ...
31320P-Y7-7 ..... Freddie Mac FHLMC ....coeeemeeeiiieiiie e feen e A .... 31,217,060 |...99.9210 |... ....31,986,918 |.... ...32,012,367 |.. ...31,224,946 e 1,886 e e s 5.000 |...... 5.250 ....07/07/2023 ...|....03/01/2053 ...
313200-ES-8 ..... Freddie Mac FHLMC .....oocvvvvvniiiiiiiiiiiiiiiieees [ e I A .. 13,418,917 |...97.0710 |... .. 13,464,554 |.... ...13,870,802 |.. 13,425,021 [ e 6,104 L e e 4.500 |...... 4.803 ....06/02/2023 ... |[....09/01/2062 ...
3133L7-20-6 ..... Freddie Mac RC1689 .... N A ...92.4490 |... .2,845,016 |.. 002,990,997 [oiiiiiiiiieee e (751 [ o e 2.500 |...... 1.318 ....12/15/2020 ...|....12/01/2035 ...
3133L7-4L-8 ..... Freddie Mac RC1727 .... I L A ...90.2670 |... 1,684,151 |.. e 1LTAT,388 s e (B,370) [ e e 2.000 |...... 1.168 ....12/15/2020 ...}|....12/01/2035 ...
3136AX-C4-5 ..... Fannie Mae 2017-69 HA N A ...93.1020 |... 4,947,247 |.. 5,078,116 [ e (3,728) [ o e 3.000 |...... 2.568 ...08/31/2017 ...|....06/25/2046 ...
3137AU-RC-5 . Freddie Mac Series 4114 Class EA 4 A ...98.1160 |. ..248,820 |. ..253,599 .243,260 |.. ... 926 | .1.250 |......2.655 ....01/08/2019 .. 07/15/2031 ...
3137F1-XN-3 ..... Freddie Mac Series 4698 Class HP 4 A ...92.4520 |. ..4,609,158 |. . 4,985,445 .5,073,427 |.. (2,238) |- .3.000 |......2.741 ....07/26/2017 .. 05/15/2046
3137FN-5Y-2 ..... Freddie Mac Series 4904 Class CA 4 A ...89.5970 |. .. 7,378,025 |. .8,234,724 .8,388,575 |.. (2,606) . .3.000 |......2.751 ... 12/17/2019 .. 08/15/2057 ...
3138WH-WD-0 ..... Federal National Mtg Assoc AS7843 .. N A ...93.3050 |...ccevnunnnns 1,738,060 |.... 1,862,769 |.. .... 1,952,756 e (8,482) | e s 3.000 |...... 1.946 ....12/15/2020 ...|....09/01/2036 ...
314006-XH-5 ..... Fannie Mae FNMA # CAB779F . I L A ... 24,418,767 |...82.0750 |... ... 23,952,823 |[.... ...29,183,960 |.. ...24,509,669 090,902 [ e 2.000 |...... 3.421 ....05/11/2023 ... |[....02/01/2061 ...
3140Q0-LY-9 ..... Fannie Mae FNVA # CBA842F . 4. A ... 39,565,371 [. 100.7700 |... ....42,270,824 |.... ...41,947,701 |.. ...39,550,224 ... e 3,853 |oveeiieeeeiiiies foeeeeeii e 5.500 |...... 6.633 ...10/25/2023 ...|....10/01/2052 ...
3140X7-PU-T7 ..... Fannie Mae FM4034 I L A 1,471,214 1...92.6990 |.oeeeennnnnens 1,290,025 |.... 1,391,630 |.. ... 1,459,202 e (8,301) [ e e 2.500 |...... 1.311 ....12/15/2020 ...|....08/01/2035 ...
3140XD-P3-4 ... Fannie Mae FNMA # FMO441F . A . 14,524,779 |...82.1850 |... .... 14,304,065 |.... 17,404,715 |.. ... 14,565,461 80,682 | e s 2.000 |...... 4.168 ....05/10/2023 ...|....04/01/2051 ...
3140XK-GX-2 ..... Fannie Mae FNMA # FS3813F ... A ...5,440,565 |...97.0710 |.....eunnnnnns 5,452,023 |.... .5,616,520 |.. L5 442,913 L 2,349 | e e 4.500 |...... 4.791 ....06/02/2023 ...|....11/01/2052 ...
31418E-JF-8 ..... Fannie Mae FNMA # MA4761F ... A... . 14,293,245 1...99.0770 |... ... 14,614,540 |.... 14,750,749 |.. ...14,298,046 e 4,801 | e s 5.000 |...... 5.311 ...07/07/2023 ...|....09/01/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue e-

Backed Securities 173,058,156 | XXX 172,912,410 184,010,674 173,092,730 104,781 XXX XXX XXX 606,751 3,167,775 XXX XXX
3137FL-6V-1 ..... FHLMC Multifamily Structured Series KWO8 Class A2 |... ... B L .... 21,675,781 [...96.4500 |... ....19,290,040 |.... ...20,000,000 |.. ...20,870,823 [.ieeiiiiinnees foeeennn (178,837) |eveeiieiiiiienes oo v 3.600 |...... 1.813 | MON ..... ....60,000 |... ..720,000 |....06/27/2019 ...|[....01/25/2029 ...
3137H4-R3-6 ... FHLMC Multifamily Structured P ......ccoveivieeeenninfonn ot . .... 17,053,906 |...85.3080 |... ....17,061,520 |.... ...20,000,000 |.. AT 288119 [ [t 190,213 [ e e 2.154 |...... 4.371 [MON ..... .. 35,900 |... ..251,300 |....05/17/2023 ...|....10/25/2031 ...
3137H5-DP-9 ..... FHLMC Multifamily Structured P ......coooovvvvivvnninnifone on | nnnnns A 17,288,281 ...86.3540 |............. 17,270,720 |............. 20,000,000 |...ccvvnnnnns 17,458,928 [..oovvvvnnnninnn o 170,647 i i foenns 2.347 |...... 4.351 [MON ..ooe [ooiiiennnnnnnns 39,17 [ininnnens 273,817 |....05/17/2023 ...|....11/25/2031 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 56,017,968 | XXX 53,622,280 60,000,000 55,573,870 182,223 XXX XXX XXX 135,017 1,245,117 XXX XXX
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80287D-AB-3 ..... SANTANR DRV AUTO REC TR 2023-6 Auto receivables ...[......|....... 4. LAFE L 249,998 |. 100.3420 |.....ooeiieinnnnn 250,856 |...uuuniiiiinnnnn 250,000 f......cceunnnnnns 249,99 [..oiiiiiiiiiis o [0 U AP POTT PPPIN FTTT 6.080 |...... 6.154 [MON ..... [ooeevvvnniiiinnns (I 1,013 |....11/14/2023 ... |....05/17/2027 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 249,998 [ XXX 250,856 250,000 249,995 (2) XXX XXX XXX 676 1,013 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,026,215,807 | XXX 1,807, 109,994 1,951,967,321 1,964,043,561 116, 186 (9,567,800) XXX XXX XXX 19,576,836 66,647,713 XXX XXX
00206R-MJ-8 ..... ATET INC wevvviiieiiii e [een e .2.BFE .. 775,49 |...98.8980 |. ..766,456 |. . 775,000 774,972 .. 119 | ....07/01/2021 .. 03/25/2024 ...
00206R-MT-6 ..... AT&T Inc SR NT 5.4%34 .2.BFE .. 9,354,123 |. 103.3400 |. ..9,698,421 |. .9,385,000 .9,354,697 |.. ...05/30/2023 .. 02/15/2034 ...
00287Y-BV-0 ..... Abbvie Inc SR GLBL NT 26 .. | 1.GFE L. .. 328,048 |...95.9390 |... ..350,000 |.. ....07/24/2023 ...|....11/21/2026 ...
00914A-AL-6 ..... Air Lease Corp |--2.BFE ... ...99.3770 |... ..525,000 |.. ....04/09/2021 ...|....02/15/2024 ...
02343U-AJ-4 ..... AMCOR FINANCE USA INC SR GLBL NT 33 .. |- 2.BFE ... . 104.2090 |... .7,280,000 |.. ...05/17/2023 ...|....05/26/2033 ...
025816-CC-1 ..... American Express Co |- 1LFFE L ...99.8870 |... ..250,000 |.. ....04/23/2021 ...|....02/22/2024 ...
025816-DE-6 ..... American Express Co SR NT 4.99%26 .. | 1R FE L ...99.7280 |... ..915,000 |.. . ...04/26/2023 ...|....05/01/2026 ...
025816-DH-9 ..... American Express Co .. |- LFFE L . 102.1770 |... .... 12,838,540 |.... 12,565,000 |.. ...12,565,000 ....07/25/2023 ...|....07/27/2029 ...
03027X-BC-3 ..... American Tower Corp ... |- 2.CFE ... . ...84.0250 |.............. 3,949,189 |.... .4,700,000 |.. ....4,681,968 ....06/01/2020 ...|....06/15/2030 ...
03040W-AU-9 ..... American Water Capital C .. |- 2.AFE L. .... 12,547,209 |...94.6310 |... ....11,899,798 |.... ...12,575,000 |.. ...12,558,957 ....05/06/2019 ...|....06/01/2029 ...
03076C-AG-1 ..... Ameriprise Financial Inc . .. 1.G FE .. . 17,198,384 |...98.7520 |. . 16,195,344 |. 16,400,000 16,474,867 |.. ....12/01/2015 .. 10/15/2024
037833-CU-2 . Apple Inc . 2 .1.BFE .. 6,593,730 |...99.0660 |. ..6,538,330 | .6,600,000 .6,599,647 |.. .963 |. ....05/04/2017 .. 05/11/2024
037833-DY-3 . Apple Inc .... 1 .1.BFE .. . 13,911,114 |...83.1460 |. 11,594,668 |. 13,945,000 13,922,037 |.. ..3,29 |. ....08/13/2020 .. 08/20/2030 ...
04352E-AA-3 ..... Ascension Health . N A |- 1.BFE ... ... 21,378,942 |...89.3740 |... ....18,090,272 |.... ...20,241,000 |.. 21,012,875 oo e (129,614) |. N ... ..512,502 |....03/25/2021 ... |....11/15/2029 ...
045054-AL-7 ..... Ashtead Capital Inc ... N |- 2.CFE ... .. 4,410,000 |...93.4820 |.......oe..e. 4,122,565 |.... .4,410,000 |.. ....4,410,000 ....10/28/2019 ...|....11/01/2029 ...
045054-AP-8 ..... Ashtead Capital Inc ... N A |- 2.CFE ..|... ...81.5540 |....coouennnns 9,435,763 |.... 11,570,000 |.. ...11,59, 147 ...08/04/2021 ...|....08/12/2031 ...
04685A-28-9 ..... Athene Global Funding ... .. 1.EFE ..|... ...99.9270 |... ....725,000 |.. ....04/09/2021 ...|....01/08/2024 ...
04685A-2X-8 ..... Athene Global Funding ... |- 1L.EFE ... ...99.9380 |... .... 16,989,426 |.... 17,000,000 |.. . ....05/21/2021 ...|....05/24/2024 ...
04685A-2Y-6 ..... Athene Global Funding ... .. 1.EFE ..|... ...82.1500 |......oennnnns 4,674,352 |.... ....5,690,000 ....06/02/2021 ...|....06/07/2031 ...
049560-AT-2 ..... Atmos Energy Corp |- 1.GFE L. . ...81.4490 |........ee..nt 2,777,421 |.... ... 3,200,056 ...08/29/2021 ...|....01/15/2031 ...
053015-AG-8 ..... Automatic Data Processng .. 1.DFE ..|... .... 11,081,433 [...90.2840 |... ....10,035,044 |.... ...11,093,575 ...05/1172021 ...|....05/15/2028 ...
053332-BH-4 ..... [Autozone Inc SR NT 6.55%33 .2.BFE .. . 14,009,126 |. 111.2540 |. 15,631,243 |. 14,009,717 |.. ....10/20/2023 .. 11/01/2033
05348E-AU-3 . Avalonbay Communities 1.6 FE .. 5,634,821 [...98.4740 |. .. 5,559,825 |. .5,644,629 |.. ....12/16/2016 .. 11/15/2024
05369A-AD-3 . Aviation Capital Group .2.CFE .. 7,718,345 |...97.0780 |. .. 7,5%,354 |. 7,797,986 |.. ....07/25/2018 .. 08/01/2025
05531F-BE-2 ..... Bb&T Corporation .........ccevvvvviiiiinnniniiiiinnnnnnnns fon oe 1.6 FE .. 7,779,254 |...97.7200 |. .. 7,617,305 |. 7,791,454 |.. ....06/31/2018 .. 06/05/2025 ...
06051G-FH-7 ..... Bank of America Corp . N .. 2.AFE .. 9,978,300 |...99.0590 |. ..9,905,900 |. 10,000,000 9,997,371 |.. ...10/17/2018 .. 08/26/2024 ...
06051G-GA-1 ... Bank of America Corp .... 2. .. 1.G FE ..|... 1,887,960 [...95.2330 [....oireinnnn 1,904,664 |.... ....2,000,000 |.. .... 1,950,256 ....04/05/2018 ...|....10/21/2027 ...
06051G-GT-0 ..... Bank of America Corp .... N L 1.G FE ..|... .. 854,277 |...98.0430 |... . 800,000 |.. ....812,210 ....07/01/2021 ...|....10/01/2025 ...
06051G-KG-3 ..... Bank of America Corp .... 2 e [ TG FE L .. 996,762 |...99.6130 |... ....997,335 ....10/03/2023 ...|....02/04/2025 ...
06406R-BQ-9 ..... Bank Of NY Mellon Corp FR 4.947%042627 . 2 ... .. 1.EFE ..|... .. 595,000 |. 100.0550 |... ....04/19/2023 ...|....04/26/2027 ...
067690-AA-8 ..... Barnabas Health Inc B L 1.DFE ..|... 2,187,607 |...95.9040 |... .. ....02/03/2021 ...}|....07/01/2028 ...
084670-BS-6 ..... Berkshire Hathaway Inc .. N A .. 1.CFE ..|... .. 466,047 |...97.2200 |... 413,184 |.... ..425,000 |.. 442,604 ...04/30/2021 ...|....03/15/2026 ...
09778P-AD-7 ..... Bon Secours Mercy ..... 1 .1EFE .. 2,307,155 |...94.4710 |. .. 2,177,559 |. . 2,305,000 . 2,305,646 |.. ....10/08/2020 .. 06/01/2025 ...
101030-AB-2 ..... Boston Medical Ctr Corp . .. 2.BFE .. 4,185,000 |...93.4780 |. .. 3,912,054 |. .4,185,000 .4,185,000 |.. ....12/15/2017 .. 07/01/2028
10112R-AX-2 ..... Boston Properties Lp . 1 L2.AFE .. . 12,680,538 |...96.2730 |. .12,611,750 |. 13,100,000 12,967,260 |.. ....10/11/2018 .. 02/01/2026
10115C-AC-8 ..... Boston University .. 1 .1.DFE .. . 12,277,628 |...77.8490 |. .. 9,458,690 |. 12,150,000 12,250,802 |.. ....06/02/2020 .. 10/01/2035
10373Q-BV-1 ..... Bp Cap Markets America NT 4.893%33 . 1 1FFE .. 8,009,840 |. 101.9160 |. .. 8,163,448 |. .8,010,000 .8,009,840 |.. ...06/09/2023 .. 09/11/2033 ...
110122-CM-8 ... Bristol-Myers Squibb Co SR GLBL NT2.9%24 .... N A |- LFFE L .. 261,284 ]...98.6420 |... 264,360 |.... ... 268,000 |.. 264,219 ....07/17/2023 ...|....07/26/2024 ...
110122-DB-1 ..... Bristol-Myers Squibb Co ... A LR FE L ...99.3250 |......oonnnnns 3,675,010 |.... .3,700,000 |.. ... 3,707,344 . ....07/17/2020 ...|....05/15/2024 ...
11120V-AC-7 ... Brixmor Operating Part L2 .. c|--2.BFE ... ,439, ...96.8750 |..ccovnnnnnnns 4,330,317 |.... .4,470,000 |.. ... 4,461,443 .. 184,388 |....06/02/2016 ...|....06/15/2026 ...
11120V-AK-9 ..... Brixmor Operating Part .........cccooeeviiivinnnnniniinns fooe ven | unnnns 1T L2BFE | 12,472,510 |...88.8910 |............. 11,106,955 |............. 12,495,000 [...ccvvennnns 12,480,838 281,138 |....04/20/2021 ...]....04/01/2028 ...
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11250N-AA-2 ... Brookfield Capital Fin ......ccovevivriiinnnninniinn foee e | s T L1GFE L 7,135,000 |. 104.5030 |.....euvnnnens 7,456,268 |.....oeeevnnn 7,135,000 |...ccvvvennnns AP STV [V U FOPPUP R RPN R 6.087 |...... 6.087 | D ..eovvn Jovnnnnninnnnnnn 20,509 [ 217,154 |....06/07/2023 ... |....06/14/2033 ...
125523-CL-2 ..... Cigna Corp ... N A |- 2.AFE L. .. 87.6880 |... ....12,258,741 |.... 13,980,000 |.. ...14,020,119 e (8,185) |oeeeeeeeceei e s 2.400 |...... 2.348 [MS ...... .. 335,520 |....03/06/2020 ...|....03/15/2030 ...
126408-HB-2 ..... Csx Corp N | 1.GFE L. ...98.7580 |.....oeunnnnns 2,659,558 |.... .2,693,000 |.. ....2,702,263 T L e e 3.400 |...... 2.367 [FA ...... ... 91,562 |....06/26/2019 ...|....08/01/2024 ...
126650-CX-6 ..... Cvs Health Corp .. L2 .. |--2.BFE ... ...98.4200 |... ...19,019,728 |.... 19,325,000 |.. 19,195,965 |oeeeeeeiiiiiieee e 27,098 [ e e 4.300 |...... 4.475 ...03/06/2018 ...|....03/25/2028 ...
141781-BP-8 ..... Cargill Inc N | LR FE L ...99.5500 |... ... 400,000 |eeveniiinnnnnnnn399,940 [ i 892 [ e [ 0.400 |...... 0.574 ....04/09/2021 ...|....02/02/2024 ...
141781-CA-0 ..... Cargill Inc SR 144A NT4.5%26 ... N A |- LFFE L ...99.8380 |... 663,922 |.... . 665,000 |.. 863,919 | e 282 | e e 4.500 |...... 4.570 ...04/17/2023 ...|....06/24/2026 ...
14448C-AP-9 ..... Carrier Global Corp N |- 2.BFE ... ...94.0790 |... 921,029 |.... ..979,000 |.. 979,000 |eeviiniiiiiiis e i e e 2.493 |...... 2.493 ....12/10/2020 ...|....02/15/2027 ...
14912L-6C-0 ..... Caterpillar Financial Se .. B .. 1.F FE ..|... ...99.0240 |... ..6,931,708 |.... .7,000,000 |.. e 1,013,950 [oeeeeeiiiiiieee e (B1,313) [ o e 3.300 |...... 2.838 ....12/01/2015 ...|....06/09/2024 ...
14913R-2Y-2 ..... CATERPILLAR FINL SERVICE .. 1 1FFE .. .. 441,752 |. 100.0090 |. ..442,041 | ..442,000 ....441,863 |.. .4.900 |......4.931 ... 11/14/2022 .. 01/17/2025
150890-Al-4 ..... CELANESE US HOLDINGS LLC SR GLBL NT 28 . 1 .2.CFE .. . 10,142,794 |. 104.9470 |. 10,652,131 |. 10, 150,000 10,142,802 |.. .8 .6.350 |......6.368 ....09/05/2023 .. 11/15/2028
15189Y-AG-1 ..... CENTERPOINT ENERGY RES 1 .1.GFE .. . 10,231,763 |. 102.6240 |. .10,226,462 |. 10,198,592 |.. . (33,171) | .5.260 |......4.614 ....06/01/2023 .. 03/01/2028 ...
161175-BK-9 ..... Charter Comm Safari |l LLC . N A |- 2.CFE ..|... ...96.0990 |....covnunnnns 4,612,742 |.... 84,964,577 | [ (38,294) |-eveeeeeeeeniees foeeeeeeiiiis e 4.200 |...... 3.269 ...12/13/2019 ...|....03/15/2028 ...
16412X-AL-9 ..... Cheniere Corpus Christi Holdin SR SEC GLBL NT39 ...[... ... N |- 2.BFE ... ... 79.6720 |...coovnnnnnns 6,560,981 |.... 008,235,000 [o.eniiiiiinininns v e o e 2.742 |...... 2.742 ....04/27/2022 ...|....12/31/2039 ...
172967-HT-1 ..... Citigroup Inc o LG FE L ...99.1490 |... ...10,708,060 |.... ..10,823,540 |o.eneeeeeiiiiieee feeeeeeen (50,415) [ e e 3.750 |...... 3.265 ...12/01/2015 ...|....06/16/2024 ...
172967-MT-5 ... Citigroup Inc .. N | 1.GFE L. . 100.0560 |... 275,000 |ovveiiiiiiiiins o i e e 5.397 |...... 0.776 ....10/23/2020 ...|....10/30/2024 ...
172967-ND-9 ..... Citigroup Inc .. N A |- 1.GFE L. ...96.2230 |... 825,000 |eeeniieeeeenis feeeeee e e e 1.281 |...... 1.281 ...10/27/2021 ...|....11/03/2025 ...
19828T-AA-4 ... COLUMBIA PIPELINES OPER CO LLC SR 144A NT 30 N |- 2.AFE L . 103.5410 |... e 1,439,990 [ i 19 e [ e 5.927 |...... 5.927 ....08/02/2023 ...|....08/15/2030 ...
20030N-EE-7 ..... Comcast Corp SR NT 4.8%33 N A |- 1.GFE L. . 101.4310 |.oeeeennennnns 9,818,521 |.... n9,651,799 [ e 1614 | e e 4.800 |...... 4.839 ...05/01/2023 ...|....05/15/2033 ...
209111-FS-7 ..... Cons Edison Co Of Ny SR GLBL 2018 D28 .. N .. 1.G FE ..|... ...97.7160 |... ..13,948,902 |.... 13,944,180 [oeniiiiiiiininns [ 89,096 [ o e 4.000 |...... 4.531 ...12/16/2022 ...|....12/01/2028 ...
21688A-AQ-5 ..... Cooperat Rabobank Ua/Ny .................. .. 1.DFE .. ...99.8670 |. .. 349,535 |. ..350,000 ....349,998 |.. .0.375 |......0.398 ....01/05/2021 .. 01/12/2024
21871X-AF-6 ..... COREBRIDGE FINANCIAL INC SR GLBL NT 29 . L2.AFE .. ...94.2600 |. . 13,950,465 |. 14,800,000 13,957,3% |.. .3.850 [......5.098 ....06/31/2023 .. 04/05/2029
224044-CG-0 . Cox Communications Inc .. .2.BFE .. ...96.0230 |. 10,418,463 |. 10,850,000 10,545,101 |.. .3.350 |......4.466 ....10/09/2018 .. 09/15/2026
224044-CH-8 Cox Communications INC ......cevvvvevvvnnnirnrivnnnnnnnens fon oee .2.BFE .. ...98.3190 |. .. 1,804,154 |. . 1,835,000 1,824,223 |.. .3.150 |......4.117 ....09/10/2018 .. 08/15/2024 ...
224044-CJ-4 .| Cox Communications INC ...c..uuuveeeermmnneeeeennineeees foen e .2.BFE .. ...95.2430 |. .. 3,852,579 |. . 4,045,000 . 4,071,353 |.. .3.500 |......3.295 ...06/20/2019 .. 08/15/2027 ...
22822V-AT-8 ..... Crown Castle Intl Corp .. |- 2.BFE ... ...82.9150 |......oeennnns 8,697,763 |.... 10,490,000 |.. 0,477,762 s i 1,887 e i e 2.250 |...... 2.268 ...06/04/2020 ...|....01/15/2031 ...
233331-Al-7 ..... DTE Energy Co .. . |--2.BFE ..|... ...97.6430 |... ..205,000 |.. 207,752 e feeeeee s (3,649) | e s 2.529 |...... 0.727 ....12/23/2020 ...|....10/01/2024 ...
233331-BG-1 ..... DTE Energy Co .. |- 2.BFE ... ...94.2420 |... 499,819 | o126 e e 1.050 |...... 1.076 ....08/03/2020 ...|....06/01/2025 ...
23345M-AC-1 ... DT MIDSTREAM INC SR SEC 144A NT32 |- 2.CFE ..|... ...89.7560 |... .... 13,090,913 |.... AABT2 472 [ e 1,263 [ e e 4.300 |...... 4.313 ... 132,399 |... ...08/30/2022 ...|....04/15/2032 ...
233853-AT-7 ..... DAIMLER TRUCK FINAN NA SR 144A NT5.4%28 |- 2.AFE L . . 102.0340 |.......oennnn. 3,974,209 |.... 3,891,428 [ 838 e e e 5.400 |...... 5.421 ... 82,964 |... ....08/02/2023 ...|....09/20/2028 ...
24422E-XB-0 John Deere Capital Corp . B .. 1.F FE ..|... ...7,154,324 1. 102.6150 |.............. 7,352,329 |.... e 1,155,210 [ o886 [ e e 4.950 |...... 4.984 .. 164,526 |... ....07/11/2023 ...|....07/14/2028 ...
25160P-AH-0 ..... [DEUTSCHE BANK NY . 2 .. 2.AFE .. . 17,240,000 |...91.8620 |. .15,837,061 |. 17,240,000 |oevveenviviiiinns fooeiiiiiiiins . .2.552 |......2.552 212,650 ....01/04/2022 .. 01/07/2028 ...
254010-AD-3 . Dignity Health ... .. 1.G FE .. . 12,156,612 |...98.2880 |. 11,824,046 |. 12,042,744 .. (14,824) |. .3.812 |......3.681 . 76,431 ....12/01/2015 .. 11/01/2024
254687-CZ-7 ..... [Walt Disney Company/The 1 .. 1.G FE .. ...98.8950 |. ..9,419,768 |. 9,551,606 ..(65,874) |. .3.700 |......3.012 103,770 ....03/23/2023 .. 09/15/2024
254687-DP-8 . Walt Disney Company/The . .. 1.G FE .. . 110.8320 |. ..2,216,640 |. 2,312,560 .. (65,939) | .7.300 |......3.387 . 24,739 ....11/29/2019 .. 04/30/2028
25470D-AR-0 . Discovery Communications 2 .2.CFE .. ...95.1720 |. ..9,517,160 |. 10,000,000 .9,802,885 |.. ... 41,548 | .3.950 |......4.468 110,819 ....04/05/2018 .. 03/20/2028 ...
25470D-BJ-7 ..... Discovery Communications N A |- 2.CFE ..|... . ...90.7730 |... ....10,029,476 |.... ...11,049,000 |.. 11,733,851 [ e (102,128) [ e e 3.625 |...... 2.526 ... 51,178 |... ...06/25/2021 ...|....05/15/2030 ...
26078J-AD-2 ..... Dowdupont Inc N |- 2.AFE L .. 1,709,460 |. 101.5340 |......onnnnees 1,523,004 |.... .1,500,000 |.. 1,618,287 [ [ (28,562) [ e e 4.725 |...... 2.891 [MN oot e 9,056 |... ....12/13/2019 ...|....11/15/2028 ...
26441C-8S-3 ... DUKE ENERGY CORP GLBL NT 4.3%28 .. N A |--2.BFE ... . 10,339,706 |...98.6820 |... ....10,435,611 |.... 10,575,000 |.. ...10,383,006 |.....ceevvnnniieee foreeennnn 41,8332 | e e 4.300 |...... 4.782 [MS ...... .. 133,891 |[... ....12/14/2022 ...|....03/15/2028 ...
26884A-BM-4 ..... ERP Operating LP N | 1.GFE L. . 12,571,572 |...88.4710 |... ...11,178,311 |.... 12,595,837 [ 5,839 [ e e 2.500 |...... 2.555 |FA ...... ....08/20/2019 ...|....02/15/2030 ...
26884T-AV-4 ..... Erac Usa Finance Llc SR 144A NT4.6%28 .. N A |- 2.AFE L. ...99.4730 |... .. e 1,928,787 oeeeeeiiiiieeee foeeeeeeen 3,800 [ e e 4.600 |...... 4.685 [MN ...... ...04/26/2023 ...|....05/01/2028 ...
278642-AX-1 ..... Ebay Inc N |- 2.AFE L ...92.6140 |... 2 125,000 [oeieeeinnnnnn 124,922 | e 82 e [ e 1.400 |...... 1.427 [IN ...... ....06/03/2021 ...}|....05/10/2026 ...
29379V-BB-8 ..... Enterprise Products Oper .. .. 1.G FE ..|... ...99.7710 |... .5,420,000 |.. 05,420,000 ...eeeeenniiieee foeeeeneen (31,257) [ o e 3.900 |...... 3.228 [FA ...... ...02/10/2015 ...|....02/15/2024 ...
204400-AE-T7 ..... Equitable Financial Life .. .. 1.EFE ..|... ...91.5120 |... .5,680,000 |.. 5,676,942 | e 1489 | e e 1.000 |...... 1.027 | ....... ...01/06/2021 ...|....01/09/2026 ...
294494-AK-3 . Equitable Financial Life .. 1.EFE .. ...96.2180 |. ..275,000 .274,988 |.. .1.100 |......1.105 ....11/08/2021 .. 11/12/2024 ...
300341-AB-2 ..... Evergy Inc ... ... 2.BFE ..|... ...90.5600 |... .7,035,000 |. o 1,027,657 i o 1,165 | s e 2.900 |...... 2.920 [MS ...... ...09/05/2019 ... |....09/15/2029 ...
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302445-AE-1 ..... Teledyne Flir LLC L 2BFE | 11,245,584 |...86.1290 |.............. 9,340,733 |...covvunnnns 10,845,000 |...oevvnnnees 11,122,525 [oooeviiiiinnnees [ooeeennnn (40,606) |ovenneecenninees ovveviniiiniiiiins J00e222.500 | VTN | S A 112,969 [...ooeveeeeen 271,125 |....12/17/2020 ...|....08/01/2030 ...
30303\-811-7 ..... META PLATFORMS INC vee |- 1LEFE ). .... 14,508,418 . 102.5320 |... .... 14,882,549 |.... ...14,515,000 |.. 14,509,226 |...ooeeeeiiiiieeee feeeeeineee 808 [ e 222242800 .. 4.807 |IN ...... .. 89,025 |... ....05/02/2023 ...|....05/15/2030 ...
313747-BB-2 ..... Federal Realty Investment . veo |- 2.AFE L)L .. 13,708,782 |...92.3210 |... ..12,740,229 |.... ...13,800,000 |.. 213,762,916 [ e 17,108 [ e e 12250 | 1.379 ...10/08/2020 ...|....02/15/2026 ...
31620M-BQ-8 ..... Fidelity National Inform oo |--2.BFE ... ...99.1240 |... ..350,000 |oeeevrunneeeennn349,989 [ e e 89 e e |+222220.600 ... 0.620 ....02/23/2021 ...|....03/01/2024 ...
31620M-BT-2 ..... Fidelity National Inform voo |- 2.BFE ... ...84.6260 |... .8,490,000 |.....enn..... 8,451,008 [ooiiiiiiiiiiinie Jeviieen 940 [ e [0000022.250 |l 2.320 ....02/23/2021 ...|....03/01/2031 ...
31620M-BY-1 ..... Fidelity National Inform SR NT 5.1%32 ... oo |--2.BFE ... . 102.3090 |... .6,565,000 |.. eee8,572,707 [oeeeeeeeiiiieeee e (T19) [ oo 2222250100 |- 5.083 ...07/07/2022 ...|....07/15/2032 ...
337738-AS-T7 ..... Fiserv Inc voo |- 2.BFE ... ...98.5000 |... 369,373 |.... ..375,000 |.. 378,17 | o (7,839) o v [0 2,750 o 0.749 ....04/28/2021 ...|....07/01/2024 ...
340711-AY-6 ..... Florida Gas Transmission |--2.BFE ... ...85.7620 |... ....13,600,122 |.... 15,858,000 |.. 15,929,785 |oeiieiiiiiieeee feeeeeneen (10,519) [ e 002550 | 2.471 ....06/12/2020 ...|....07/01/2030 ...
35137L-AH-8 ..... Fox Corp ..... .2.BFE .. ...99.5020 |. 1,711,441 . .1,720,000 1,720,000 |.. .4.709 ....04/06/2020 .. 01/25/2029
361448-BF-9 ..... Gatx Corp .... .2.BFE .. ...93.3400 |. ..6,267,768 |. .6,715,000 .6,705,993 |.. .4.024 ....05/08/2020 .. 06/30/2030
3733IN-AH-4 . Georgia-Pacific Llc .1.GFE .. ...98.2600 |. ..2,751,217 | .2,800,000 .2,820,741 |.. ol 2,777 ...06/11/2019 .. 03/01/2025 ...
3733IN-AN-3 ... Georgia-Pacific Llc .. |- 1.GFE L. .. 249,923 |...98.1930 |... ..250,000 |.. 249,992 [.oeeeeiiiiiieein e 22 [ s [ 00625 oL 0.634 ....11/16/2020 ...|....05/15/2024 ...
373334-KQ-3 ..... Georgia Power Company SR NT 32 ... |- 2.AFE L 7,934,048 |...99.7500 |... .7,950,000 |.. e 7,936,320 [onniiiiiiiiinnees Joeviennnnns 1,308 [ v e 40700 .l 4.725 ...06/02/2022 ...|....05/15/2032 ...
378272-AX-6 ..... Glencore Funding Llc |- 2.AFE L. ...94.4350 |... 275,000 |eeeennneeeeeenn 276,413 [ e (BTT) [ e e 10625 | 1.296 ....07/14/2021 ...|....09/01/2025 ...
378272-BD-9 ..... Glencore Funding Llic .... |- 2.AFE L ...92.7250 |... 275,000 |oeivveineneennni 274,863 [ v 57 e e el 10625 | 1.647 ....04/21/2021 ...|....04/27/2026 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC . |- 2.AFE L. ...96.8350 |... 7,515,000 |-evveeeeeeenn 7,956,298 [oeeeeniiiiiies e (94,522) [ e [ 42223 | 2.775 ....08/28/2019 ...|....05/01/2029 ...
38148L-AC-0 ..... Goldman Sachs Group Inc ... |- 2.AFE L ...98.0880 |... eeevnnnennn 5,850,000 |o....nnnn.. 5,865,824 | [ (18,783) [ e [2008.500 o 3.163 ....01/30/2015 ...|....01/23/2025 ...
38148L-AE-6 ..... Goldman Sachs Group Inc ... |- 2.AFE L. ...97.9620 |...ccovnnnnnns 6,245,090 |.... . . 8,871,667 oo 2,292 [ e 00280750 | 3.789 ...05/19/2015 ...|....05/22/2025 ...
391399-AA-0 ..... Great West Lifeco US FI | LR FE L ...93.4030 |... 653,819 |.... . 700,000 |.. 897,903 | o 1,280 | e 00.0.904 | 1.092 ....04/30/2021 ...|....08/12/2025 ...
40139L-AG-8 ..... GUARDIAN LIFE GLOB FUND SR SEC GLBL 25 . .. 1.BFE .. ...94.3810 |. ..188,762 |. . 200,000 186,751 |.. .5.853 ....10/25/2023 .. 06/23/2025
40414L-AN-1 ... Hep Inc ... L2.AFE .. ...97.6610 |. ..8,081,481 |. .8,275,000 .8,282,707 |.. .3.290 ....02/03/2015 .. 02/01/2025
42250P-AA-1 ... Heal thpeak Properties L2.AFE .. ...89.0490 |. ..1,073,038 |. . 1,205,000 .1,209,850 |.. .2.924 ...12/12/2019 .. 01/15/2030
422806-AA-7 ..... HEICO CORP ... .2.BFE .. . 102.1890 |. 1,793,422 |. . 1,755,000 .1,752,738 |.. .5.282 ....07/19/2023 .. 08/01/2028 ...
427866-BE-7 ..... Hershey Company 1.FFE .. ...85.2400 |. .. 3,703,669 |. . 4,345,000 . 4,338,422 |.. e 1725 ...05/27/2020 .. 06/01/2030 ...
442851-AL-5 ... Howard University .. |- 2.BFE ... 1,915,000 |...90.1870 |........cceee 1,727,075 |.... 1,915,000 |.. R IR SV R R AR R RN 1 ST AN 2.89%5 ...01/31/2020 ...|....10/01/2029 ...
442851-AN-3 ...... Howard University |--2.BFE ... .. 255,000 |...88.6620 |... ..255,000 |.. 1 00255,000 |-eeeeiieeeiiins foeeee e e [ 2,945 2.945 ....01/31/2020 ...|....10/01/2030 ...
442851-AT-8 ..... Howard University |- 2.BFE ... ..780,000 |...88.8930 |... JORRY 400 Y N O S R (1 I RN 2.701 ....07/08/2020 ...|....10/01/2029 ...
442851-AV-3 ..... Howard University |--2.BFE ... ...2,755,000 |...86.4400 |... e 2,755,000 [eeeeeeeeiiiiieee Jeeveeniieeeeeene e e [e0nn.2.901 | 2.901 ....07/08/2020 ...|....10/01/2031 ...
442851-Al-1 ... Howard University |- 2.BFE ... .. 1,275,000 |...84.4560 |... .... 1,275,000 IR AR R-ne ) I R 2.981 ....07/08/2020 ...|....10/01/2032 ...
442851-AY-7 ..... Howard University .. 2.BFE ..|... ...4,284,336 |...74.4600 |.............. 3,127,303 |.... .... 4,272,566 e (3,851) | e |l 30476 3.334 ...07/09/2020 ...|....10/01/2041 ...
444859-B7-4 ... Humana Inc SR GLBL NT 28 .2.BFE .. . 13,596,237 |. 104.4560 |. .14,206,070 |. 13,596,221 |.. ... (18) |. .5.755 ....11/02/2023 .. 12/01/2028 ...
446150-AN-6 ..... Huntington Bancshares ... L2.AFE .. . 11,591,479 |...98.1030 |. 11,404,451 |. 11,625,000 11,617,679 |.. ..5,002 |. .4.048 ...05/09/2018 .. 05/15/2025
44891A-CF-2 ..... Hyundai Capital America FR 5.8%062625 L2.AFE .. . 79,909 |. 100.5480 |. ...80,438 |. ...80,000 .. 79,931 |.. L2 .5.861 ....06/21/2023 .. 06/26/2025
452308-AT-6 ..... Illinois Tool Works Inc ... .. 1.EFE .. ...99.6400 |. ..2,989,188 |. .3,000,000 .3,000,000 |.. .. (13,276) | .3.008 ....02/27/2019 .. 03/01/2024
45685E-AJ-5 ... Voya Financial Inc ....... ..2.BFE .. ...98.2900 |. 1,646,359 |. 2,041,292 |.. ..(12,086) |. ......4.067 ....01/30/2015 .. 07/15/2043 ...
45866F-AN-4 ..... Intercontinentalexchange .. |- 1.GFE L. ... 79.9420 |....coonnnnnns 7,066,837 |.... ....8,811,060 e 3,027 e e el 1,850 1.891|MS ...... .. 163,540 |....08/17/2020 ...|....09/15/2032 ...
459200-KA-8 ..... Ibm Corp | 1.GFE L. .. 1,877,138 ...95.4530 |....eennnnnnns 1,670,431 |.... o 1,826,340 [oiiiiiiiiniins e (13,083) [ o 10022230500 | 2.624 [MN ...... ... 61,250 [....12/12/2019 ...|....06/15/2029 ...
465685-Ad-4 ..... Itc Holdings Corp .. |--2.BFE ... .. 7,237,060 |...98.8270 |.....eunnenenn 6,838,794 |.... 108,928,007 [oeeeeeeiiiiiieee feeeeennnn (38,909) [oeeneieeiieees e 0222230650 | 3.072 (D ....... .. 252,580 |....12/01/2015 ...|....06/15/2024 ...
465685-AR-6 ..... Itc Holdings Corp SR GLBL 144A 27 .. |- 2.BFE ... .. 5,788,818 |. 100.6170 |.......u....es 5,820,688 |.... 5,788,643 [ v (A78) [ o 042950 | 4.931[MS ...... .. 143,179 |....05/17/2023 ... |....09/22/2027 ...
46625H-KC-3 ... Jpmorgan Chase & Co |- 1LFFE L ...97.9100 |... ...16,791,599 |.... . 17,165,053 [eeeeceiiieeee feeeeennen (17,498) [ o 80125 | 3.018|JdJ ....... .. 535,938 |....01/30/2015 ...|....01/23/2025 ...
46647P-CK-0 ..... JPMorgan Chase & Co | LEFE L ...97.6670 |... 275,000 |ovveiieeennnnn 275,042 [ e (BT [ e 000220969 | 0.937 [ ....... ...07/01/2021 ...|....06/23/2025 ...
46647P-DX-1 ..... JPMorgan Chase & Co SR NT 29 ... |- LEFE L. . 105.2240 |... ....13,468,672 |.... 12,800,000 |.. +..12,800,000 |...eeeeeeniieeee Jeeeeeniieeeeennee fereeeeeeeeiiieeeee e 0n2..6.087 | 6.087 |AO ...... . . ....10/16/2023 ...|....10/23/2029 ...
476556-DB-8 ..... Jersey Central Pur & Lt ... .. 2.AFE ..|... ...99.6380 |... ....10,511,777 |.... 10,550,000 |.. ...10,550,000 |....oovevvnnnniens foevennnn(121,865) [ouenniiiiiinnes v [e0nn 42700 .o 3.515 (A0 ...... ... 123,963 |... ....12/01/2015 ...|....04/01/2024 ...
478111-AD-9 ..... Johns Hopkins Health Sys .. .1.DFE .. ...87.0450 |. .. 2,959,516 |. .3,400,000 .3,400,000 |.. eeenn 2.420 41,140 ....01/23/2020 .. 01/01/2030 ...
478115-AE-8 ..... Johns Hopkins University .. .. 1.CFE ..|... .. 13,290,000 )...85.9850 |... ... 11,427,433 |.... ...13,290,000 |. ...13,290,000 ....ooiiiiiiininns foovieiniinniiiiin foeeinnniiiiiiins fovvviiinnnens el 1,972 )0 1.972 [ ... .. 131,039 |... ...03/09/2020 ... |....07/01/2030 ...
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483050-AF-0 ..... Kaiser Foundation Hospit .........coveviiiiinnnnnnnnnns foon | s T LADFE L 10,565,000 |...75.4590 |......ovennens 7,972,204 |..covvnnnnnns 10,565,000 |.............10,565,000 [.......ccvvvvrries Joorinniiiiiiiinns fooeriiiiiiiiiis v [e00n2.2.810 | 2.810 ...06/08/2021 ...|....06/01/2041 ...
49271V-AL-4 ..... Keurig Dr Pepper Inc .... A 2B FE L ...99.0060 |... ..550,000 |-eeernnnneeeennn850,000 founniiiiiiiiiiiies eeeeeniieeeeeines e e 0200750 |l 0.718 ....04/28/2021 ...|....03/15/2024 ...
49338L-AE-3 ..... Keysight Technologies ... A1 [ 2B FE L ...99.7000 |... ..3,286,211 |.... .3,245,000 |.....eneeenn 3,396,602 [oiiiiiiiiiiiniis e (47,837) [ i 0ee2 40600 |l 2.968 ....12/12/2019 ...|....04/06/2027 ...
49338L-AF-0 ..... Keysight Technologies A 2B FE L ...91.0060 |....ccevnnnnnn 5,319,307 |.... .5,845,000 |-.evuneeennn 5,841,915 [ e AT e e [+222223.000 |- 3.010 ....10/07/2019 ...|....10/30/2029 ...
502431-AK-5 ... L3 Harris Tech Inc .... A1 [ 2B FE L ...99.2540 |... ...14,808,742 |.... 14,920,000 |.. 14,950,752 [ e (190,336) [ o 0000232950 |l 2.642 ...05/05/2020 ... |....05/28/2024 ...
502431-AP-4 ..... L3 Harris Tech Inc SR NT 5.4%27 . A 2B FE L . 102.1280 |... ... 870,000 |.. 868,969 |....ccevvveiiieee Joeveeeneneeen 109 o e 0222252400 | 5.443 ....07/27/2023 ...|....01/15/2027 ...
52532X-AH-8 ..... Leidos Inc A1 [ 2.0 FE L ...83.8010 |... 4494459 o e 1,982 [ e 00022222300 e 2.353 ....06/23/2021 ...|....02/15/2031 ...
53079E-BG-8 ..... Liberty Mutual Group Inc .. N A |--2.BFE ... ...97.8250 |... veee8,000,000 [..neeeeenniiiieee Jeeeeeniieeeeeene e e e 42569 | 4.569 ....01/28/2019 ...|....02/01/2029 ...
548661-DX-2 ..... Lowe's Companies Inc .... 1 L2.AFE .. ...87.9420 |. . 3,243,651 |.. .1.310 ...10/07/2020 .. 04/15/2028
55261F-AS-3 . M&T BANK CORPORATION ... 1 L2.AFE .. . 107.6700 |. .2,142,607 |.. .6.851 ... 11/17/2023 .. 10/30/2029
55279H-AK-6 . Manuf & Traders Trust Co 2 .1.GFE .. ...96.9190 |. . .5,364,253 |.. .l 2.913 ....02/03/2015 .. 02/06/2025 ...
55279H-AQ-3 ..... Manuf & Traders Trust Co .. .. 2.AFE ..|... ...92.6150 |..ccernnnnnnns 3,755,518 |.... . 8,192,080 [ouneeeiiieeee e (85,722) [ e [-2222230400 .. 2.421 ...12/11/2019 ...|....08/17/2027 ...
55336V-AG-5 ..... MPLX LP |- 2.BFE ... .. 191,622 |...99.4250 |... 192,884 |.... ..194,000 |.. 191,965 [ooovivviiiiiiiin o 383 [ s [ 4875 6.072 ....11/02/2023 ...|....12/01/2024 ...
571748-AV-4 ..... Marsh & Mclennan Cos Inc .. |- 1.GFE L. 1,317,648 |...99.0560 |... ..1,188,672 |.... .1,200,000 |.. e 1,205,654 oeeeeciiiiieeee e (83,025) [eeeeceieeee foeeeeeieieeeeeeen 22222832500 .. 0.729 ....07/28/2020 ...|....06/03/2024 ...
571748-BF-8 ..... Marsh & Mclennan Cos Inc .. |- 1.GFE L ...99.5860 |.............. 4,013,324 |.... .4,030,000 |.. 4,029,919 [ 392 e s 00022030875 | 3.885 ....01/08/2019 ...|....03/15/2024 ...
57284P-AA-9 ..... MARSHFIELD CLINIC HEALTH .. |- 2.AFE L. .. 86.0160 |... ....11,775,604 |.... 13,690,000 |.. 213,690,000 |...eeeeeeniiiieee Jeeeeeniieeeeeenee e e 002703 | 2.703 ....06/17/2020 ...|....02/15/2030 ...
576291-BV-1 ..... MassMutual Global Funding .| 1.BFE ..|... ...99.4250 |.......oennns 2,087,925 |.... 2,104,358 o e (16,859) [ oeeiiiieneienn 1002223.600 .. 2.822 ...02/27/2015 ...|....04/09/2024 ...
576291I-DK-3 ..... MassMutual Global Funding -20224 144A NT25 .. .. 1.BFE ..|... ...98.9790 |..ccovnnnnnnns 1,484,688 |.... e 1,463,580 |ooieieiiiiiiees e 3,810 [ e 40150 | 5.710 ....10/25/2023 ...|....08/26/2025 ...
58013\-FJ-8 Mcdonald's Corp |- 2.AFE L ...91.6150 |....covvnnnnns 9,161,500 |.... . ...10,098,275 [oeeviiiiiiiiinns oeveennn (16,722) [ o 000002625 | 2.431 ....08/27/2019 ...|....09/01/2029 ...
58506Y-AN-2 ..... [Medstar Health Inc .... .. 1.F FE .. ...91.4910 |. 5,562,647 .6,080,000 .6,011,049 |.. .3.766 ....12/01/2015 .. 08/15/2028
58942H-AC-5 ..... [BON SECOURS MERCY 2018A BD4.302%28 . .1EFE .. ...97.8200 |. 1,457,522 . 1,490,000 .1,455,312 |.. .4.885 ...01/30/2023 .. 07/01/2028
58989V-2C-7 . Met Tower Global Funding ..... .. 1.DFE .. ...98.6850 |. ..320,727 ..325,000 .325,085 |.. .0.599 ...08/30/2021 .. 04/05/2024
59156R-CE-6 . Metlife Inc SR NT 5.375%33 .1.GFE .. . 104.4590 |. 4,011,233 |. .3,840,000 .3,817,660 |.. .5.454 ....07/10/2023 .. 07/15/2033 ...
592176-CT-4 . Met Life Glob Funding | .......ccovmeieiieemmmniiiieeennnsfeen e .. 1.DFE .. ...99.9610 |. ..4,048,421 |. .4,050,000 . 4,049,980 |.. ......3.618 ...01/08/2019 .. 01/11/2024 ...
59217G-EN-5 ..... Met Life Glob Funding I ... .. 1.DFE ..|... ...97.8800 |... 269,170 |.... 274,959 |ovvveiiiiiiiins oo 98 | e 000000550 Ll 0.585 ....06/01/2021 ...|....06/07/2024 ...
59260A-AA-6 ..... Metropolitan Tower Life ... .. 1.F FE ..|... . 100.0350 |.......eennn.. 3,001,035 |.... 1 e3,004,198 [o.eeieeiiiiieeee e (109,131 [ oo el 72625 | 3.876 ....04/27/2018 ...|....01/15/2024 ...
59523U-AQ-0 ..... Mid-America Apartments .... | 1.GFE L. L.97.2170 | 9,702,237 |.... ...10,420,666 |.........cooeveeer forrennnnn (81,201) [ i 0000032950 |l 2.985 ....08/05/2019 ...|....03/15/2029 ...
59524Q-AA-3 ... Mid-Atlantic Interstate ... N .. 2.AFE ..|... ...96.6370 |...ccvvnnnnnns 3,208,348 |.... 003,319,606 |...ooeeeeeiiiiieee Jeeeeeniieeen 81 e e enn40100 . 4.103 ....05/07/2018 ...|....05/15/2028 ...
595620-AN-7 ..... Midamerican Energy Co N .. 1.F FE ..|... ...98.5080 |.......oennnns 5,664,222 |.... 5,764,991 [ e (26,963) [ e 0022230500 ).l 3.012 ...03/06/2017 ...|....10/15/2024 ...
61690U-7U-8 ..... MORGAN STANLEY BANK NA SR NT 5.479%25 .. N A .. 1.DFE ..|... . 100.9250 |... 338,100 |.... 12835,000 eeeenieeeeeenies fereeeeeeeis e e | 50479 | 5.479 ....07/19/2023 ...|....07/16/2025 ...
617446-8R-3 ..... Morgan Stanley ... 1 .1EFE .. ...96.0680 |. ..168,119 |. 175,000 |.. .0.864 ....10/16/2020 .. 10/21/2025 ...
61747Y-EA-9 ..... MORGAN STANLEY 1 . 1EFE .. ...97.7650 |. ..391,058 |. . 400,000 .399,473 |.. .0.884 ....07/01/2021 .. 05/30/2025
61747Y-EG-6 ..... MORGAN STANLEY 1 .1EFE .. ...96.2490 |. 142,077 ). . 771,000 751,527 |.. .2.594 ...10/30/2023 .. 10/21/2025
61747Y-FF-7 ..... MORGAN STANLEY 1 1.E FE .. . 101.9840 |. .. 5,894,669 |. .5,780,000 |.. . 5.449 ....07/19/2023 .. 07/20/2029
620076-BU-2 ..... Motorola Solutions Inc. 1 .2.CFE .. ...85.6110 |. 12,477,862 |. 14,575,000 |.. e 2.750 ....06/10/2021 .. 05/24/2031 ...
62928C-AA-0 ..... NGPL Pipeco Llc N A |- 2.CFE ..|... ...86.9310 |..ccomnnnnnnns 3,859,714 |.... 8,437,630 [ e 278 [ e 00022232250 | 3.258 .. 144,300 |....05/03/2021 ...|....07/15/2031 ...
63111X-AH-4 ..... NASDAQ INC N |- 2.BFE ... . 102.9400 |........oonnn. 5,810,957 |.... 5,634,782 [ v 1,016 [ e 00022052350 |l 5.3% .. 151,004 |....06/22/2023 ...|....06/28/2028 ...
637639-Ad-4 ..... NATIONAL SECS CLEARING SR GLBL 144A 25 ... e [ 1B FE L . 100.5190 |..ccevnnnnnnns 1,899,807 |.... e 1,877,983 [oeeeeiiiiieeee e 1572 e e 50150 | 5.625 ... 48,668 |....10/25/2023 ...|....05/30/2025 ...
6533%K-BM-1 ..... Nextera Energy Capital .. A1 [ 2AFE L ...89.7150 |....oovvnnnnns 1,892,976 |.... 2,104,814 [ i 807 e e 0000 2.750 | 2.7% ... 58,025 [....10/01/2019 ...|....11/01/2029 ...
6533%K-BR-0 ..... Nextera Energy Capital .. e [ 2.AFE L ...85.5900 |....coeuunnnns 6,945,612 |.... 8,113,046 [ e e 280 [ e [000222.250 | 2.254 .. 182,588 |....05/05/2020 ... |....06/01/2030 ...
6533%K-BII-9 ..... Nextera Energy Capital .. A1 [ 2AFE L . ...88.7910 |...ccevnnnnnns 3,418,446 |.... 03,848,529 [ vl 318 L e e 12900 .l 1.909 . 73,150 |....06/02/2021 ...|....06/15/2028 ...
65364U-AH-9 ... Niagara Mohauk Power .... 2 eeeeeen |- 2.AFE L. .. 1,340,006 |...91.4680 |.............. 1,234,821 |.... ... 1,343,385 874 [ e 4278 4.336 . 57,753 |....12/01/2015 ...|....10/01/2034 ...
65364U-AK-2 ..... Niagara Mohawk Power . 2. B A S S . 13,707,055 |...98.1980 |... ... 12,844,259 |.... ...13,118,166 (718 [ e 0000223508 [ 2.920 ...02/11/2015 ...|....10/01/2024 ...
65473P-AK-1 ..... [Nisource Inc ......... 1 .2.BFE .. .. 872,830 |...93.4690 |. ..817,850 |. . 875,000 ....874,283 |.. ......1.001 ....08/12/2020 .. 08/15/2025 ...
65473P-AP-0 ... Nisource Inc SR NT 5.4%33 . 1.. ... 2.BFE ..|... 2,635,134 |. 103.2960 |.............. 2,732,187 |.... .2,645,000 |. ....2,635,682 |......ooovviinnnns v B8 o oiennnn J0n.05.400 . 5.448 ...05/30/2023 ... |....06/30/2033 ...
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654730-BE-2 ..... NISOURCE INC SR GLBL NT 27 ..eevvnivvvinnnniinirnnnnns oo vee | s T L 2BFE Ll 33,058 |...96.3550 |.........oeeeennn 33,724 |oiiiiiniinninnnnnn 35,000 fonniiiiiinnnnn 33,309 | [ BT e e e 3.490 |...... 5.068 ....06/12/2023 ...|....05/15/2027 ...
666807-BS-0 ..... Nor throp Grumman Corp ... N A |- 2.AFE L. ...99.5950 |..............6,931,798 |..............6,960,000 |..............6,941,381 |oirreiinniiiins oreeeennnnn2,498 | e e 4.400 |...... 4.449 ....03/19/2020 ...|....05/01/2030 ...
677050-AC-0 ..... Oglethorpe Power Corp ... N | LEFE L . 101.9%0 |.............. 8,282,108 |..............8,120,000 |.............. 8,869,374 |......ccerrrivres [oereennnl(204,070) |ouvennieiinnnnes oo | 6.191 |...... 3.310 ....11/26/2019 ...|....01/01/2031 ...
681919-BD-7 ..... Omnicom Group Inc .. N A |- 2.AFE L. ...86.0500 |... . 14,150,577 [ e 2,287 s e e 2.600 |...... 2.620 ....04/28/2021 ...|....08/01/2031 ...
68235P-AH-1 ..... One Gas Inc N | 1.GFE L. ...85.0130 |... .1,800,000 |.. Ll 1794594 L el 786 [ e e 2.000 |...... 2.051 ....04/29/2020 ...|....05/15/2030 ...
68389X-BN-4 ..... Oracle Corp N A |--2.BFE ... ...95.0310 |... .3,280,000 |.. e 8,875,358 [ e (24,876) | e e 3.250 |...... 2.407 ...12/12/2019 ... |....11/15/2027 ...
68389X-BS-3 ..... Oracle Corp SR GLBL NT 24 . N |- 2.BFE ... L.97.7620 |..ooivnnnnnnnnn381,278 |oninnnnnnnnn390,000 [iiiiinnnnnn 380,047 s e 1513 e [ e 2.950 |...... 6.006 ....11/09/2023 ...|....11/15/2024 ...
68902V-AH-0 ..... OTIS WORLDIWIDE CORP ... N A .. 2.BFE ..|... ...96.1390 |..eoeinnnieeeenn 394,172 | 410,000 [eciiiie 893,187 | e 5,622 | e e 2.0 |...... 5.474 ....07/20/2023 ...|....04/05/2025 ...
690470-AB-8 ..... OVINTIV INC .......... 1 .2.CFE .. . 102.1250 |. .5.650 |[......5.657 ....06/16/2023 .. 05/15/2028
693342-AB-3 . PG&E Wildfire Recovery .... .. 1.LAFE .. ...94.9200 N .4.263 |......4.263 ....06/03/2022 .. 06/01/2036
693342-AF-4 . PGE Wildfire Recovery EXT SR SEC AMZ33 .. 1.AFE .. . 11,747,632 |...96.9570 |. . 11,390,456 |. .4.022 |......4.017 ....07/13/2022 .. 06/01/2031 ...
693475-AP-0 ..... Pnc Financial Services |- 2.AFE L. ...2,194,372 ...99.4170 |eeeeennneeens 2,137,463 |.... e 2,151,506 [eeeeeeiiiiieeee e (6,019) [ e e 3.900 |...... 3.611 ...12/01/2015 ...|....04/29/2024 ...
693475-AV-T7 ..... Pnc Financial Services .. .. 1.G FE ..|... .. 539,260 |...99.8540 |... +..500,000 |eeveiiiiiiiiiins foeeee s (14,603) 1o e e 3.500 |...... 0.498 ...04/30/2021 ...|....01/23/2024 ...
693475-B0-7 ..... Pnc Financial Services .. .. 1.G FE ..|... . 100.6170 |... 100280,000 |eeenieeeeennes e e e s 5.812 |...... 5.802 ....06/07/2023 ...|....06/12/2026 ...
6944PL-2E-8 ..... Pacific Life GF I1 . .. 1.DFE ..|... ...92.4020 |... 1,049,938 [ e 27 e i e 1.375 |...... 1.378 ...04/30/2021 ...|....04/14/2026 ...
6944PL-2U-2 ..... Pacific Life GF Il . .. 1.DFE ..|... . 102.2930 |... ... 14,525,549 |.... . 487,067 e e 1125 | e e 5.500 |...... 5.523 ....07/11/2023 ...|....07/18/2028 ...
70213H-AA-6 ..... Partners Heal thcare Syst .. |- 1.DFE ... . 110.5750 |... ...18,797,801 |.... 17,000,000 |.. 23,339,131 [ e (878,897) [ e e 6.259 |...... 2.901 ...11/24/2020 ...|....07/01/2037 ...
70450Y-AC-7 ..... Paypal Holdings Inc .. 1.G FE ..|... 263,760 |...97.8710 |... 244,676 |.... ....250,000 |.. 252,771 [eoeeeeeeeieeeee eeeeneee (A1834) [ o e 2.400 |...... 0.727 ....04/28/2021 ...|....10/01/2024 ...
709599-8B-9 ..... Penske Truck Leasing . . 12,748,939 |...99.8010 |... .. 12,749,565 |.... 12,775,000 |.. L A2TTA567 s e 5,079 [ e e 3.900 |...... 3.941 ...05/07/2018 ...|....02/01/2024 ...
714046-AL-3 ..... Perkinelmer Inc ........ .. 199,876 |...96.5310 |. ..193,062 |. . 200,000 ....199,971 |.. .0.850 |......0.871 ....09/08/2021 .. 09/15/2024
718172-BM-0 ..... Philip Morris Intl Inc .... ...98.3020 |. .. 5,529,493 |. .5,625,000 .5,638,114 |.. .. (14,890) |. .3.280 |......2.972 ....12/01/2015 .. 11/10/2024
718172-CZ-0 ..... Philip Morris Intl Inc SR GLBL NT 28 . 101.1620 |. ..8,851,631 |. .8,750,000 .8,789,378 |.. (5,160) |. 4.875 |......4.752 ....04/27/2023 .. 02/15/2028
718546-AY-0 ..... PhilTlips 66 ..oovunvviiiiiiiiiiiiiin e feen e ...99.3810 |. . 14,599,040 |. 14,690,000 14,689,392 |.. 4,952 | .0.900 |......0.934 ....11/16/2020 .. 02/15/2024 ...
74251V-AR-3 . Principal Financial Grp .......ccoiieiveemmmniinneeennns o ooe ...94.3420 |. ..9,070,964 |. .9,615,000 9,592,749 |.. .3.700 |......3.748 ...05/07/2019 .. 05/15/2029 ...
T4256L-EJ-4 ..... Principal Lfe Glb Fnd Ii .. ...99.9220 |... 249,805 |.... 249,999 [..oiiiiiiiiiiiiinn o 84 [ e [ 0.500 |...... 0.526 ...12/01/2020 ...|....01/08/2024 ...
74271U-RB-8 ..... PROCTER & GAMBLE CO ... ....0.0000 |... e (7,550) |oeeeeeeeeeeins e e 4.600 |...... 0.000 [MAT weoos Jemmeeeemmmmeeeeeen foeeeeeeeees i e ...11/04/2023 ...
T43263-AE-5 ... Progress Energy Inc .. . 115.5310 |... ....3,530,051 .. (80,683) [c.vvviiiiiiiiiiis e e 7.750 |...... 3.900 ....02/11/2015 ...|....03/01/2031 ...
74340X-BU-4 ..... Prologis Lp ...96.6720 |... e 2,854,666 |......coevniiiieee foeeeennen 16,946 | e e 3.250 |...... 4.021 ...10/06/2022 ...|....06/30/2026 ...
74368C-BA-1 ..... Protective Life Global .. ...99.8690 |... revevieneeeennn 900,000 [anniiiiiinnnn 500,000 [oiiiiiiiiiiiiiiis [ e e e 0.473 |...... 0.473 ....01/05/2021 ...|....01/12/2024 ...
74368C-BC-7 ..... Protective Life Global ...92.2840 |... 253,780 |.... 275,726 e (B10) [ e [ 1.618 |...... 1.500 ...04/30/2021 ...|....04/15/2026 ...
74368C-BV-5 Protective Life Global GLBL 144A NT 28 . . 102.7710 |. ..8,560,808 |. .8,344,005 |.. ...(164) |. .5.467 |......5.428 ....12/05/2023 .. 12/08/2028 ...
743759-A0-5 . Providence Health System ...99.8520 |. ..6,849,820 |. .6,860,000 7,287,977 |.. ..(79,278) | .5.390 |...... 3.953 ...02/12/2015 .. 10/01/2030
744560-CN-4 ..... [Pub Svc Elec & Gas .... . 11,235,375 |. 103.9590 |. 11,695,399 |. 11,250,000 11,235,733 |.. 358 | .5.200 |......5.217 ....08/03/2023 .. 08/01/2033
756109-AQ-7 ..... [Realty Income Corp . 6,361,918 |...99.1450 |. ..5,973,510 |. .6,025,000 .6,037,315 |.. .. (41,159) |. .3.875 |......3.169 ....02/03/2015 .. 07/15/2024 ...
756109-BK-9 ..... Realty Income Corp . . 12,508,473 |...91.7630 |. .11,589,717 |. 12,537,862 |.. 13,819 |. .3.100 |......3.236 ....11/08/2021 .. 12/15/2029 ...
760759-A0-3 ..... Republic Services Inc ... .. 3,684,608 |...97.6820 |.............. 3,614,230 |.... . . .... 3,697,880 e 1,899 e e s 3.200 |...... 3.249 ...03/04/2015 ...|....08/15/2025 ...
760759-AY-6 ..... Republic Services Inc ...92.6540 |... 602,253 |.... ... 650,000 |.. 646,547 [oooveiiiiiiiiinins v 1,814 o [ e 0.875 |...... 1.163 ....04/09/2021 ...|....11/15/2025 ...
760759-BH-2 ..... Republic Services Inc GLBL NT 5%33 ... . 102.0930 |... ... 11,026,055 |.... 10,800,000 |.. 10,738,887 [oeeeeeeeeiieeee e 281 [ e e 5.000 |...... 5.073 ....12/07/2023 ...|....12/15/2033 ...
76169X-AB-0 ..... Rexford Industrial Realt .. .| .. 80.1700 |.....covnnnnns 5,170,991 |.... .6,450,000 |.. 208,400,317 [oooiiiiiiiiiiinnes i 5,863 e e e 2.150 |...... 2.260 MS ...... .. 138,675 |....08/04/2021 ...|....09/01/2031 ...
76209P-AB-9 ..... RGA Global Funding o [ LEFE L ...88.7850 |...ccevnunnnns 4,967,515 |.... .5,595,000 |.. 5,590,821 [ e 763 [ e e 2.700 |...... 2.716 | ....... .. 151,065 |....01/10/2022 ...|....01/18/2029 ...
771196-BE-1 ..... Roche Holdings Inc 2 e [ 1.CFE L ... 17,142,403 |...98.6540 |... ... 16,041,124 |.... ...16,260,000 |.. 16,312,842 [ e (108,895) [ o e 3.350 |...... 2.689 [MS ...... .. 544,710 |....12/01/2015 ...|....09/30/2024 ...
784710-AC-9 ..... SSM HEALTH CARE -2023 BD4.894%28 ... 1T |- LEFE ... .. 16,358,759 |. 100.1130 |... .... 16,543,673 |.... ...16,525,000 |.. 16,375,785 [oeeeeeiiiiieeee foeeeeeenn 17,027 s oo e 4.89% |...... 5125 (D ....... .. 404,367 |....06/06/2023 ...|....06/01/2028 ...
785592-AV-8 ..... Sabine Pass Liquefaction .. 2. .. 2.AFE ..|... s . 101.8240 |... . 11,124,261 ... 10,925,000 |.. 11,149,005 [ e [QLVZ e CHN PO R R 5.875 |...... 4.786 ....10/23/2018 ...|....06/30/2026 ...
79466L-AF-1 ..... Salesforce.com Inc .... 2 1.FFE .. 6,968,258 |...98.0430 |. ..6,833,611 |. .6,970,000 .6,969,176 |.. G175 .3.700 |......3.703 ....04/05/2018 .. 04/11/2028 ...
808513-AL-9 ..... Char les Schwab Corp ... 2. . 1.FFE ..|.. .. 10,007,790 |...97.4580 |.............. 9,794,509 |.... ...10,050,000 |. ...10,044,289 |..... e 4640 [ e [ 3.000 |...... 3.049 ...03/03/2015 ... |....03/10/2025 ...
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817826-AB-6 ..... T-Eleven InC .oovvvvvveiiiiiiiiiniiiiiiicccenieees oo e | s T L 2BFE | 17,365,513 |...99.4320 |............. 17,281,316 |.occvvnennnns 17,380,000 |..eveneeenn 17,379,468 [ooooievnniniiiiins Joveneen e 876 [ i e 0.800 |...... 0.828 ...04/28/2021 ...|....02/10/2024 ...
817826-AC-4 ..... 7-Eleven Inc A 2B FE L ... 99,762 |...92.4600 |... 100,000 |oeeerrnnieeeeennnn99,898 | e B8 | e e 0.950 |...... 0.999 ....01/27/2021 ...|....02/10/2026 ...
824348-A1I-6 ..... Sherwin-Williams Co N |- 2.BFE ... 5,918,660 |...96.5790 |... ..5,311,862 |.............. 5,500,000 |.............. 5,695,656 |.......ccevruires forreeennn (58,892) |ouvnnniiiiiiniinns oo e 3.450 |...... 2.219 ....01/30/2020 ...|....06/01/2027 ...
84132G-AA-7 ..... SE Alaska Regl Health Con . N A |- 1.GFE L. .. 7,855,000 |...80.1750 |.eeeunnnneenn 6,297,707 |.eueeeeennn. 7,855,000 |ooevevennnenen 7,855,000 |oeeeeeeecnniiines foeeeemniiieieein Joeneeeeeeniees oo e 2.262 |...... 2.262 ....09/23/2021 ...|....07/01/2031 ...
842400-HS-5 ... Southern Cal Edison N | 1.GFE L. . 18,345,744 |. 104.4420 |... ....19,138,997 |.... L 18,341,239 [ e (3,881 [ e e 5.850 |...... 5.824 ... 11/04/2022 ... |....11/01/2027 ...
842587-DT-1 ..... Southern Co SR -2023E NT 34 . N A |--2.BFE ... .. 1,600,201 |. 105.2930 |...eeunnnneees 1,689,949 |.... e 1,600,320 [eeneeeiiiieees e 119 e e e 5.700 |...... 5.738 ....09/05/2023 ...|....03/15/2034 ...
845011-AC-9 ..... Southwest Gas Corp N |- 2.AFE L .. 2,631,680 |...85.1470 |........enneen 2,243,623 |.... 2,632,788 o v 315 e e e 2.200 |...... 2.214 ....06/01/2020 ...|....06/15/2030 ...
845743-BP-7 ..... Southwestern Public Serv .. - 1.GFE ... ...98.8530 |... .. 4,250,658 |.... e 4,300,000 [.enneeeeiiiieee feeeeennnn (18,184) | e e 3.300 |...... 2.847 ....02/10/2015 ...|....06/15/2024 ...
855244-BB-4 . Starbucks Corp ...... .. 2.AFE .. . 100.0000 |. ..794,002 |. ..794,000 .793,682 |.. .5.800 |......2.026 ....06/27/2022 .. 02/14/2024
857477-BF-9 ..... State Street Corp .. 1.FFE .. ...89.5120 |. .. 3,862,426 |. .4,315,000 . 4,337,285 |.. .3.031 |......2.934 ...12/11/2019 .. 11/01/2034
857477-CF-8 ..... State Street Corp SR NT 5.684%29 .1EFE .. . 103.4720 |. .. 9,467,642 |. .9,150,000 |.. .5.684 |......5.684 ....11/16/2023 .. 11/21/2029 ...
86944B-AD-5 ... Sutter Health |- LEFE L. ...95.8860 |....coeunnnnns 3,068,358 |.... 083,803,309 [eeeeeeiiieeee feeeeeennn (21,835) [ e e 3.6%5 |...... 2.904 ...07/12/2019 ...|....08/15/2028 ...
86944B-AF-0 ..... Sutter Health | LEFE L ...93.7070 |...cevvnnnnnns 3,893,538 |.... DR (51301 S R AR R RN 1.321 |...... 1.321 ....10/22/2020 ...|....08/15/2025 ...
87165B-AD-5 ..... Synchrony Financial |- 2.CFE ..|... . ...98.8%0 |... ....11,076,307 |.... . 11,224,028 e e (62,006) [ [ e 4.250 |...... 3.674 ....12/01/2015 ...|....08/15/2024 ...
871829-BL-0 ..... Sysco Corporation .. |- 2.BFE ... .... 16,480,750 . 106.4330 |... ... 13,836,264 |.... ...13,000,000 |.. .. 15,481,625 [ooieiiiiiinnnns e (878,310) v o e 5.950 |...... 2.503 ....04/20/2021 ...|....04/01/2030 ...
872330-AC-2 ..... TC Pipelines LP |--2.BFE ... .. 15,693,786 |...96.0070 |... ....13,647,367 |.... ...14,215,000 |.. 14,979,694 [ e (282,221) [ e e 3.900 |...... 2,125 ....11/06/2020 ...|....05/25/2027 ...
87264A-CY-9 ..... T-Mobile Usa Inc SR GLBL NT 33 |- 2.BFE ... . 100.9660 |.............. 5,593,533 |.... .... 5,456,899 e 4486 | e e 5.050 |...... 5.252 . . ....06/08/2023 ...|....07/15/2033 ...
87612G-AA-9 ..... TARGA RESOURCES CORP SR NT 4.2%33 .. |- 2.CFE ..|... L..92.1700 |..ceevnnnnnnns 7,917,412 |.... ....8,615,790 e (2,368) |oeeeeneeeeeen e s 4.200 |...... 4.159 [FA ...... ... 150,325 |... ...08/24/2022 ... |....02/01/2033 ...
879360-AD-7 ..... Teledyne Technologies In .. 2.BFE ..|... ...90.5620 |.............. 6,751,397 |.... e 1,444,508 e [ P < T U IR RN 2.250 |...... 2.285 ... 41,034 | ....03/08/2021 ...|....04/01/2028 ...
882384-AD-2 ..... Texas Eastern Transmissi 1.G FE . ...94.4550 |. .. 4,614,112 |. .4,873,703 |.. ..2,558 |. . ......3.562 . 78,838 ....01/04/2018 .. 01/15/2028
88240T-AA-9 ..... Texas Electric Mkt Stabl .. 1.AFE .. ...96.6840 |. ..6,112,374 |. .6,322,149 |.. .4.265 |......4.264 ....06/08/2022 .. 08/01/2034
883203-CC-3 . Textron InC ..ocevvvvnennnns .. 2.BFE .. ...85.3790 |. ..9,767,346 |. 11,372,178 |.. .2.450 |......2.541 ...12/15/2021 .. 03/15/2031
883556-CS-9 . Thermo Fisher Scientific ......ccooeevvivivvnnniiiiiinnns foen oe B .| 1.GFE .. ...96.8090 |. .425,000 |.. .1.215 |......1.215 ...10/19/2021 .. 10/18/2024 ...
883556-CZ-3 . Thermo Fisher Scientific SR NT 5%26 .........ccoceeee foun e N A .. 1.G FE .. . 101.4730 |. 394,734 |.. .5.000 |......5.025 ....11/28/2023 .. 12/05/2026 ...
889184-AD-9 ..... Toledo Hospital/The N | LEFE L ...99.5850 |... .. .... 9,449,120 5.750 |...... 3.569 ....01/10/2020 ...|....11/15/2038 ...
891027-AS-3 ..... Torchmark Corp L2 .. .. 2.AFE ..|... ...99.2860 |... .6,310,000 |.. ....6,297,849 4.550 |...... 4.59% ....09/25/2018 ...|....09/15/2028 ...
896517-AB-5 ..... Trinity Health Corp ... N |- 1.DFE ... ...72.4760 |... .8,070,000 |.. ....8,070,000 2.632 |...... 2.632 ...01/12/2021 ... |....12/01/2040 ...
90185R-AD-0 ..... 2 BROADIVAY ADD LN TR 2006-2 . |--2.CFE ..|... ...60.9710 |... ....10,364,477 |.... 16,999,000 |.. ....9,860,333 0.000 |...... 7.713 ....11/09/2023 ...|....03/15/2047 ...
903731-AA-5 ..... UL SOLUTIONS INC SR 144A NT6.5%28 .. |- 2.BFE ... . 105.2420 |.............. 6,256,625 |.... .5,945,000 |.. .... 5,937,250 6.500 |...... 6.532 ....10/056/2023 ...|....10/20/2028 ...
907818-EY-0 ..... Union Pacific Corp .. 1.G FE ..|... . 11,620,992 |...99.2670 |... .. 11,564,559 |.... 11,650,000 |.. ...11,636, 149 3.950 |...... 3.978 ...06/05/2018 ...|....09/10/2028 ...
911365-B0-6 ..... UNITED RENTALS NORTH AM .2.CFE .. 3,760,000 |. 101.5370 |. 3,817,784 .3,760,000 .3,760,000 |.. A .6.000 |......6.000 ....11/15/2022 .. 12/15/2029 ...
91159H-HG-8 . Us Bancorp .. 1.G FE .. 3,717,741 ...99.7990 |. 3,438,065 |. . 3,445,000 . 3,445,000 |.. ..(33,832) | .3.700 |......2.692 ....02/06/2015 .. 01/30/2024
91159H-HK-9 . Us Bancorp ... .1.GFE .. 5,283,432 |...98.7560 |. ..5,036,576 |. .5,100,000 .5,113,652 |.. ..(21,702) |. .3.600 |......3.155 ...12/01/2015 .. 09/11/2024 ...
91324P-DN-9 .| Uni tedheal th Group Inc 1.FFE .. 195,815 |...98.3780 |. ..172,162 |. . 175,000 .183,936 |.. (4,503) | .3.700 |......1.052 ....04/30/2021 .. 12/15/2025 ...
91529Y-AN-6 . UNUM Group .eevnnnnneene .2.BFE .. ...94.9990 |. .. 4,483,948 |. 4,709,713 |.. .4.000 |......4.045 ....06/10/2019 .. 06/15/2029 ...
92343V-EA-8 ..... Verizon Communications .. o [ 2.AFE L ...97.7000 |....covvennnns 2,271,525 |.... . . 02,820,519 [ e 365 [ e e 4.500 |...... 4.525 ...08/01/2017 ...|....08/10/2033 ...
92343V-FS-8 ..... Verizon Communications .. A1 [ 2AFE L ...92.8920 |... . 300,000 |.. 0i299,989 v o8 e e e 0.850 |...... 0.852 ....11/10/2020 ...|....11/20/2025 ...
92343V-GF-5 ... Verizon Communications .. e [ 2.AFE L ...98.9240 |... . 650,000 |.. 100 850,068 |-eenneeeeeeinis feeeeeeeeen (803) | [ e 0.750 |...... 0.703 ....04/28/2021 ...|....03/22/2024 ...
92343V-6G-3 ... Verizon Communications .. A1 [ 2AFE L ...93.1880 |... ... 600,000 |eevuniiiiennnn 801,613 [ i (739) e e e 1.450 |...... 1.322 ....04/30/2021 ...}|....03/20/2026 ...
92343V-GH-1 ... Verizon Communications .. e [ 2.AFE L ...90.5420 |... ....12,933,882 |.... 14281011 [ 898 [ e e 2.100 |...... 2.107 ....08/11/2021 ...|....03/22/2028 ...
92556H-AB-3 ... Viacom CBS Inc ... A1 [ 2.0 FE L ...94.9720 |.....oovnnnnns 5,698,338 |.... 6,815,192 [ [ (107,824) L e e 4.950 |...... 2.743 ....04/20/2021 ...|....01/15/2031 ...
92556H-AD-9 ..... Viacom CBS Inc ... 1o |- 2.CFE ... ...89.4780 |...cevvnnnnnns 5,422,349 |.... 6,985,132 [ [oeeeeen(103,003) [ feeeeeeiieeee e 4.200 |...... 2.144 ...12/17/2020 ...|....05/19/2032 ...
928668-BU-5 ..... Volkswagen Group America .. 1. |- 2.AFE L . 100.8220 |... 352,875 |.... B9 s e 82 L e 5.800 |...... 5.891 ....11/21/2023 ...|....09/12/2025 ...
92939U-AF-3 ..... [Wec Energy Group Inc ....... 1 L2.AFE .. ...98.9790 |. ..519,639 |. .525,057 |.. .0.800 |......0.711 ...04/30/2021 .. 03/15/2024 ...
94106L-BV-0 ..... Waste Management Inc SR NT 4.875%29 ..... 1.. L 1.GFE L . 102.4390 |.....coeennnns 9,373,205 |.... 09,091,427 | o 4196 | i e 4.875 |...... 5.018 ...07/27/2028 ... |....02/15/2029 ...
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95000U-2(-8 ..... Wells Fargo & Company ..........ceeevvrrvrmnnnnninneennnns foon von | voeeens T LEFE L 673,901 ]...96.2520 |.................625,636 |....eeriinnnnn 650,000 |oeevvvenneeeeennnB57,156 [onniiiiiiiiinnins foeviinnnn (6,362) feueneiciiiinens oo el 2164 | LI (7 I o S F 5,470 |oveeenrinnnnns 14,066 |....04/30/2021 ... |[....02/11/2026 ...
95000U-2T-9 ..... Wells Fargo & Company ... e [ 2.AFE L ...98.0380 |... ... 400,000 |-eevuueeeeennn 400,000 [oiiiiiiiiiiiiis e e e 0222202805 |l 0.805 ...05/12/2021 ...|....05/19/2025 ...
95000U-3E-1 ..... Wells Fargo & Company ... A1 [ LEFE L . . 102.2100 |... ... 12,730,193 |.... O 15[V O R AN R MR T3 AN 5.574 ....07/18/2023 ...|....07/25/2029 ...
950400-AR-5 ... WELLTOWER INC SR NT 3.85%32 e [ 2.AFE L .. 7,875,606 |...92.6340 |.............. 7,285,664 |.... e T8TATAY o e (975) [ e 0222282850 | 3.832 ....08/29/2022 ...|....06/15/2032 ...
969457-BZ-2 ..... WILLIAMS COMPANIES INC SR NT 4.65%32 . A1 [ 2B FE L ...2,127,207 |...97.5410 |ooeevennnnnnns 2,082,507 |.... 2,128,110 [ v 844 L s e 40650 | 4.69% ....08/03/2022 ...|....08/15/2032 ...
96950F-AQ-7 ..... Williams Companies Inc .... 2 e 2B FE L .. 7,307,277 |...98.4090 |....eennnneenn 7,213,380 |.... . . e 1,327,346 oo e 2,858 e e 2222232900 .. 3.936 ...06/24/2014 ...|....01/15/2025 ...
970648-AJ-0 ..... Willis North America Inc .. A1 [ 2B FE L ...89.5320 |.......oennnns 2,418,265 |.... .2,701,000 |.. 02,690,814 [ v 1B e e [00000.2.950 |l 3.022 ....12/13/2019 ...|....09/15/2029 ...
98138H-AG-6 ..... WORKDAY INC SR NT 3.5%27 N A |--2.BFE ... ...96.8290 |... .... 13,555,990 [.... ...14,000,000 |.. 14,018,424 | e (5,358) [ e 2222280500 ). 3.456 ....08/31/2022 ...|....04/01/2027 ...
98388M1-AD-9 XCEL ENERGY INC SNR NTS USD SEC REGD . 1 L2.AFE .. ...97.6490 |. ..9,764,870 |. 10,000,000 .9,968,350 |.. .4.646 ...06/06/2022 .. 06/01/2032
98389B-AU-4 . Xcel Energy SR GLBL NT 26 . 1 L2.AFE .. ...96.3490 |. 79,006 |. ..78,187 |.. .5.087 ....06/12/2023 .. 12/01/2026 ...
98956P-AU-6 . Zimmer Biomet Holdings Inc .. 1 .2.BFE .. ...96.4030 |. ..337,410 | .350,000 |.. ... 1.450 ....11/15/2021 .. 11/22/2024 ...
06368L-NT-9 ..... BANK OF MONTREAL FR 5.3%060526 ... 1. |- LFFE L .. 249,823 |. 101.0280 |... 252,570 |.... 289,854 | e B2 e e 2222252300 . 5.326 ....05/30/2023 ...|....06/05/2026 ...
064159-MK-9 ..... Bank Of Nova Scotia ... Ao .. 1.F FE ..|... ...9,990,900 |...99.6920 |.............. 9,969,160 |.... . . 09,999,781 [ v 1,938 [ s 0022230400 .l 3.420 .2 182,222 ... ....02/06/2019 ...|....02/11/2024 ...
11271L-AD-4 ..... Brookfield Finance Inc A..... 1 |- 1.GFE L. . 12,417,832 |...99.4700 |... ....10,598,550 |.... ...10,655,000 |.. 1,690,771 [ e (190,725) [ e enn 40850 | 2.753 ... 132,063 |... ...01/16/2020 ...|....03/29/2029 ...
29250N-BY-0 ..... Enbridge Inc SR NT 6.2%30 . Ao 1 |- 2.AFE L ...2,984,917 |. 107.1420 |....oennnnnens 3,203,534 |.... .2,990,000 |.. 002,985,007 [oieiiiiiiinnnes eviiniienn 90 e s 0002226.200 |l 6.230 e 26,777 ... ....11/06/2023 ...|....11/15/2030 ...
78016H-28-2 ..... ROYAL BANK OF CANADA A..... 1 |- LEFE L. . 14,368,388 |. 102.0970 |... ....14,676,401 |.... 14,375,000 |.. 14,369,132 [ e 745 [ e 222252200 ). 5.210 ... 334,299 |... ....07/13/2023 ...|....08/01/2028 ...
89115A-2-3 ..... TORONTO-DOMINION BANK ... Ao 1 | LEFE L .... 14,130,000 . 101.4500 |... .... 14,334,885 |.... ...14,130,000 |.. 14,130,000 [ v e e e 5.156 | 5.156 ... 346,058 |... . ....01/03/2023 ...}|....01/10/2028 ...
89352H-BA-6 ..... Trans-Canada Pipelines .. A..... 1 |- 2.AFE L. ... 16,234,907 |...95.2310 |... ....13,160,883 |.... ...13,820,000 |.. 15,475,700 [oeeoeeeeeeniieeee foeeeennn(255,384) [oeeececieeees e enn 40100 ). 1.985 ... 119,620 |... ..566,620 |....12/17/2020 ...|....04/15/2030 ...
00131L-AB-1 ..... Aia Group Ltd .. 1.EFE ..|... ...3,925,009 |...97.9630 |......oeeeenn 3,849,946 |.... .3,930,000 |.. 3,929,319 [ vl 881 e e 0002223.200 . 3.215 ... 38,427 |... .. 125,760 |....03/04/2015 ...|....03/11/2025 ...
00185A-AF-1 AON GLOBAL LTD L2.AFE .. . 12,010,685 |...98.9970 |. 11,879,676 |. 12,000,000 11,990,779 |.. .3.572 . 19,833 ....10/11/2018 .. 06/14/2024
00973R-AL-7 ..... [AKER BP ASA .... .2.BFE .. 8,062,737 |. 102.0280 |. .. 8,233,652 |. .8,070,000 .8,063,444 |.. .5.621 . 22,5% ....06/07/2023 .. 06/13/2028
05523R-AD-9 ..... [BAE Systems PLC L2.AFE .. . 16,305,215 |...92.4110 |. . 13,344,177 |. 14,440,000 15,716,316 |.. .1.846 103,647 ... 12/17/2020 .. 04/15/2030
05578Q-AD-5 . BPCE S8 ..uviiiiiiiiiie i [ e .|..2.BFE .. 4,855,260 |...98.0990 |. ..4,708,752 |. .4,800,000 .4,807,702 |.. .4.361 . 63,600 ....12/01/2015 .. 03/15/2025 ...
06675D-CE-0 ..... BANQUE FED CRED MUTUEL SR 144A NT 27 ...ooevveeeennnas feen e . .. 1.DFE .. . 15,365,000 |...99.3840 |. . 15,270,398 |. 15,365,000 15,365,000 |.. e 4753 340,806 ...07/06/2022 .. 07/13/2027 ...
06738E-CG-8 ..... BARCLAYS PLC SR NT 6.22%34 D...... 1 |- 2.AFE L . 103.9220 |........eennn. 7,581,088 |.... . 7,295,000 |.. R <) O R N R NN 7 3 RN 6.224 ... 65,584 |... ...06/02/2023 ...|....05/09/2034 ...
06738E-CK-9 ..... BARCLAYS PLC ... D...... 1 .. 2.AFE ..|... . 104.1980 |..ccevnnnnnnns 7,450,121 |.... .7,150,000 |.. e 1,150,000 [.eeeeeeiiiieeee feeeeenieeeeeeine e e [e0nn.6.490 | 6.490 .. 139,211 |... ....09/06/2023 ...|....09/13/2029 ...
096591-2K-9 ..... BNP Paribas .... GFE ... L.87.9710 |ooeeiennnnnnns 6,219,514 |.... .7,070,000 |.. 1,516,793 [ e (B9,173) [ o 0000003052 | 1.937 ...100,696 |... ....12/17/2020 ...|....01/13/2031 ...
096591-2N-3 ... BNP Par ibas G FE ... ... 92.2440 |......o.....nt 3,685,132 |.... .3,995,000 |.. 003,995,000 [.eeeeeenniiiees Jeeeeenneeeeeenne e e [ 12323 1.328 .... 24,665 |... s ....01/06/2021 ...|....01/13/2027 ...
12661P-AB-5 ..... CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A ... GFE ... . ...97.2990 |... .... 25,492,207 |.... 26,200,000 |.. ...26,180,902 [oviiiiiiiiiinens v 3,142 Lo s o0 40050 |l 4.065 ... 188,640 |... 1,061,100 |....04/21/2022 ...|....04/27/2029 ...
22535/1-AB-3 ... Credit Agricole London G FE ... . 13,926,602 |...97.0460 |... ...13,586,384 |.... 14,000,000 |.. ...13,970,988 |...ooeeiiiiiiiieee e 8744 | e e 4125 ) 4.198 .. 274,313 |... ...05/29/2018 ...|....01/10/2027 ...
225401-AN-0 ..... UBS GROUP AG ... .G FE .. 2,795,000 |...97.8340 |. 2,734,471 .2,795,000 .2,795,000 |.. .2.593 . 22,145 ...09/04/2019 .. 09/11/2025 ...
225401-BE-7 ..... UBS GROUP AG ... .G FE .. 2,175,000 |. 104.2820 |. 2,268,140 |. .2,175,000 .2,175,000 |.. .6.241 . 37,359 ....09/18/2023 .. 09/22/2029
23291K-AH-8 ..... DH Europe Finance |1 .G FE .. 7,208,006 |...90.6320 |. .. 6,534,596 |. .7,210,000 . 7,205,702 |.. .2.611 . 23,953 ....10/29/2019 .. 11/15/2029
23636A-BB-6 ..... Danske Bank A/S .. EFE .. . 12,610,000 |...90.2440 |. 11,379,718 |. 12,610,000 12,610,000 |.. .1.549 . 60,226 ....09/07/2021 .. 09/10/2027
302154-BT-5 . Export-Import Bank Korea .CFE .. ...97.9770 |. ..9,797,700 |. 10,000,000 .9,990,603 |.. ......2.966 127,778 ....12/01/2015 .. 01/21/2025 ...
55608J-AR-9 ..... Macquarie Group Ltd FFE ... ...91.9040 |... ....11,685,543 |.... ...12,715,000 |.. 212,715,000 [eeeeeeeiiiieeee eeeeenieeeeeeenee e e e 12340 | 1.340 .. 79,984 |... ...01/05/2021 ...|....01/12/2027 ...
606822-CE-2 ..... Mitsubishi UFJ Fin Grp GFE ... ...97.2920 |... .... 15,459,683 |.... 15,890,000 |.. ...15,890,000 [...noeviiiniiiinns Joeviinniiiiiiiiie e v 000224.080 |l 4.080 ....04/11/2022 ...|....04/19/2028 ...
62954lI-AE-5 ..... Ntt Finance Corp .FFE . . ...83.5660 |.......eunnnns 2,711,720 |.... . 3,245,000 |.. e 3,245,000 [..neeeeeiiiiiieee Joeeeenieeeeeenee e e e0n22.2.065 | 2.065 ...02/24/2021 ...|....04/03/2031 ...
63861V-AJ-6 ..... Nationwide Bldg Society SR 144A NT 27 .G FE . .... 14,200,000 |. 103.4510 |... .... 14,690,014 |.... ...14,200,000 |.. AP 0[O [V Y RN AR RN RN 1< A RN 6.557 ....10/11/2023 ...|....10/18/2027 ...
83368R-BH-4 ..... Societe Generale 2.BFE. .. 16,770,000 |...92.2050 |... ...15,462,812 |.... .. 16,770,000 |........c... 16,770,000 |.eeevvmmneeeeeennn formmnereeemnnninns forveemmniieeeeee o [0 2,797 fonns 2.797 ....01/11/2022 ...|....01/19/2028 ...
85771P-AX-0 ..... Statoil Asa DFE ..|.. ...98.3190 |.......oee.. 673,484 |ooiininnnl.. 685,000 [oiiiiiiiinnnn 884,657 i o 388 | e 0000030200 L 3.310 ....12/01/2015 ...|....11/10/2024 ...
8656211-CN-0 ..... Sumi tomo Mitsui Finl Grp .. GFE ... ...92.3790 |... 18,475,000 [eeeeeeenniiiiees Jeeveenieeeeeene e e e 2,174 2.174 ...01/05/2022 ...|....01/14/2027 ...
86959L-AN-3 ..... SVENSKA HANDELSBANKEN AB .. .CFE ..|... . 100.9530 |... 252,382 |.... 200250,000 |veeiiiiiiiiiens oo e [ 4000.6.630 ...l 6.359 ....06/08/2023 ...|....06/15/2026 ...
870195-AA-2 ..... SWEDBANK AB .... .DFE .. . 101.2840 |. ..543,895 |. .537,000 |.. ) ......6.491 ....06/07/2023 .. 06/15/2026 ...
902613-AA-6 ..... UBS Group A wuveniiiierenniiiiiiiiiiiiiiiiiisiniiinannns GFE ... .. 4,308,601...89.3420 |.............. 3,747,897 |.... 4264751 [ e (11,316) |vvvvvvvennennnnns fooeeeeeeiiiinnenns | 3.126 [ 2.804 .. 131,136 |....12/11/2019 ...]....08/13/2030 ...
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922121i-AD-2 ... VAR ENERGI ASA ..iivvvveiiiiiiiiiiiiiiiiiiiniiniinniinns foen e D...... 1T L2C0FE | 8,765,910 |. 105.9750 |.......eee.ees 9,362,927 |...ccvvunnnnns 8,835,000 [.....cceennnns 8,777,680 |.evvvnvvvvivnnnns fooriiinnns 11,390 [ i foens 7.500 |...... 7.690 | oo o 305,544 |..oovvnnnnnnns 441,750 |....11/08/2022 ... |....01/15/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,978,739,801 [ XXX 1,862,877,625 1,947,134,979 1,960,317, 021 XXX XXX XXX 19,218,702 57,024,582 XXX XXX
05492J-AU-6 ... Barclays Comm Mtge Sec LLC Series 19-C5 Class ASB |... ... e |4 1.A .. 2,055,859 |...94.7060 |... .. 1,799,420 |.... e 1,980,912 [ e (28126) [ e e 2.990 |...... 1.440 [MON ..... . 56,810 |....04/16/2021 ...|....11/15/2052 ...
056090-AA-1 ... BX Trust Series 2022-IND .......cooevvvvinnniiiiinnnnnnns I L 1.4 .. 1,907,841 [...99.2470 [..eeveiinnn 1,898,880 |.... 1,912,359 [ [ 2,862 [ e e 6.849 |...... 7.118 | MON ..... .. 125,650 |....04/08/2022 ...|....04/15/2037 ...
065402-BA-6 ..... Bank Series 19-BN18 Class ASB .... N 1.A ... ...95.5330 |... e 1,057,928 [ e (20,118) [ o e 3.432 |...... 1.331 [MON ..... ... 34,320 |....08/24/2021 ...|....05/15/2062 ...
065404-BF-1 ..... Bank Series 2018-BN10 Class XA .. I L 1.AFE. ....2.3520 |... e 1,002,747 Lo o (282,382) | e e 0.690 |...... 3.516 [MON ..... ..309,889 [....01/29/2018 ...|....02/15/2061 ...
06540W-BH-5 ..... Bank Series 2019-BN19 Class XA ... JUTT R T I 1.A FE . ....4.1230 |... e 3,685,593 [oeieeiiiiiiieee [oeeeennn(625,287) [ [ e 0.942 |...... 3.749 ....07/25/2019 ...|....08/15/2061 ...
06541W-AX-0 ..... Bank Series 2017-BNK5 Class A5 ... [P [ I 1.4 ... ...94.3690 |... 3,013,538 [ e (4,823) [ e e 3.390 |...... 3.229 ....07/06/2017 ...|....06/15/2060 ...
08161B-BD-4 ..... Benchmark Mortgage Trust Series 2018-B3 Class XA . [... ... e |4 1.A FE . ....1.8520 |... 734,024 |.... TT7,981 oeeeenieeeeeenne oo (163,836) oo feeeeeecieiieeee oo 0.571 |...... 2.568 ...07/16/2019 ...|....04/10/2051 ...
08162F-AK-9 ..... Benchmark Mortgage Trust Series 2019-B12 Class XA |... ... [ I 1.AFE. ....3.4890 |... 845,487 |.... .. 1,011,924 s [ (126,253) [ e e 1.024 |...... 2.658 ....07/22/2019 ...|....08/15/2052 ...
08162P-AY-7 ..... Benchmark Mortgage Trust Series 2018-B1 Class XA . [......| oot 4 s 1.A FE . L 1.5660 [ 192,654 |oeeveeeeeeeeeieeeeeeen feeeee e 218,580 [.oeeeeeeniiiieee oeeennnen (72,943) [ oo e 0.519 |...... 1.492 ...01/22/2018 ...|....01/15/2051 ...
CD Commercial Mortgage Trust Series 16-CD1 Class
12514\-BC-8 ..... Mo [ e | 4 s 1.A .. L..91.7490 |.oeoiiiis 275,247 |ooeeeeien 300,000 [-eeeemrnnaeeees 310,622 [cooeeeeeiiiiieees eeeeennnns (4,128) |oeeeeeeeeeees oo e 2.724 |...... 1.295 ...11/12/2020 ...|....08/10/2049 ...

CD Commercial Mortgage Trust Series 2017-CD3 Class

125156-AD-9 . A .. 4 1A .. ...92.8450 |. ..4,281,083 |. .4,611,000 .4,689,275 |.. ..(26,494) |. .3.631 |......3.013 ....06/19/2017 .. 02/10/2050 ...

12515H-BA-2 . CD Comm Mortgage Trust Series 17-CD5 Class AAB .. 4 1A .. ...96.5980 |. ..2,699,351 | . 2,794,414 .2,896,512 |.. .. (33,306) |. .3.220 |......0.913 ....11/18/2020 .. 08/15/2050

125328-AB-3 . CFCRE Comm Mortgage Trust Series 16-C7 Class ASB . 4 1A .. ...97.5650 |. .. 1,054,638 |. 1,122,866 |.. ..(15,830) | .3.644 |......0.740 ....01/12/2021 .. 12/10/2054

12592X-BC-9 ..... [Comm Mortgage Trust Series 2015-CR22 Class A4 .... 4 1A .. . 13,995,507 |...97.5020 |. .13,235,883 |. 13,613,119 |.. ..(561,900) |. . ......2.639 . ....06/23/2016 .. 03/10/2048 ...

12592%-BD-7 ..... Comm Mor tgage Trust Series 15-CR22 Class A5 |4 1A ... ...5,243,852 |...97.0020 [........eeeen 4,656,115 |.... ....4,912,948 (108,029) |-.eeveeeeeeeiie fereeeeiiiiiieees | 3.309 |...... 1.023 | MON ..... .. 158,832 |....11/24/2020 ...|....03/10/2048 ...

12592X-BE-5 ..... Comm Mor tgage Trust Series 2015-CR22 Class XA .... [ 1.AFE . .. 1,780,219 |....0.6180 |... 166,257 |.... .. 214,043 | [ (261,231) | e 0.814 |...... 4.611 | MON ..... ..235,076 |....12/01/2015 ... [....03/10/2048 ...

12593J-BF-2 ..... Comm Mor tgage Trust Series 15-CR24 Class A5 v |4 e LA e .. 2,800,461 |...96.7050 |... .. 2,421,642 |.... .2,504,167 |.. ....2,602,481 VU O 3.6%6 |...... 1.030 MON ..... .. 92,554 |....12/08/2020 ...|....08/10/2048 ...

125930-BE-9 ..... Comm Mor tgage Trust Series 15-CR26 Class A4 ........|... ...|.cees 4. LA e 800,072 |...96.2930 |......eveeeennnne 693,312 [.oooeiiinnnns 720,000 f..oevereeennnns TA7,338 [oeeeeeiiiiiienens oo (17,222) [ | s 3.630 |...... 1.180 | MON ..... 26,136 |....11/23/2020 ...|....10/10/2048 ...
Csail Commercial Mortgage Trus Series 2015-C1

126281-8B-9 ..... [T PRSI Y DU 4. LLAFE e 1,527,064 |....0.4370 [.....oooernnnnns 101,089 |oeeeiiiieieciiiiiieees [ 1,49 [ | (165,673) |-eeveeeeeeeeeeeeee o |l 0.805 |...... 4.278 [MON ... [onnnnnnnnnnnns 15,519 [ovvereinnns 200,699 |....03/10/2015 ... [....04/15/2050 ...

12620N-AF-2 ..... Comm Mortgage Trust Series 15-DC1 Class A5 .........|.. .| veeeees 4o LA e 9,838,828 |...96.9250 |.............. 8,723,223 |ceeeeeunenns 9,000,000 [.eeeeeuuennns 9,200,453 |..ooeeiiiiiiiees | (210,993) [ceveeeeeiiiiiees oo [ 3.350 |...... 0.987 |MON .oooo | 25,125 | 301,500 |....12/02/2020 ...|[....02/10/2048 ...
Csail Commercial Mortgage Trus Series 15-C2 Class

12634N-AT-5 ... Ad e e e | e 4o LA e 1,643,672 ...96.7370 |.............. 1,451,054 |.............. 1,500,000 |.............. 1,539,982 [ooeeiiiiiiiiies s (33,719) |- e [ e 3.504 |...... 1211 [MON L.oee [ 4,380 [oeeeeeeinnnnen 52,560 |....11/17/2020 ... |....06/15/2057 ...
Csail Commercial Mortgage Trus Series 2015-C3

12635F-AT-1 ... Class Ad ....oeoiiiiiiiiiee e e e | e 4o LA e 19,320,410 |...96.5260 |............. 16,892,033 |............. 17,500,000 [..cceeueeees 17,809,601 [ooooeiiiieeeiiiis feieeens (222,844) [ceveeeeoiiiiies | e 3.718 |...... 2.399 [MON ..... [oeeericiinnens 54,224 |.............. 650,685 |....08/26/2016 ...|[....08/15/2048 ...
Csail Commercial Mortgage Trus Series 2016-C6

126361-AE-8 ... C1ass AD ...eveeeiiiiiiiiee e e oo | e 4o LA e 9,105,147 |...94.4850 |.............. 8,352,447 | 8,840,000 [......ceeeees 8,895,352 [..oeeeiiiiiiiiies e (30,154) |- [ e 3.090 |...... 2,739 |MON .. [ 22,762 |oocoeeiinnns 273,138 |....05/17/2016 ...[....01/15/2049 ...
Citigroup Comm Mortgage Trust Series 2015-GC29

17323V-BF-1 ..... C1ass XA .ueeeieieeiiiiieiee e eieeeee e e e | e 4o LLAFE e 3,376,330 |....0.9270 [....cccuureennns 386,699 |....eeeeeeiiiiiieeeeei | 392,477 | [ (371,359) [euveeeeeiiiies | [ 1.012 |...... 4.004 |MON ... [oueeeeeernnes 35,194 | 447,331 |....04/06/2015 ... |....04/10/2048 ...
Citigroup Comm Mortgage Trust Series 15-GC31 Class

17323Y-AD-1 ... Ad e e e | e 4o LA e 2,236,094 |...96.2220 |........ec... 1,924,432 | 2,000,000 [.eeeeeunnnnn 2,073,142 [ooeeiiiiiies | (53,699) |- [ e 3.762 |...... 1.026 75,240 |....12/03/2020 ... |....06/10/2048 ...

17324D-AU-8 .
200474-BC-7 .
200474-BD-5 .

835,278 |...96.6490 [.
...97.2600 |.
0.6230 |

..724,866 |.
.. 7,002,713 |
..613,242 |.

. 750,000
.7,200,000

778,040 |..
.7,232,908 |..
702,786 |..

..(18,672) |
.. (39,270) |
.(990,655) |

8717 ..
.3.183 |..
.1.081 |..

.1.169
.2.630
.4.159

. 27,878 |....11/20/2020 ..
229,176 |....05/16/2016 ..
,123,903 |....12/01/2015 ..

09/15/2048 ...
02/10/2048 ...
02/10/2048 ...

. | COMM Mortgage Trust Series 2015-LC19 Class A4
COMM Mortgage Trust Series 2015-LC19 Class XA

233070-BB-8 ..... DBGS Mortgage Trust Series 2018-C1 Class XA ........|.. ... ....0.7650 |... 540,387 |.... +...802,465 [ e (79,838) |oeeeeeeeeeieeeeees e o 0.198 |...... 3.569 .. 174,156 |....07/18/2019 ...|....10/15/2051 ...
Deutsche Bank Comm Mtg Trust Series 16-C3 Class

23312V-AD-8 ..... [N U Y DU 4. LA e 191,332 1...96.4710 |..ccvveeenennnne 174,518 | 180,902 oo LUK A I (1,316) [oevreeeeeiiiies e s 2,756 |...... 0.797 |MON oo Joeeeeieeeeees M5 [, 4,986 |....12/28/2020 ...|....08/10/2049 ...
Deutsche Bank Comm Mtg Trust Series 2016-C3 Class

23312V-AG-1 ... Y R 2,928,321 |....2.8550 |... 715,529 |.... YPAIR: 7.V O U (306,682) |-.evveeeeeeeeenens foriins e 1.407 |...... 3.028 [MON ..... .. 375,752 |....07/27/2016 ...|....08/10/2049 ...

20429E-AF-8 ..... Citigroup Comm Mtg Trust Series 2016-P4 Class XA . |... ... 7,193,063 |....3.4880 |... 1,734,710 |.... 002,001,452 o [ (862,879) |-.eeveeeeeeeiiis fereeeeiiiiiiieees e 1.892 |...... 4.190 | MON ..... ..973,890 |....07/15/2016 ...|....07/10/2049 ...

Gs Mortgage Securities Trust Series 2014-GC26
36250H-AG-8 ..... 01ass XA .euveeieiiiiiiiiiee i e ces | eees 4 ......... LLAFE 5,664,867 [....0.4590 |................. 354,328 | [ 355,490 |..evieeeiiiiins oo (771,922) |- [ e 0.989 |...... 3.649 [MON ..... [oeeeernnnens 63,654 |.............. 801,591 |....11/24/2014 ... [....11/10/2047 ...
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Gs Mortgage Securities Trust Series 2015-GS1 Class
36252A-AC-0 ..... L PSP UPPPPPRRRUPUPPT RN 4 i | TA s 13,525,837 |...96.4130 |...cevnnnnnns 11,922,481 | 12,366,000 |-..eennneeeen 12,605,989 [..eevvvveieeeeenn Jeeennns (132,429) |+eeeeeeeeceins e oo 3.734 |...... 2.609 [MON ..... [eeeeeeennens 38,479 |oeeeeiines 461,746 |....06/08/2016 ...|....11/10/2048 ...
GS Mortgage Securities Trust Series 2016-GS2 Class
36252T-AR-6 ..... Mo o e | s 4 i | TA e 8,286,204 |...94.6170 |.....c..e..... 7,611,922 | 8,045,000 |...ccevvennnns 8,098,424 |...eviiiiiiees [ (27,094) |-veeeeeeenniees foeeeeeeiies e 3.050 |...... 2.703 [MON ..... [oeeeemennnns 20,448 |ooerennnnnnns 245,373 |....05/17/2016 ...|[....05/10/2049 ...
GS Mortgage Securities Trust Series 2016-GS2 Class
36252T-AT-2 ..... XA e e e | 4 s L AFE e 2,075,967 |....2.9440 |....ccovennnnnenn 519,674 |.eeeeeeeeeeeeeeeeeee o 530,708 |..ceeeeeeeiiieeee [eeeeeens (277,682) [oeeeeeeeennieeee foeeeeemeiiieeeeenn e 1.727 |...... 4.561 [MON ..... [oeeeeeennnns 25,409 |eevrennnnnnns 316,584 |....05/18/2016 ... |....05/10/2049 ...
GS Mortgage Securities Trust Series 2014-GC20
362521-AZ-1 ..... Class XA weveeeeeeieeee e e eeene e e eenn e e eennne e eees o een | s 4 s L AFE e 1,083,999 [....0.0060 [....cevvvuuneeeeennnnn 920 |eeeeeneeeeeenieeeeeen e e feeeeerrieeeeeen e (140,956) [.eeoeeeeennneee foreeemmeiiieeeeene Jenees 0.939 |...... 0.000 |MON .cee Jevmnmneeaennns 12,862 [..eeeeeennnnns 175,087 |....04/04/2016 ...|....04/10/2047 ...

GS Mortgage Securities Trust Series 2017-GS6 Class

36253P-AC-6 ..... A3 e [ e e [ [ TA s 15,019,961 |...92.6200 |............. 13,429,857 |............ 14,500,000 [....ccveeees 14,681,701 |ooooiiiiiieiies [oiiieens (56,225) |-.eveeeeeeciie foeeeeiiiiiis e 3.433 |...... 3.018 |MON ..ooe oo 41,482 s 497,785 |....06/19/2017 ... [....05/10/2050 ...

46590L-AT-9 ..... JP Morgan Comm Mtg Series 2016-C2 Class A4 ......... |... ... v e LA e . 16,264,190 |...93.5270 |... .... 14,309,677 |.... 15,300,000 |.. 215,831,107 [ e [TV O U RRRIN 3.144 ... 2.383 [MON ..... ..481,017 |....11/12/2020 ...|....06/15/2049 ...

46590M-AT-7 ..... JP Morgan Chase Comm Mtg Series 2016-JP2 Class XA |... ... | LAFE L ...2,490,876 |....3.3440 |.....oiieeennn 591,335 [ e B04,572 | [ (277,059) |- [ e 1.787 |...... 3.129 | MON ..... .. 325,383 |....07/11/2016 ...|....08/15/2049 ...
JP Morgan Chase Comm Mtge Series 2016-JP3 Class XA

4B590R-AG4 ... | ervereiiiniiiiee e [ e [ e 4o LLAFE e 1,255,042 |....2.8050 [...ccoveuennnnns 446,117 o | 570,303 [oeeeeeiiiiiieees o (152,318) |- [ e 1.327 |...... 2,082 |MON .. feueeeeeeies 17,594 |............. 220,030 |....07/18/2019 ... [....08/15/2049 ...
JPMBB Commercial Mortgage Trst Series 2014-C26

466437-BJ-0 ..... Class Ad ....oeiiiiiiiiiiee e [ ...97.4680 |.....ccee.nn 8,189,162 |[.....ceennnee 8,401,924 |.............. 8,457,285 |..oeoeeeiiiiiies | (76,189) |-eeeeeiiiiieies oieieeeeeiiies feeeens 3.4% |...... 2.568 |MON ... [oceeeeeereenes 24,466 |.............. 293,588 |....06/08/2016 ...|....01/15/2048 ...

46645J-AD-4 ..... JPMBB Comm Mtg Sec Trust Series 15-C33 Class A4 ...|... ... A ...96.4230 |... .1,883,000 |.. 174,463 [ | (50,994) |.oeeeeeeeiiiieiees o s 3.770 |...... 1.010 | MON ..... .. 70,983 |....12/08/2020 ...|....12/15/2048 ...

46646R-AL-7 ..... JPMDB Comm Mtg Sec Trust Series 2016-C4 Class XA . |... ... e |4 LA FE L ....1.6140 |... . U R (381,658) | VTR O 0.704 |...... 3.016 | MON ..... ....11/02/2016 ...[....12/15/2049 ...

616916-AS-9 ..... Morgan Stanley BAML Trust Series 16-C32 Class A4 . |......|....... RN TA s 1,115,625 ...95.0010 |[........cceees 950,008 |.....evveennns 1,000,000 |.............. 1,063,628 [...ovvvvvniiiiinnn |oeeeeens (22,029) |oeeeeeeeeeeeeeeees e s 3.720 |...... 1.413 | MON ..... 37,200 |....08/11/2021 ...|....12/15/2049 ...
Morgan Stanley Capital | Trust Series 2017-H1

61691J-AV-6 ..... C1ass AD ..evvveeiiiiiiiiiice e [ oo | e RN TA s 3,876,432 |...93.5780 |.............. 3,490,467 |......ceeee. 3,730,000 |..ccuvveennnn 3,781,088 [.ovvvveiiiiiiins foeeeens [RETRT) RI U RN 3.530 |...... 3071 IMON e oo 10,972 [oeeennnnnnns 131,669 |....06/19/2017 ...|....06/15/2080 ...

61763U-AZ-5 ..... MSBAM Stanley BAML Trust Series 2014-C17 Class A5 |......|....... 4 [ TA s 12,549,259 |...98.6710 |............. 11,349,452 |............. 11,502,364 |....ovveeennn 11,548,216 |..eeeveeeiiiiins [ (141,862) |- [ e 3.741 |...... 2.469 |MON ... [oeeeeeeinnes 35,859 |....ccueeenns 430,304 |....06/15/2016 ...|....08/15/2047 ...
Morgan Stanley BAML Trust Series 2014-C19 Class A4

B1764P-BU-5 ..... [.eeeeeeeiiiiiiiie it [ I IO 19,688,208 |...97.6020 |............. 17,568,288 |............ 18,000,000 |............. 18,160,134 oo o (228,728) [ eiiiieeeeiiies oo 3.526 |...... 2.256 634,680 |....08/26/2016 ...|[....12/15/2047 ...

61764R-BF-4 ..... Morgan Stanley BAML Trust Series 15-C20 Class A4 . |... ... 1,687,997 |...97.2180 |......eeeeennn 1,511,741 |.... 10884779 | [ (B4,588) | [ | 3.249 |...... 0.995 ... 50,522 |....01/07/2021 ... |....02/15/2048 ...

61765L-AU-4 ..... Morgan Stanley BAML Trust Series 15-C24 Class A4 . |... ... 4,472,500 |...96.7630 |.............. 3,870,536 |.... 8,155,940 s [ (107,805) | [ 3.782 |...... 0.989 .. 149,280 |....01/08/2021 ...|....05/15/2048 ...
Morgan Stanley BAML Trust Series 2016-C29 Class XA

BI7BBE-BF—1 ..o | eeeeeeeiiiiiie e [ e [ e 4o LLAFE e 4,183,164 |....2.4510 |.............. 1,046,985 |..eeveeeeeiiiiiieeeiei oo 1,116,163 [ooeeeiiiiiiiees | (806,338) |-.evveeeeeeiins foreeeeiiiiiiieees e 1.510 |...... 3.851 673,788 |....01/26/2018 ...|....05/15/2049 ...
Morgan Stanley Capital | Trust Series 2016-UB11

61767F-BB-6 ..... Class XA 1.A FE . 5,797,049 |....2.9270 |.............. 1,502,677 |.... 1,732,658 s [ (897,400) |-eeveeeeeeeine fereeeeiiiiiieees e 1.437 |...... 4.031 .. 767,735 |....08/16/2016 ...|....08/15/2049 ...
Morgan Stanley Capita

61771M-AX-8 ..... 1285 XA .eeeeiiieiieiieie e [ e 1.A FE . ...3,082,231 1,664,033 i [ (329,675) [ceveeeeeiiiiiees e [ 1.291 |...... 3.465 .. 412,344 |....07/17/2019 ...|....07/15/2052 ...

90276F-AU-8 ..... UBS Commercial Mtg Trust Series 18-C10 Class ASB . |... ... 1,017,158 |. .943,488 |.. ..(20,194) | 4.213 |......1.023 . 37,659 |....01/12/2021 .. 05/15/2051 ...
Wf-Rbs Commercial Mortgage Tru Series 2014-C19

92938V-All-5 ... [T PPN Y DU 4. LLAFE e 693,696 [....0.0320 [...oeerriiiiinne 377 i [ [ o (96,226) |-oeeeeeeeeeeeeeees fevvviiiiiiiiiiiins s 0.892 |...... 0.000 117,346 |....04/04/2016 ...|....03/15/2047 ...
WF RBS Commercial Mtg Trust Series 2014 C24 Class

9293%K-AH-1 ... PP RO DU 4. LTCFE e 1,508,193 [....0.3140 [...ooooririnnnns 74,380 | | TTA32 [ oo (200,034) |-eevveeeeeeieieeee o s 0.834 |...... 4.793 [MON ..ooe fornnnninnnnnnns 16,448 [....oennnnnnee 212,472 |....12/01/2015 ... |....11/15/2047 ...
Wells Fargo Comm Mtg Trust Series 14-LC18 Class A5

94989A-AU-9 ... [ eneiii e [ e [ e RN TA s 8,207,324 |...97.3520 |.............. 7,301,408 |.............. 7,500,000 [..coceennnens 7,661,285 |oovvvvveiiineeenns fonnnne (178,320) |- eeveeeeeeeeeieees forns s 3.405 |...... 0.997 [MON ... [oeeeeeennnnnns 21,281 [ 255,375 |....12/03/2020 ... |....12/15/2047 ...
Wells Fargo Commercial Mortgag Series 15-NXS1

94989H-AQ-3 ..... [ U RO N 1,307,859 [...96.6150 |.............. 1,159,382 [..coeeennnnnn 1,200,000 |.............. 1,228,115 [ovveiiiiiiiiiiis | [P35 77)  FOUUUUUUURUU I R 3.148 |...... 0.923 [MON ... [oueennnnnnnnnns 3,148 [ 37,776 |....12/08/2020 ...|....05/15/2048 ...
Wells Fargo Commercial Mortgag Series 2015 NXS1

94980H-AZ-3 ..... [T PPN Y DU 4. LLAFE e 2,257,814 ....0.7570 [....ccounnnennnn 212,715 | e 261,963 [ovvvvvvnriiiiiiinn e (326,130) |-eeveeeeeeeieeeens o | 1.057 |...... 4.204 IMON ... [oeeeerreenenns 24,765 |l 323,002 |....04/21/2015 ...|....05/15/2048 ...

Wells Fargo Commercial Mortgag Series 15-C28 Class

94989J-AZ-9 ..... A4 .... . 6,911,771 (...96.6810 [. ..6,031,157 |. .6,238,1% .6,438,339 |.. .(160,241) |. .3.540 |......0.929 220,832 |....06/18/2021 .. 05/15/2048 ...

9498%K-AV-5 ..... Wells Fargo Comm Mtg Trust Series 15-C29 Class A4 |... ... ..664,477 |...96.7740 |... ... 600,000 [ooeoiienennnnn619,590 [oueiiiiiiiiiiins e (14,578) [eeeeiiiieieees oiieieeeeeiiies feeeens 3.637 |...... 1.156 ... 21,822 |....11/17/2020 ...|....06/15/2048 ...
Wells Fargo Comm Mtg Trust Series 15-LC22 Class A4

Q49BIT-AZ=7 ... | eeeeeiiiiiiiiiie e it e e e s e sieee e e o e | eeeeans 4 ot 1A o, 1,121,563 [...96.9480 [................. 969,475 |.............. 1,000,000 |.............. 1,041,049 ..o [ (26,162) | foiieieeiiiiiiies e 3.839 |...... 1161 [MON ... [ooeeiieeenn3,199 i 38,390 |....11/17/2020 ... [....09/15/2058 ...
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Wells Fargo Commercial Mortgag Series 16-C32 Class
94989Y-AZ-6 ..... Mo o e | 4 i | TA s 991,723 [...96.1970 |....eeevvnnennnns 865,775 |ovvveeeeeennnnn 900,000 |-eeeerrunneeeenns 939,529 [..eeviriiiiiieeen Jeeinnnns (20,550) |-vvveeeeeemmnens foeeeeeeiiiiiiees e 3.560 |...... 1.210 |MON ..o [erneeeeeennnnnns 2,670 [oeeeeeeeinnnnns 32,040 |....06/04/2021 ...|....01/15/2059 ...
Wells Fargo Commercial Mortgag Series 16-C35 Class
95000F-AT-3 ..... Mo o e | s 4 i | TA e 1,584,408 |...93.5330 |.......eunnnn. 1,356,234 |ooveennnneees 1,450,000 |.eeeevvnnnnnns 1,510,620 |eevvvenieeeeennn feeeens (24,858) |-evveeeeeeeniees foeeeeeeiiiis e 2.931 |...... 1159 [MON .ooee e 3,542 |.ooeeiiies 42,500 |....12/28/2020 ...|....07/15/2048 ...
Wells Fargo Commercial Mortgag Series 2016-C35
95000F-AW-6 ..... C1ass XA weveeeeeeieee e eeeene e eeeenne e e eennne e eees o een | s 4 s L AFE e 6,847,774 |....3.5080 |.............. 1,666,505 |....ceevvneieeeeeniiiiees Jeenieeeeens 1,772,728 |ooeeeeieeeeeeen s (764,745) [oeeeeeeeeeiieee o e 1.877 |...... 3.846 [MON ..... |eeeereennnns 74,291 |ooeeiines 924,046 |....07/18/2016 ...[....07/15/2048 ...
95000G-BB-9 ..... Wells Fargo Commercial Mortgag 2016 BNKT XA ........[oc. o] eeenens 4 s L LAFE e 7,593,571 ....3.2950 |.....cevnnnnns 1,828,873 [oooiiiiiiiiiiiiiiiiiens v 1,872,272 |ooovvviiieiiiinn Jevnennns (844,135) |.eevvnniiiiiiinn foveeiiiiiiiiens e 1.711 |...... RKIVZET 10 R 79,156 [.ovivvinnnnns 983,872 |....08/05/2016 ... |....08/15/2049 ...
Wells Fargo Commercial Mortgag Series 16-NXS6
95000K-BB-0 ..... L0 T RN RN Y 4 s TA o 2,680,176 |...93.6610 |.............. 2,341,525 ..o 2,500,000 |.....ccvunnnns 2,592,425 |..oovviiiiiiiii e [R<74002:7. i SR FEPRT AR, 2.918 |...... 1375 [MON oooee | 6,079 [oooiiiiiinnnnns 72,950 |....08/09/2021 ...|....11/15/2049 ...
Wells Fargo Commercial Mortgag Series 16-C33 Class
95000L-AZ-6 ..... Mo e e | 4 s TA e 3,782,343 [...95.5780 [..evivrirnnn 3,254,414 |.............. 3,405,000 |....ccevnnnnns 3,557,481 |oeeeiiiiiiinnes foreieins (78,881) [coeeeeiiiiiiiiees v foens 3.426 |...... 1199 [MON oooee v 9,721 | 116,655 |....11/24/2020 ...|....03/15/2089 ...
Wf-Rbs Commercial Mortgage Tru Series 2014-LC14
96221T-AH-0 ..... Class XA wuvviiiiiiiniiniiiiiniinniiiirinnnseiennnsneees oo een | s 4. LAFE 686,576 |....0.0060 |......cooeeiiiinnnnnns Lo T O P AP OO U PPPT FTTTUTNY (75,340) |.evveneiviinnnnns fooviiiiiiiininin ovnnns 1.128 |...... 0.000 JMON ..o Joveeeiiiiinnnnns 8,363 |.oiiiinnns 118,278 |....02/26/2015 ... |....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 314,705,514 | XXX 223,834,550 211,133,376 237,591,812 (12,775,028) XXX XXX XXX 1,548,450 19,340,798 XXX XXX
06742L-BB-8 ..... Barclays Dryrock Issuance Trus N .. 1.AFE ..|... ..500,000 |. 100. 1680 |... . 500,000 |.. 0500,000 |-eeenneeeeennis feeeeeeeis e e e 6.238 |...... 6.329 ....11/13/2023 ...|....08/15/2028 ...
10620X-AA-4 ..... Brazos Education Funding Series 15-1 Class A .. I L .. 1.AFE ..|... ...99.5500 |... N7/ £ R (SRR (< T £ -) [ FERUUR AR RN 6.452 |...... 7.123 ....08/18/2020 ...|....10/25/2056 ...
14316H-AD-4 ..... CarMax Auto Owner Trust Series 20-4 Class A4 N .. 1.AFE ..|... ...96.2710 |... 5,529,994 | 9 e e e 0.630 |...... 0.631 ...10/14/2020 ...|....06/15/2026 ...
161571-HS-6 ..... Chase Issuance Trust Credit card receivables I L .. 1.AFE ..|... . ...98.6650 |... . e 194,397 Lo [ 883 e [ e 3.970 |...... 5.765 ....10/25/2023 ...|....09/15/2027 ...
34528L-AG-0 ..... FORD CREDIT AT LEASE TR Series 22-A Class C ........foee vou]vunnnns 4 i |- 1.CFE | 3,476,540 |...98.5040 |.............. 3,501,831 |oeeeeennnn 3,555,000 [....oeeeennnnn 3,515,308 |..eeneeeeerniines foeeeeennnn 31,012 | e [ 4.180 |...... 5.189 ...09/26/2022 ...|....10/15/2025 ...
Ford Credit Floorplan Master 0 Series 19-2 Class A

345280-GI-8 ..... [.eeeeiiiiiiiii e [ 4 s TAFE | 1,893,965 |...99.2180 |....cevvennnns 1,736,308 |.oeeeeeennn 1,750,000 |....oeeeennnnn 1,761,568 |ooeeeeeeeeniiees foeeeeens (39,846) |-.vveeeeeennnees foeeeeeeiiiiiiis e 3.060 |...... 0.770 ...08/20/2020 ...|....04/15/2026 ...
Ford Credit Floorplan Master O Series 19-4 Class A

B4528Q-HF—4 ... [ceeeeeiiiiii e [ e 4 i |- TAFE |t 826,171 1...97.9070 |...ccvvvunrnnnnns 758,782 |ovveeeeeeennnnn 775,000 [oeeeevnnneeeees 784,251 [ooeeeeiiiiiieees Joeeninnns (13,029) |-vveeeeeeemniees foeeeeeeiiiiis e 2.440 |...... 0.744 ... 11/17/2020 ... |....09/15/2026 ...
Ford Credit Floorplan Master 0 Series 20-2 Class A

345280-HA-0 .oee [ eeeeeniiieiiii e [ e e 4 s L AFE et 506,250 |...93.6030 |......ccvvruunnns 468,017 [.ooeeeeennennnns 500,000 |-eeeemrnnnaeeees 502,319 |oeveeieeeeeniens foeeeeeene (1,345) |oeeeeeeeeiees o e 1.060 |...... 0.787 ...01/19/2021 ...|....09/15/2027 ...
Ford Credit Auto Ouwner Trust Series 2018-1 Class A

B4532R-AA-4 ool [ [ 2 e CAFE e 10,323,577 |...97.9340 |.............. 9,959,847 |...covnnnnn. 10,170,000 |.............10,207,093 |..ceevereeeennnnn ferneees (35,440) |-vvveeeeeennnes foeeeeeeiiieis e 3.190 |...... 2.848 ....08/25/2020 ...|....07/15/2031 ...

34535C-AA-4 ... FORD CR AUTO OWNER TR 2023-REV ... | TAFE L .10,001,708 |. 102.2200 |... ...10,227,151 |.... 10,005,000 |.............10,001,891 [.....coooviiiiiis Jovrinnienenn 182 [ v [00022.5.280 | 5.345 ...08/01/2023 ...|....02/15/2036 ...

438123-AB-7 ..... Honda Auto Rec Owner Trust L4 |- TAFE L . 100.6300 |... +02350,000 |evvuiieeeennnnn349,978 [ D e e 2222050870 | 5.949 ....11/01/2023 ...|....06/22/2026 ...

44918C-AB-8 ..... HYUNDAI AUTO REC TR 2023-C Auto receivables ........foee o] euennns 4 s .. 1.AFE .. . 100.5790 |...covvnneeeenn 377,970 [ 375,000 [...oevevvnnnnnnn 874,985 |oeiiiniiiiiiins o3 s e 0225800 ...l 5.878 ...11/08/2023 ...|....01/15/2027 ...
NextGear Floorplan Mster Trust Series 21-1A Class

65341K-BQ-8 ..... Y IR Y 4 i | TAFE ot 649,857 |...97.3270 |...oeevvvrnnnnnns 632,626 |..eeuniiiiiinnnn 650,000 |.oevvvunnniennns 649,974 |oovveiiiiiiiiins oo 88 e e 0020850 Ll 0.859 ....07/13/2021 ...|....07/15/2026 ...

T6134K-AA-2 ... Retained Vantage Data Centers -20231 144A NT48 ... |... ... 4 .. 1.G FE ..|... . 10,456,305 |...93.9110 |... ...10,799,754 |.... 11,500,000 |.. ...10,502,3671 [.cooeeeeeeiiiieeee foeeeennnnn 46,056 [oeiiiiiiiiieees eeeeeeiiieeeeeenn [+222225.000 ... 7.286 ...09/15/2023 ...|....09/15/2048 ...

784424-RD-5 ... SLC Student Loan Trust Series 07-1 Class A4 ........ .. 1.CFE ..|... 77,211 ]...99.6450 |.oevenenennnnnn 78,961 [ 79,242 ol T7,998 [ e 237 e i 0022.5.665 | 6.410 ...08/05/2020 ...|....05/15/2029 ...
Santander Drive Auto Rec Trust Series 22-5 Class

802918-AC-6 ..... A3 .. 1.AFE ..|... .. 6,666,855 ...99.5510 |........c.... 6,637,119 |.... 8,666,742 [ v (78) [ o e 42490 .l 4.531 ....00/12/2022 ...|....11/16/2026 ...

85236K-AC-6 ..... Stack Infrastructure Issuer Series 19-2A Class A2 .. 1.G FE ..|... .. 4,085,000 |...97.5080 |.............. 3,983,210 |.... . .. e 4,085,000 [.nneeeeeniiiiieee Jeeeeeniieeeeeinee e e 2222230080 | 3.100 ....11/13/2019 ...|....10/25/2044 ...

85236K-AE-2 ..... Stack Infrastructure Issuer Series 21-1A Class A2 .. 1.G FE ..|... ...91.5020 |.........onnnt 8,294,656 |.... .9,065,000 |.. 009,065,000 [o.eniiiiiiiiininns oevieiiiiiiiiien e o e 1877 | 1.884 ....08/12/2021 ...|....03/26/2046 ...

85236K-AH-5 ..... Stack Infrastructure Issuer ...... . 1.GFE .. ...98.4770 |. ..9,818,197 |. .9,970,000 9,772,520 |.. ......6.487 ....07/24/2023 .. 07/25/2048 ...

89231W-AA-1 ..... Toyota Auto Loan Extended Note ... .. 1.AFE ..|... . 100.9740 |... . 11,445,426 |.... ...11,335,000 |. 11,332,220 [ v 165 e e 00042930 | 4.986 ...07/18/2023 ...|....06/25/2036 ...
Toyota Auto Receivables Ouners Series

89238J-AC-9 ..... A3 e o e | s 4 i | 1.AFE .. L.97.0310 |ooeeiiiiis 274,564 |...ooovvnnnnns 282,965 |o.evuuniiiiiinnnn 282,963 |oeeveieeiiiiiins o2 e e 000710 0.712 ...11/09/2021 ...|....04/15/2026 ...
American Money Management Corp Series 12-11A Class

00176A-8B-0 ..... BR2 ... . .. 1.CFE ..|... ...99.9120 |......oeennnns 2,997,369 |.... .3,000,000 |. .... 3,002,129 |..... e (733) [ e [l 72252 | 7.284 ....01/21/2021 ...|....04/30/2031 ...

01750C-AA-1 ..... Allegro CLO Ltd Series 18-1A Class A 1AFE . ...99.9560 |. ..6,656,340 |. .6,659,283 .6,872,761 |.. ..210,230 |. ......4.554 ...02/09/2021 .. 06/13/2031 ...

03764D-AH-4 ..... Apid 2013-12A A Series 13-12A Class AR . .. 1.AFE ..|... . 10,235,238 |...99.9420 |... ....10,231,317 |.... 10,237,285 |.. 210,236,724 [ v 178 e e [0 6735 | 6.795 ....07/25/2018 ...|....04/15/2031 ...

03769R-AE-5 ..... Apidos CLO Series 2022-40A ........ccevieiiiemnnnnnnees L ACFE | 4,000,000 |. 100.2700 |....eeuneneees 4,010,804 |......ceeenn 4,000,000 |.eeevunianns 4,000,000 J.eeeeuiierennnns foonereeeiiiiininee Joeeenieenerennes foeeieeiieiiiiinnee |eeen. 7894 |l 7.962 ...06/16/2022 ...|....07/15/2035 ...
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Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
04016D-AS-4 ..... Ares CLO Ltd Series 16-41A Class AR2 .........ccoeeerifonn e D...... 4 s CAAFE e 7,915,000 |...99.1030 |....oennnnnnnn 7,843,995 |...oovvnennnns 7,915,000 |...ccvvvnnnnns 7,915,000 [.ooeiivviiiiiiinn Joevnniniiviiiins oo e s 6.725 |...... 6.775 | JAJO ... |ovvnnniiine LRETR] VA O 479,648 |....02/17/2021 ...|....04/15/2034 ...
056162-AN-0 ..... Babson CLO Ltd Series 15-1A Class AR ... D...... 4 .. 1.AFE ..|... . 11,398,212 |...99.8940 |... ... 11,435,865 |.... 11,448,011 |.. 11,439,396 e e 5377 s e e 6.667 |...... 6.812 | JAJO .... ... 154,778 |... ..692,039 |....08/09/2018 ...|....01/20/2031 ...
06759F-AB-2 ..... Babson CLO Ltd Series 15-2A Class AR ... D...... 4 .. 1.AFE ..|... ...3,665,417 |. 100.1100 |......ovnnnees 3,661,535 |.... 03,658,449 [ e (1,002) L e e 6.867 |...... 6.858 | JAJO ... .... 50,933 [... .. 228,517 |....07/05/2018 ...|....10/20/2030 ...
06759\-AG-6 ..... Babson CLO Ltd Series 16-1A Class BIR .......cccceuus foun e D...... 4 .. 1.AFE ..|... .. 5,640,000 |...99.7800 |........eneeen 5,627,609 |.... 105,640,000 [...eeeeenniiiees foeeeeriieeeeene e e e 7.274 |...... 7.337 | JAJO ... . 19,766 |... .. 376,658 |....07/25/2018 ...|....07/23/2030 ...
08181B-AS-8 ..... Benefit Street Partners CLO Series 16-9A Class BR |... ... D...... 4 .. 1.CFE ..|... . 11,775,000 |...99.9380 |... ... 11,767,641 |.... L A1T775,000 [eencciiieees i e i e 7.427 |...... 7.494 | JAJO ... L 177,345 . .. 802,539 [....07/16/2018 ...|....07/20/2031 ...
12548\1-BF-1 ... CIFC Funding Ltd Series 15-1A Class ARR ... D...... 4 .. 1.AFE ..|... .. 1,396,778 ...99.9970 |.....ennnenenn 1,393,675 |.... . . e 1,894,579 [ e (B02) [ e e 6.784 |...... 6.768 | JAJO ... ... 18,383 |[... ... 86,172 |....01/22/2021 ...|....01/22/2031 ...
125490-BE-4 ..... Cifc Funding Ltd 2014-3A ......oovvvminiiiiiiiininninns foen e D...... 4 .. 1.CFE ..|... .. 7,036,000 |. 100.1030 |.....evvennens 7,037,234 |.... .7,030,000 |.. ceen 1,084,367 [oeeneiiiiiinnnns v (512) e o e 7.474 |...... 7.514 [JAJO ... |... ... 102,159 |... .. 483,703 |....01/21/2021 ...|....10/22/2031 ...
12551Y-AC-7 ..... CIFC Funding Ltd Series 18-3A Class B .........ccceee foun oe D...... 4 s CABFE e 14,075,000 |...99.8040 |............. 14,047,399 |..covvnennnns 14,075,000 |-.eeennnnneen 14,075,000 |-evveeeeeeemnies foeeeeeeiiiiis e e e 7.257 |...... 7.320 [JAJO oo foeeeeiiinns 212,786 |ceeuueeeeenee 935,494 |....06/15/2018 ...|....07/18/2031 ...
Carlyle Global Market Strategi Series 13-3A Class
14310G-AS-9 ..... AR e [ D...... 4 e L ACFE o 3,248,375 |...99.0570 [...eeeeennnnn 3,219,346 |..ccevvnnnnnns 3,250,000 |..ccevvvnnnnns 3,248,845 |..eeieeieiiiees oo 78 | e e 7.085 |...... TAB (AL s [oeeeeninies 49,045 |..covennnnnnns 207,794 |....08/26/2021 ... |....10/15/2030 ...
Carlyle Global Market Strategi Series 13-4A Class
14310K-AS-0 ..... ARR .. . 1AFE .. . 11,402,501 |...99.9090 |. 11,392,090 |. 11,402,501 11,402,501 |.. .6.655 |......6.709 | JAO ... 682,920 |....01/26/2018 .. 01/15/2031 ...
14317P-AC-7 ..... Carlyle Global Market Strat Series 18-2A Class A2 .1.CFE .. . 19,000,000 |...99.5420 |. .18,913,056 |. 19,000,000 19,000,000 |.. .7.255 |......7.319 | JAO .... ,253,217 |....07/30/2018 .. 10/15/2031
26244M-AQ-5 ..... [Dryden Senior Loan Fund Series 16-45A Class BR .. .1.BFE .. 2,202,200 |...99.2500 |. ..2,183,491 |. .2,200,000 2,201,232 |.. .7.355 |......7.399 | JAJO ... 147,539 |....02/10/2021 .. 10/15/2030
262490-AU-2 ..... [Dryden Senior Loan Fund Series 15-38A Class BR .. .1.BFE .. . 19,700,000 |...99.7090 |. . 19,642,575 |. 19,700,000 19,700,000 |.. .7.305 |......7.372 | JALO ... ,311,184 |....07/27/2018 .. 07/15/2030 ...
26251Y-AE-6 ..... Dryden Senior Loan Fund Series 18-65A Class B ..... .. 1.CFE ..|... .. 18,000,000 |...99.4310 |... ....17,897,634 |.... .. 18,000,000 |.. 18,000,000 |...eeeeeeniiiiees foreeereiieeeeenee e e e 7.257 |...... 7.320 [JAJO ... |... 212,124 ... .. 1,196,369 |....08/28/2018 ...|....07/18/2030 ...
27830T-AE-5 ..... Eaton Vance Cdo Ltd Series 14-1RA Class B .......... L ABFE | 14,225,000 |...99.3280 |............. 14,129,422 |............. 14,225,000 |..ccvvvnnnnns 14,225,000 [oovvevvniiiniinnn Jovnnenniniinnnees oo i e 7.305 |...... 7.368 | JAJO .oo. |eeeiiiiies 222,214 |.ooovninnn 945,455 |....08/02/2018 ...|....07/15/2030 ...
Goldentree Loan Opportunities Series 15-11A Class
38137H-BU-1 ..... AR2 e [ e D...... 4 s CAFE e 9,085,094 |. 100.0070 |......ceunnnn. 9,145,164 |......ouunnnns 9,144,533 |...covvnnnnnns 9,132,991 |oeeiiiiiiiiines it 7,140 | o | 6.727 |...... 6.927 [JAJO ... |oeviiiiinnnns 128,150 [.oeevvennnen 558,652 |....02/07/2019 ...[....01/18/2031 ...
48251B-AY-6 ..... KKR Financial Clo Ltd Series 16 Class A2R2 . D...... 4 .. 1.CFE ..|... ...4,535,000 |...99.6020 |.............. 4,516,933 |.... . 4,535,000 |.. e 4,585,000 [.enieeiiiiiiiees foeeeeriieeeeen e e e 7.427 |...... 7.483 | JAJO ... .... 68,302 |[... .. 309,088 |....08/31/2021 ...|....10/20/2034 ...
48251T-AB-7 ..... Kkr Financial Clo Ltd Series 20 Class B D...... 4 .. 1.B FE ..|... . 11,322,175 |...99.4660 |... ... 11,363,979 |.... 11,425,000 |.. 11,361,750 [ o 6,463 [ e e 7.205 |...... 7.455 | JAJO ... ... 176,079 |... .. 747,803 |....07/11/2018 ...|....10/16/2030 ...
48252Y-AE-9 ..... KKR Financial Clo Ltd Series 23 Class B .. D...... 4 .. 1.BFE ..|... .. 5,808,410 |...99.8320 |..euuunnnnnns 5,790,250 |.... .5,800,000 |.. 5,804,195 [oiiiiiiiiieee e (1,490) [ e e 7.427 |...... 7.463 | AL ... .... 87,355 |... .. 395,306 |....01/21/2021 ...|....10/20/2031 ...
553205-AC-9 ..... MP CLO Il Ltd Series 13-1A Class AR D...... 4 .. 1.AFE ..|... ...8,390,145 1. 100.0010 |....eevvnnnens 8,384,419 |.... .8,384,360 |.. 8,385,667 [oiiiiiiiiinins v (1,264) Lo o e 6.927 |...... 6.972 [JAJO .... |... . 117,778 .. .. 528,942 |....02/09/2021 ...|....10/20/2030 ...
55818Y-BN-0 ..... Madison Park Funding Ltd Series 15-17A Class AR2 . [... ... D...... 4 i |- TAFE | 19,147,443 |. 100.0240 |............. 19,152,057 |.oeeeennnn 19,147,443 |............. 19,147,445 |.oeeiiiiiiiiiies o o oo e 6.674 |...... 6.727 |AJO .ooo |oeeeieeeeee 248,463 |........... 1,168,829 |....02/02/2021 ... |....07/21/2030 ...
Octagon Investment Partners Xx Series 14-1A Class
675900-BV-8 ..... AR e [ e D...... 4 ... .. 1.CFE ..|... ... 16,930,000 |...98.8040 |... ...16,727,449 |.... ...16,930,000 |.. 216,930,000 |...eeeeerniiiieee foreerreiieeeeene e e e 6.633 |...... 6.540 [FMAN ... .. 149,721 |... 1,118,902 |....02/18/2021 ... |....02/14/2031 ...
67592B-AN-8 ..... Octagon Investment Partners Series 19-1A Class BR .. |4 .1.CFE .. .10,000,000 |...99.3040 |. ..9,930,350 |. 10,000,000 .. 10,000,000 |.. 7377 |...... 7.443 | JALO ... 149,598 676,492 |....12/06/2021 .. 01/20/2035 ...
75887N-AW-9 ..... Regatta Vi Funding Ltd. Series 16-1A Class AR2 .. .. |4 1AFE .. . 28,275,000 |...99.8640 |. .28,236,574 |. 28,275,000 28,275,000 |.. .6.837 |......5.890 | JAO ... 392,027 1,757,977 |....04/28/2021 .. 04/20/2034
76761R-BA-6 ..... Riserva CLO Ltd Series 16-3A Class BRR ..........ccc.foun .t .. |4 .1.CFE .. 6,780,000 |...98.3210 |. ..6,666,143 |. 6,780,000 .6,780,000 |.. .7.007 |......7.020 | JALO ... . 98,969 433,447 |....03/01/2021 .. 01/18/2034
87154E-BG-4 ..... Symphony Clo Ltd Series 14-15A Class BR3 ............|o.. ... eeeen |4 .1.CFE .. 5,020,000 |...99.2790 |. ..4,983,791 |. 5,020,000 .5,020,000 |.. 7.214 |......7.276 | JALO ... . 76,457 329,568 |....02/22/2021 .. 01/17/2032 ...
87165Y-AC-7 ..... Symphony CLO Ltd Series 18-19A Class A .... D...... 4 .. 1.AFE ..|... 1,908,573 1...99.9710 |....ccvvnnnnns 1,908,014 |.... .1,908,573 |.. e 1,908,573 [ v e o e 6.615 |...... 6.669 | JAJO .... |... ... 27,006 |... .. 113,537 |....01/22/2021 ... |....04/16/2031 ...
92332C-AA-T ... Venture Cdo Ltd Series 18-34A Class A ....coooeeeeeecfonn oe D...... 4 e |- 1TAFE | 17,385,000 |...99.5880 |............. 17,313,287 | 17,385,000 |..eeennnneens 17,385,000 |-evveeeeeeennnns fooeeiiiiiiiiiie foeviiiiieeeeeiiies feriiiieeeiiiinnes foeees 6.885 |...... 6.939 [JAJO ... [eeeriinninns 256,034 |........... 1,081,655 |....09/19/2018 ...|[....10/15/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 405,896,007 [ XXX 403,954,440 407,069,053 406,020,916 229,095 XXX XXX XXX 4,718,570 22,616,765 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,699,341,322 | XXX 2,490,666,615 2,565,337, 408 2,603,929,749 (16,584,113) XXX XXX XXX 25,485,722 98,982, 145 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX
25158B-5K-4 . Deutsche Bank NY . LA 351,034 |. 100.3600 |. ..3561,000 .350,972 |.. 1,131 ... 12/11/2023 .. 12/12/2024 ...
000000-00-0 ..... First Hawaiian Bank .. 1.AFE . 50,000 |. 100.0000 |. 50,000 ..50,000 |.. .. 26 ....04/26/2023 .. 04/26/2025 ...
05966D-60-0 ..... Banco Santander S.A. New York ..........ccccvviniiiiis foun e C.. coveeneees | LLFFE L 244,000 . 100.0000 |. ..244,000 .244,000 |.. i . . .. 652 ... 11/24/2023 .. 11/27/2024 ...
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 645,034 [ XXX 645,000 644,972 (61) XXX XXX XXX 1,809 XXX XXX
2419999999. Total - Issuer Obligations 4,906,085,300 | XXX 4,536,673,866 4,763,722,027 4,812,509,929 116, 186 (16,055,807) XXX XXX XXX 41,788,823 130,262,345 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 222,298,653 | XXX 216,330,609 229,582,999 221,661,965 (182,981) XXX XXX XXX 744,580 4,822,638 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 370,723,482 [ XXX 277,456,830 271,133,376 293, 165,682 (12,592,805) XXX XXX XXX 1,683,467 20,585,915 XXX XXX
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2449999999. Total - Other Loan-Backed and Structured Securities 406,146,005 | XXX 404,205,296 407,319,053 406,270,911 229,093 XXX XXX XXX 4,719,246 22,617,778 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 645,034 | XXX 646,262 645,000 644,972 (61) XXX XXX XXX 1,809 XXX XXX
2509999999 - Total Bonds 5,905,898,474 [ XXX 5,435,312,863 5,672,402,455 5,734,253,459 116, 186 (28,602,561) XXX XXX XXX 48,937,925 178,288,676 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .. 1,701,009,934 1B..$........... 304,832,930 1C..$........... 582,756,138 1D ..$........... 526,176,067 1E..$.......... 644,352,840 1F ..$ ....... 392,344,204 1G.$........... 561,449,374
1B 2A..$.. 425,132,213 2B ..$ .. ..431,694,201 2C .§ .. .. 163,336,551
1C BA LS 3B .. 5.
1D 4A .8 .. 4B .. %
1E 5A...% .. 5B .. .$
1F 6..... $
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(g
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
Federal Home Loan Bank Federal Home Loan Bank CL
31338%-11-6 ... [B-1 \ieuuiiiiiiiiiiiiiiii e T N PPy 8,500.000 |.eevunniiiiiinnnnnns 850,000 |........ 100.000 |o.eeeiiiiiinnnnns 850,000 [...oovvvunnniiinnns 850,000 |uevvenniiiiiiiiiiiiiiinns forriiiiiiiiinens B R < O O P FET TP PPN .. 01727720210 ... aennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 850,000 XXX 850,000 850,000 34,823 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 850,000 XXX 850,000 850,000 34,823 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
55282%-10-3 ....[MGIC Assurance Corporation ... 274,751,196 100.000 274,751,196 | 248,447,305 8,429,690 |oeeeenieeeeeieeeee feeeeieiis 8,429,690 .. 11/30/2002 .| .eees wennns
619109-10-1 ... [MGIC Indemnity Corporation ... . 115,328,340 |........100.000 |.. 115,328,340 |... 30,152,499 |. 1,691,465 |.. .. 12/31/1998 .. |...... ...ees
55287*-10-8 ... [MGIC Reinsurance Corporation of Vermont .. [T TTTTTTTOORS PTTTION reeeennnnenerennnnnnnne 90,000 oot 3,370,479 100.000 [.....oeeennnnns RIRTORYEH 2,000,000 .. 09/28/1999 ..|..coet wunnns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 393,450,015 XXX 393,450,015 280,599,804 11,300,000 10,267,013 10,267,013 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 393,450,015 XXX 393,450,015 280,599,804 11,300,000 10,267,013 10,267,013 XXX XXX
5989999999 - Total Common Stocks 394,300,015 XXX 394,300,015 281,449,804 11,334,823 10,267,013 10,267,013 XXX XXX
5999999999 - Total Preferred and Common Stocks 394,300,015 XXX 394,300,015 281,449,804 11,334,823 10,267,013 10,267,013 XXX XXX

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1C..$ ... 1D .. 1E..$ 1F ..$
1B 2C..$

1C 3C..$

1D 4C ..$%

1E 5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
000000-00-0 ......... U.S. Tax And Loss Bond  0.000% 04/17/33 .|....04/17/2023 ... |Bureau of Public Debt .... ...45,000,000 |.. ...45,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond ~ 0.000% 04/17/33 .|--..04/17/2023 ... |Bureau of Public Debt .... .... 1,000,000 |.. .... 1,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond  0.000% 06/15/33 .|....06/15/2023 ... [Bureau of Public Debt .... ...36,000,000 |.. ...36,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond  0.000% 09/15/33 ...09/15/2023 ... |Bureau of Public Debt .... .. ...62,000,000 |.. ...62,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond  0.000% 12/15/33 ...12/15/2023 ... [Bureau of Public Debt .......iiiuueiiiiiiiiiiiiiiiiiiiiii i srerea e s srernnnees |rrsnnneeerreennneeereernneeeseees |oeneseeeerinnnnieenees 38,000,000 f...oeiivunnniiiiinnnn 38,000,000
0109999999. Subtotal - Bonds - U.S. Governments 182,000,000 182,000,000
13063D-38-5 ......... California State TAXABLE VARIOUS PURP GO  5.125% 03/01/38 .. .|....05/16/2023 ... [Wells Fargo ....5,018,700 |.. .... 5,000,000 |..
13063D-38-5 ......... California State TAXABLE VARIOUS PURP GO  5.125% 03/01/38 .. . ...05/16/2023 ... |Wells Fargo .. .. .... 5,012,150 |.. .... 5,000,000 |..
452151-LF-8 ......... ILLINOIS ST Taxable-Pension  5.100% 06/01/33 ......cceuuuuiiiiiiruniiiiiiiiiiiiiiiieissisiriaisssacnannnees ...06/30/2023 ... [UBS SeCUF it ieS, INC. tuuuuuiiiiiiuuiiiiiiiuuiiiiiiuui i e s s ittt s e s s eesuas s esseeesusseeseesnanseseennnnssessennnnsses |oorsnnnsessesnnnnnsserennnnsnesrees |oannnseeseessnnnnennees 2,787,805 |ouvuuniiiiiiiiinens 2,830,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po 12,818,655 12,830,000
108151-T7-6 ......... Bridgeport Conn Taxable-Pension Bds-AGM-Cr 7.640% 01/15/30 ...03/23/2023 ... |MGIC Indemnity Corporation ... .... 555,451 |.. ....500,000 |..
108151-VU-2 ......... Bridgeport Conn Taxable Pension Bds 7.640% 01/15/30 ......... .|MGIC Indemnity Corporation ... ....587,170 |.. ....525,000 |..
199507-70-1 ......... Columbus Ohio City Sch Dist SCH FAC CONSTR AND IMPT 2014  5.000% 12/01/24 .| Tax Free Exchange ...
199507-8A-5 . .| Columbus Ohio City Sch Dist SCH FAC CONSTR AND IMPT 2014B  5.000% 12/01/24 .| Tax Free Exchange

645020-6H-6 ......... [ New Haven CT FEDERALLY TAXABLE GO REF 2018  4.684% 08/01/31 .. +0.01/11/2023 ... [PNC Capital MAIKETS .evevererueressssenessetstenrsuesestenesserestasesssseessesssenesuenessenessenessenessesessarensane |onsasensarensssensnsenssnenensenns foeressenensnnensanneas 2,461,625 |.. ... 2,500,000 |.
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 9,201,892 9,025,000
20772(-TN9 ......... CONNECTICUT ST TAXABLE GO BDS 2023 4.598% 05/15/31 ...06/01/2023 .. |Morgan Stanley & Co., Inc. ... 4,715,000 |.. ... 4,715,000 |..
23503C-BX~4 ......... | DALLAS FORT WORTH TEX INTL ARP TAXABLE JT REF BDS 2023 4.714% 11/01/29 07/20/2023 ... Loop Capital Mkts ...... .1,000,000 .1,000,000
3130AW-GV~6 .........| FEDERAL HOME LOAN BANK CONS BD 5.5%24  5.500% 07/19/24 . 06/20/2023 ... [Nomura Securities Intl 175,000

3130AN-R7-7 . .| FEDERAL HOME LOAN BANK CONS BD 5.62%24  5.620% 08/26/24 07/26/2023 ... [Nomura Securities Intl ... 750,000

31320P-Y7-7 .........
313200-ES-8 .........
S133EP-LN-3 ...
S133EP-LU-7 .........
3134GY-S7-8 .........
3137H4-R3-6 .
3137H5-DP-9 ..
314006-XH-5
31400Q-LY-9 .
3140XD-P3-4 .
3140XK-GX-2 . .
S1418E-JF-8 .........
45204F-VH-5 .........
47770V-8Q-2 .........
47770V-BR-0 .........
485428-2Y-5 .........
492279-CU-6 ...
54627R-AT-7 ...
502041-XV-4
50335K-FG-7 .
59335K-FJ-1 .
645913-AA-2 .
645913-AA-2 .
645913-AA-2 . .
64990F-E2-6 .........
717868-H0-9 .........
717868-HR-7 .........
717868-H8-5 .........
79771P-L4-5 ...
80287D-AB-3

88880L-AM-5 .
914120-FU-2 .
977100-JC-1 .
977100-J0-9 .

Freddie Mac FHLMC
Freddie Mac FHLMC
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FREDDIE MAC CALL 5.33%061124

.. |FHLMC Multifamily Structured P
.| FHLMC Multifamily Structured P

Fannie Mae FNMA # CAS779F 2

..|Fannie Mae FNVA # CB4842F 5.
..|Fannie Mae FNMA # FMO441F 2.
.|Fannie Mae FNMA # FS3813F 4.
.000% 09/01/82 ...

Fannie Mae FNMA # MA4761F 5

5.000% 03/01/53
4.500% 09/01/52
5.560% 03/07/25 ...
5.575% 06/02/25

5.330% 06/11/24 .

2.154% 10/26/31 ...
2.347% 11/25/31 ...
.000% 02/01/51 ...

500% 10/01/52 ..
000% 04/01/51 .
500% 11/01/52 .

I11inois St Fin Auth Revenue TAXABLE BDS

JOBS Ohio Beverage Sys Taxable
JOBS Ohio Beverage Sys SR LIEN

Ref Ser A
TAXABLE BDS 2023

2.833% 01/01/38
4.433% 01/01/33

2023

KANSAS ST DEV FIN AUTH REVENUE EMPLOYEES RETIREMENT SYS 2004

..|Kern Cnty CA Pension Oblig Adj
.| LOUISIANA ST LOCAL GOVT ENVRNM

Ref Taxable
TAXABLE BDS

4.185%

MET GOVT NASHVILLE & DAVIDSON TAXABLE REV BDS

.. | MIAMI-DADE CNTY FLA SEAPORT RE
.| MIAMI-DADE CNTY FLA SEAPORT RE
.|New Jersey Economic Dev Auth S
.[New Jersey Economic Dev Auth §
.|New Jersey Economic Dev Auth S
2.152% 03/15/31

New York St Dorm Auth

TAXABLE BDS
TAXABLE BDS
7.425% 02/15/29 ...
7.425% 02/15/29 .
7.425% 02/15/29 .

08/15/27
2023
2016
2023
2023

PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC AGREEME 2023
PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC AGREEME 2023
PHILADELPHIA PA REDEV AUTH REV TAXABLE CITY SVC AGREEME 2023

SAN FRANCISCO CALIF CITY & CNT
SANTANR DRV AUTO REC TR 2023-6

..| Tobacco Settlement Fing Auth
.|UNIVERSITY CALIF REVS TAXABLE GEN BDS 2020

Wisconsin St Gen Fund Annual A

.| Wisconsin St Gen Fund Annual A

TAX ALLOCATION BDS
Auto receivables

TAXABLE REF BDS
TAXABLE REF BDS

2007A

6.080% 06/17/27 ..
2.701% 06/01/30 ..ovvvveiienaiiiinnnnn

1.964%
2023A
2023A

6.693% 07/01/33

5.501% 05/01/34 ..

5.198% 12/01/39 ..

3.237% 10/01/36 ...
5.499% 11/01/29 ..
5.643% 11/01/31

5.239%% 09/01/34
5.289% 09/01/35
5.339% 09/01/36 ..
5.750% 08/01/37 .

05/15/32 ..
4.789% 05/01/35 .
4.864% 05/01/36 .

.|....07/07/2023 ...
.|-...06/02/2023 ...
.|....05/26/2023 ...
.|-...05/30/2023 ...
.|....06/11/2023 ...
o|-...05/17/2023 ...
.|....06/17/2023 ...

...05/11/2028 ...
10/25/2023 ...
.|J.P. Morgan ..
. [Mitsubishi UFJ Securities .
.|-...07/07/2023 ...
.|....08/16/2023 ...
voer|-...05/18/2023 ...
..|....01/19/2023 ...
.|-...05/18/2023 ...
.|....03/23/2023 ...
.|-...06/07/2023 ...

...05/18/2023 ...
.|Stifel, Nicolaus & Co., Inc.
.[Stifel, Nicolaus & Co., Inc.
.| J.P. Norgan ........
. [Bank of America
11/06/2023 ...
.|....06/11/2023 ...
.|-...05/18/2023 ...
.|....06/18/2023 ...
.|-...05/18/2023 ...
.|....08/23/2023 ...

1171472028 ..
11/07/2023 ...
. [Goldman Sachs & Co
. [Jefferies & Co Inc
01/25/2023 ...

Bank of America Merrill Lynch ..
BNP Paribas
Barnett Bank ....
Barnett Bank ....
VWells Fargo
Goldman Sachs & Co. .
J.P. Morgan
Vel ls Fargo
Cantor Fitzgerald & Co. Inc

Barclays
Fifth Third Securities
Citigroup Global Markets Inc. ..
Citigroup Global Markets Inc. ..
Raymond James & Associates
MGIC Indemnity Corporation
Citibank
Citigroup Global Markets Inc. ..

J.P. Morgan .....
Bank of America ...
Loop Capital Mkts ...
Loop Capital Mkts ...
Loop Capital Mkts
UBS Securities, Inc. ..
Barclays
Vells Fargo ..

Jefferies & Co Inc

...31,217,060 |..

39,555,371
14,524,779
. 5,440,565

. 1,085,000
. 1,000,000
. 3,4%,122
. 5,414,600
10,505,600

. 3,902,289
.588,285
. 1,285,000
- 1,000,000

... 17,053,906 |..
... 17,288,281 |..
... 24,418,767 |..

... 14,203,245 |..
... 13,120,000 |..
.... 2,066,183 |..
... 6,435,000 [..
.... 3,848,962 |..
.... 2,108,945 |..
... 10,140,100 |..
.. 3,340,029 |..

... 2,994,815 ..
....2,000,000 [..
.... 2,210,000 |..
....2,000,000 [..
.... 9,137,156 |..
249,908 |..

41,947,701
17,404,715
. 5,616,520

. 1,085,000
. 1,000,000
. 3,240,000
.5,000,000
10,000,000

. 4,770,000
.750,000
. 1,285,000
. 1,000,000

...20,000,000 |..
...20,000,000 |..
...29,183,960 |..

... 14,750,749 |..
... 13,120,000 |..
.... 2,525,000 [..
... 6,435,000 [..
... 3,650,000 [..
....2,100,000 |..
...10,000,000 |..
... 3,850,000 [..

.... 3,515,000 [..
....2,000,000 [..
.... 2,210,000 |..
....2,000,000 [..
.... 8,885,000 [..
250,000 |..

171,188
.. 12,607
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0909999999. Subtotal - Bonds - U.S. Special Revenues 273,256,975 291,584,814 978,900
00206R-MT-6 ......... AT&T Inc SRNT 5.4%34  5.400% 02/15/34 .....eeieeieeeieeeeeeiee e e e e e e e e e e e nnn e e eennnnn [ neeeeenanis ..05/30/2023 ... |BNP Paribas ..eeeuuueeeeeeseiieeeeene e e e eeee e e e e ee e e e e e e e e e e e e nnn e e e e e enna e e e e ennn e e e eennnaneeeennnnns [oeeeeeennneeeeeennaeeeeennnn [rreeeeeeenn e eennna 9,354,123 [.oeeiiiiieeceene 9,385,000 |-euuueeeeenneeeeeene e eeeennas
00287Y-BV-0 .........[Abbvie Inc SR GLBL NT 26  2.950% 11/21/26 ...07/24/2023 ...|J.P. Morgan ..

. [ AMCOR FINANCE USA INC SR GLBL NT 33  5.625% 05/26/33 ... ...06/17/2023 ... [J.P. Morgan ..

02343U-Ad-4 ........ .|

025816-DE-6 ......... American Express Co SR NT 4.99%26  4.990% 05/01/26 ... .|-...04/26/2023 ... |Citibank

025816-DH-9 ......... American Express Co  5.282% 07/27/29 ....07/25/2023 ... |Barnett Bank ....

053332-BH-4 ......... | Autozone Inc SR NT 6.55%33  6.550% 11/01/33 ... ...10/19/2023 ... |State Street ....

053332-BH-4 ......... | Autozone Inc SR NT 6.55%33  6.550% 11/01/33 ... .| State Street ....

053332-BH-4 ......... | Autozone Inc SR NT 6.55%33  6.550% 11/01/33 ... .| D Securities ...

053332-BH-4 ......... | Autozone Inc SR NT 6.55%33  6.550% 11/01/33 .| J.P. Morgan ..

053332-BH-4 ......... | Autozone Inc SR NT 6.55%33  6.550% 11/01/33 . [Bank of America

053332-BH-4 ......... | Autozone Inc SR NT 6.55%33  6.550% 11/01/33 10/20/2023 ... [J.P. Morgan .. . 299,541 .
06051G-KG-3 .........|Bank of America Corp  1.843% 02/04/25 ....10/03/2023 ... [US Bank NA .... ... 196,762 |.. ....200,000 |..
06406R-BQ-9 ......... Bank Of NY Mellon Corp FR 4.9474042627  4.947% 04/26/27 .. . [-...04/19/2023 ... |RBC Capital Markets . ....595,000 |.. ....595,000 |..
06742L-BB-8 ......... Barclays Dryrock Issuance Trus  6.238% 08/15/28 .|....11/13/2023 ... |Barclays ....500,000 |.. ....500,000 |..
103730-BV-1 ......... Bp Cap Markets America NT 4.893%33  4.893% 09/11/33 . [-...05/09/2023 ... |Morgan Stanley & Co., .... 8,009,840 [.. ....8,010,000 [..
110122-CM-8 ......... Bristol-Myers Squibb Co SR GLBL NT2.9%24  2.900% 07/26/24 .. .|....07/17/2023 ... |Bank of America .. ..
11250N-AA-2 ......... Brookfield Capital Fin  6.087% 06/14/33 ... |-...06/07/2023 ... [Deutsche Bank Sec .... 7,135,000 [.. .... 7,135,000 [..
141781-CA-0 ......... Cargill Inc SR 144A NT4.5%26  4.500% 06/24/26 . .|....04/17/2023 ... |Barnett Bank 663,677 |.. 665,000 |..
150890-Al-4 ......... CELANESE US HOLDINGS LLC SR GLBL NT 28  6.350% 11/15/28 .. ...09/05/2023 ... [J.P. Morgan .. .. 10,142,794 |.. ...10,150,000 [..
15189Y-AG-1 . ..| CENTERPOINT ENERGY RES ~ 5.250% 03/01/28 ........ccceviuvrnnnns 05/01/2023 ... |J.P. Morgan 10,231,763 . 9,965,000
161571-HS-6 . ..|Chase Issuance Trust Credit card receivables  3.970% 09/15/27 10/25/2023 ... | J.P. Morgan .. . 193,844 .200,000
19828T-AA-4 . ..|COLUMBIA PIPELINES OPER CO LLC SR 144A NT 30  5.927% 08/15/30 08/02/2023 ... |TD Securities . 1,439,971 . 1,440,000
20030N-EE-7 ......... Comcast Corp SR NT 4.8%33  4.800% 05/15/33 ....05/01/2023 ... [SMBC Nikko Capital Mkrts ... 9,650,186 |.. 9,680,000 |..
21871X-AF-6 ......... COREBRIDGE FINANCIAL INC SR GLBL NT 29 3.850% 04/05/29 ....06/31/2023 ... [Tax Free Exchange ... .. 13,875,739 |.. .. 14,800,000 |..
233853-AT-7 ......... DAIMLER TRUCK FINAN NA SR 144A NT5.4%28  5.400% 09/20/28 .... .|-...08/02/2023 ... |J.P. Morgan 3,890,988 |.. 3,895,000 |..
24422E-XB-0 ......... John Deere Capital Corp  4.950% 07/14/28 .... .|....07/11/2023 ... |Citibank .. 7,154,324 |.. 7,165,000 |..
254687-CZ-7 ......... Walt Disney Company/The  3.700% 09/15/24 . .|-...08/23/2023 ... |MGIC Indemnity Corporation 1,483,197 |.. 1,500,000 |..
26884T-AV-4 ......... Erac Usa Finance Llc SR 144A NT4.6%28  4.600% 05/01/28 ... .|-...04/26/2023 ... |RBC Capital Markets . 7,920,188 |.. 7,950,000 |..
303031-81-7 ......... META PLATFORMS INC ~ 4.800% 05/15/30 ....05/01/2023 ... [Bank of America 4,913,870 |.. 4,925,000 |..
30303}-811-7 META PLATFORMS INC ~ 4.800% 05/15/30 .. ...05/01/2023 ... |Goldman Sachs & Co. . 1,970,655 |.. 1,975,000 |..
30303)-811-7 . .|META PLATFORMS INC ~ 4.800% 05/15/30 .. .| Goldman Sachs & Co ..2,253,938 . 2,250,000

..|META PLATFORMS INC  4.800% 05/15/30 ..
..|META PLATFORMS INC  4.800% 05/15/30 ..
..|FORD CR AUTO OWNER TR 2023-REV ~ 5.280% 02/15/36 .
.| GUARDIAN LIFE GLOB FUND SR SEC GLBL 25  1.100% 06/23/25

303031-8M-7 .
30303M-8M-7 .
34535C-AA-4 ..

.|J.P. Morgan ..
. [State Street .
. [Bank of America

. 4,664,427
.... 705,529
10,001,708

. 4,660,000
.705,000
10,005,000

40139L-AG-8 . . 10/25/2023 ... |Morgan Stanley & Co., Inc. ... 185,202 .200,000
422806-AA-T ......... HEICO CORP  5.250% 08/01/28 ....07/19/2023 ... [Truist Securities . 1,752,543 .. .... 1,755,000 [..
438123-AB-7 ......... Honda Auto Rec Owner Trust — 5.870% 06/22/26 ... .|----11/01/2023 ...|J.P. Morgan ... 349,073 |.. .350,000 |..
444859-BZ-4 ......... Humana Inc SR GLBL NT 28 5.750% 12/01/28 o|-...11702/2023 ... | TD Securities ... .... 195,074 |.. .... 195,000 |..
444859-BZ-4 ......... Humana Inc SR GLBL NT 28 5.750% 12/01/28 ... o|----11/02/2023 ... |State Street .... ....545,016 |.. ....545,000 |..
444859-BZ-4 ......... Humana Inc SR GLBL NT 28 5.750% 12/01/28 ... o|--..11702/2023 ... |State Street .... ... 195,031 |.. .... 195,000 |..
444859-BZ-4 Humana Inc SR GLBL NT 28 5.750% 12/01/28 ... ...11/02/2023 ... |TD Securities ... ... 1,286,272 |.. .... 1,285,000 [..
444859-BZ-4 . ..|Humana Inc SR GLBL NT 28  5.750% 12/01/28 11/02/2023 ... [State Street . .690,110 .690,000
444859-BZ-4 . ..|Humana Inc SR GLBL NT 28  5.750% 12/01/28 11/02/2023 ... [State Street . .200,082 .200,000
444859-BZ-4 . ..|Humana Inc SR GLBL NT 28  5.750% 12/01/28 11/02/2023 ... [State Street . . 6,981,927 . 6,985,000
444859-BZ-4 . ..|Humana Inc SR GLBL NT 28  5.750% 12/01/28 11/02/2023 ... [State Street . . 394,893 .395,000
444859-BZ-4 . ..|Humana Inc SR GLBL NT 28  5.750% 12/01/28 11/02/2023 ... [Bank of America . 1,866,821 . 1,870,000
444859-BZ-4 ......... Humana Inc SR GLBL NT 28 5.750% 12/01/28 ... ...11/02/2023 ... |Goldman Sachs & Co. . ... 1,191,071 . .... 1,190,000 [..

....11/02/2023 ... [State Street .... . - .. 49, .. ..50,000 |..
wer|--..06/21/2023 ... |Citibank
-|--..11/03/2023 ... |BNP Paribas

444859-BZ-4 ......... Humana Inc SR GLBL NT 28 5.750% 12/01/28
44891A-CF-2 ......... Hyundai Capital America FR 5.8%062625  5.800% 06/26/25 .

44918C-AB-8 ......... HYUNDAI AUTO REC TR 2023-C Auto receivables  5.800% 01/15/27 .... |

465685-AR-6 ......... Itc Holdings Corp SR GLBL 144A 27 4.950% 09/22/27 +|---.06/17/2023 ... |Mizuho Securities USA Inc. .. ..
46647P-DX-1 ......... JPMorgan Chase & Co SR NT 29 6.087% 10/23/29 -|---.10/16/2023 ...|J.P. Morgan ... 12,800,000 |.. ... 12,800,000 |..
502431-AP-4 ......... L3 Harris Tech Inc SR NT 5.4%27  5.400% 01/15/27 .. ...07/27/2023 ... |Bank of America ... 868,860 |.. 870,000 |..

55261F-AS-3 ......... M&T BANK CORPORATION  7.413% 10/30/29 ....eviiiiiuiiiiiiiiiiiiiiiiiiiiiiiii ettt - wee ... 1171772023 ... [RBC Capital Markets ...........cccceeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiie ettt eeeeiies |oeeeiiie e eieees e 2,143,520 |.oooeiiiiiiiiiinnes 2,095,000
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55336V-AG-5 ......... MPLX LP  4.875% 12/01/24 .|-...11702/2023 ... | TD Securities ... 191,622 |.. 194,000 |..
5762911-DK-3 ......... MassMutual Global Funding -20224 144A NT25  4.150% 08/26/25 ... . |--..10/25/2023 ... [J.P. Morgan ... 1,459,770 |.. .... 1,500,000 |..
58942H-AC-5 .. .. |BON SECOURS MERCY 2018A BD4.302%28  4.302% 07/01/28 .. ...01/30/2023 ... [Wells Fargo .... 1,449,070 |.. .... 1,490,000 |..
59156R-CE-6 . .[Metlife Inc SR NT 5.375%33  5.375% 07/15/33 .|Vells Fargo .... 3,816,806 |.. .... 3,840,000 |..
61690U-7U-8 MORGAN STANLEY BANK NA SR NT 5.479%25  5.479% 07/16/25 . . [Morgan Stanley & Co., Inc. ... .... 335,000 |.. .... 335,000 |..
61747Y-EG-6 . ..| MORGAN STANLEY 1.164% 10/21/25 ... .| Jefferies & Co Inc. ...... 374,778 . 396,000
61747Y-FF-7 . ..|MORGAN STANLEY  5.449% 07/20/29 . . [Morgan Stanley & Co., . 5,780,000 . 5,780,000
63111X-AH-4 . .|NASDAQ INC ~ 5.350% 06/28/28 ....... 06/22/2023 ... |Goldman Sachs & Co . 5,633,766 . 5,645,000

63763%-Ad-4 .........

NATIONAL SECS CLEARING SR GLBL 144A 25  5.150% 05/30/25 .. .|-...10/25/2023 ...| D Securities ... 1,876,411 |. .... 1,890,000 [..
65473P-AP-0 ......... Nisource Inc SR NT 5.4%33  5.400% 06/30/33 .. wor|-...05/30/2023 ... [MUFG Securities Americas Inc .. 2,635,134 |.. .... 2,645,000 [..
65473Q-BE-2 ......... NISOURCE INC SR GLBL NT 27  3.490% 05/15/27 ..|....06/12/2023 ... {J.P. Morgan
68389X-BS-3 ......... Oracle Corp SR GLBL NT 24 2.950% 11/15/24 . |-...11/09/2023 ... |Deutsche Bank Sec ...
68902V-AH-0 ......... OTIS WORLDWIDE CORP  2.056% 04/05/25 .|....07/20/2023 ... |Wells Fargo . .. . ..
690470-AB-8 ......... OVINTIV INC  5.650% 05/15/28 o |----05/16/2023 ... GOldMAN SACNS & CO. ..eveeeeiiiieieiee ittt e e e e e ettt e e e st e e e e e e e e e e s e sse e e e e e s snne e e e e e s ssnne e e e e s esnns [reeeeeeainen e e e e s e e e e e e annns [ereeee e e e 4,088,896 |.. ... 4,090,000 [..
693475-B0-7 ......... Pnc Financial Services 5.812% 06/12/26 .. .|....06/07/2023 ... |Morgan Stanley & Co., Inc. ... 230,000 |.. 230,000 |..
6944PL-2U-2 .........|Pacific Life GF Il 5.500% 07/18/28 ...07/11/2023 ... [J.P. Morgan .. ... 14,185,942 |.. ... 14,200,000 [..
718172-CZ-0 . ..|Philip Morris Intl Inc SR GLBL NT 28 4.875% 02/15/28 . 04/27/2023 ... |Wells Fargo .. . 8,794,538 . 8,750,000
74368C-BV-5 . ..|Protective Life Global GLBL 144A NT 28  5.467% 12/08/28 .. 12/05/2023 ... |Mizuho Securities USA Inc. . 3,965,000 . 3,965,000
74368C-BV-5 . ..|Protective Life Global GLBL 144A NT 28  5.467% 12/08/28 .. 12/05/2023 ... |State Street .... .913,158 .910,000
74368C-BV-5 ......... Protective Life Global GLBL 144A NT 28  5.467% 12/08/28 .. .|-...12/05/2023 ...|State Street .... ... 1,278,927 |.. .... 1,275,000 |..
74368C-BV-5 .........|Protective Life Global GLBL 144A NT 28  5.467% 12/08/28 .. .|-...12/05/2023 ... |State Street .... ....2,187,085 |.. ....2,180,000 [..
74456Q-CN-4 .........|Pub Svc Elec & Gas  5.200% 08/01/33 .|-...08/03/2023 ... |Wells Fargo ... 11,285,375 |.. ... 11,250,000 [..
760759-BH-2 ......... Republic Services Inc GLBL NT 5%33  5.000% 12/15/33 .|-...12/07/2023 ... |Bank of America ... 10,738,656 |.. ...10,800,000 |..
76134K-AA-2 ......... Retained Vantage Data Centers -20231 144A NT48  5.000% 09/15/48 . .|-...09/15/2023 ... |Deutsche Bank Sec ... ... 10,456,305 |.. ...11,500,000 [..
784710-AC9 ......... SSM HEALTH CARE -2023 BD4.894%28  4.894% 06/01/28 ... .|....06/06/2023 ... |Barnett Bank .... ... 16,358,759 |.. ... 16,525,000 [..
842587-DT-1 ......... Southern Co SR -2023E NT 34  5.700% 03/15/34 .|--..09/05/2023 ... |Wells Fargo .... 1,600,201 [.. .... 1,605,000 [..
85236K-AH-5 Stack Infrastructure Issuer 5.900% 07/25/48 ...07/24/2023 ... |Morgan Stanley & Co., Inc. 9,751,956 |.. .... 9,970,000 |..
857477-CF-8 . ..|State Street Corp SR NT 5.684%29  5.684% 11/21/29 . 11/16/2023 ... [Citibank ...... .'9,150,000 .'9,150,000
87264A-CY-9 . ..|T-Mobile Usa Inc SR GLBL NT 33  5.050% 07/15/33 . 05/08/2023 ... |J.P. Morgan .. ..5,452,413 . 5,540,000
883556-CZ-3 . ..|Thermo Fisher Scientific SR NT 5%26  5.000% 12/05/26 .|Morgan Stanley & Co., Inc. .394,721 .395,000
8923111-AA-1 . ..|Toyota Auto Loan Extended Note  4.930% 06/25/36 .... . |MUFG Securities Americas Inc 11,332,055 11,335,000
90185R-AD-0 . .| 2 BROADWAY ADD LN TR 2006-2  0.000% 03/15/47 ..... 11/09/2023 ... [Mesirow & Co. ........ . 9,761,336 16,999,000
903731-AA-5 UL SOLUTIONS INC SR 144A NT6.5%28  6.500% 10/20/28 ... .|....10/05/2023 ... |Goldman Sachs & Co. . .. 5,936,974 |.. .... 5,945,000 [..
928668-BU-5 Volkswagen Group America  5.800% 09/12/25 o|-... 1172172023 ... | TD Securities ... .
94106L-BV-0 Waste Management Inc SR NT 4.875%29  4.875% 02/15/29 ... .|....07/27/2023 ... |Barnett Bank .... 9,087,231 |.. ..
95000U-3€-1 Wells Fargo & Company  5.574% 07/25/29 ...07/18/2023 ... [WelIs Fargo .. .. 12,455,000 |.. .. 12,455,000 |..
98389B-AU-4 . .| Xcel Energy SR GLBL NT 26 3.350% 12/01/26 . 06/12/2023 ... |J.P. Morgan .. 77,528
06368L-NT-9 BANK OF MONTREAL FR 5.3%060526  5.300% 06/05/26 . . |A ....05/30/2023 ... |HARRISNE ... 249,823 |..
29250N-BY-0 Enbridge Inc SR NT 6.2%30  6.200% 11/15/30 .. LA ....11/06/2023 ... Morgan Stanley & Co., Inc. ... 2,984,917 |..
78016H-25-2 . ..|ROYAL BANK OF CANADA  5.200% 08/01/28 .. (A ....07/13/2023 ... [RBC Capital Markets . 14,368,383 14,375,000
89115A-201-3 . .| TORONTO-DOMINION BANK  5.156% 01/10/28 . A ....01/03/2023 ... |TD Securities ... 14,130,000 14,130,000
00973R-AL-7 AKER BP ASA  5.600% 06/13/28 . |D... ....06/07/2023 ... |J.P. Morgan 8,062,737 |.. ....8,070,000 [..
06738E-CG-8 BARCLAYS PLC SR NT 6.22%34  6.224% 05/09/34 . . [D... ....06/02/2023 ... [Barnett Bank ... 7,295,000 |.. ... 7,295,000 [..
06738E-CK-9 . ..|BARCLAYS PLC  6.490% 09/13/29 .... D. ....09/06/2023 ... Barnett Bank .... . 7,150,000 . 7,150,000
225401-BE-7 . .|UBS GROUP AG ~ 6.246% 09/22/29 ... D. ....09/18/2023 ... [UBS Securities, Inc. . 2,175,000 . 2,175,000
63861V-AJ-6 Nationwide Bldg Society SR 144A NT 27 6.557% 10/18/27 . |D... ....10/11/2023 ... |Barnett Bank ... 14,200,000 [.. .. 14,200,000 |..
86959L-AN-3 ......... SVENSKA HANDELSBANKEN AB  6.630% 06/15/26 . |D... ....06/08/2023 ... [Morgan Stanley & Co., Inc. ... ....250,000 |.. .
870195-AA-2 .........| SWEDBANK AB  6.760% 06/15/26 . |D... ...06/07/2023 ... [CIT Group ....537,000 |.. ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 445,710,692 536,681
25158B-5K—4 ......... Deutsche Bank NY ~ 5.800% 12/12/24 o|---.12/11/2023 ...| TP ICAP Global Markets America . ....351,034 |.. .351,000 |..
000000-00-0 ......... First Hawaiian Bank  0.076% 04/26/25 e | ...04/26/2023 ... |Mortgage Guaranty Insurance s .. .. 50,000 |..
05966D-60-0 ......... Banco Santander S.A. New York — 2.750% 11/27/24 .......oooiiiiiuiiiiiiiiiiiiie e Coveeevineees foee 11/24/2023 ... | Santander US Capital Markets .........ceeeiiiiiiiieiiiiiiiiiiii it e s e e e s siiseeeesssiinees [seinneeeesssinneeeasssinnnneeaaass oasnnneeeasaiinneneasaaans 244,000 |..eeviiieiiiiiine 244,000
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 645,034 645,000
2509999997. Total - Bonds - Part 3 923,633,248 951,800,814 1,786,575
2509999998. Total - Bonds - Part 5 17,423,039 17,810,227 34,470
2509999999. Total - Bonds 941,056,287 969,611,041 1,821,045
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 941,056,287 XXX 1,821,045
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For- | Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A GN AA0096
361770-C9-9 .. | 4.000% 05/15/42 ....cooiuemieiiaiiiiiiieeeeeas | e ..01/01/2023 . [Paydown .......ccceveeernes foumnniiiiiiiiiii e 2,085 |- 2,085 [ 2,278 | 2,254 oo | (169) feeeeeeiiiieeees oo (169) [eveeeeeeiiiies [ 2,085 |oeeiiiiiiieenes Joeeeiiiiieeeiins e [ 7]..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....cooiuemieeiaiiiiiiieeeceias | e ..02/01/2023 . [Paydown .......ccceveeeenes founeniiiiiiii e 2,093 | 2,093 [ 2,286 | 2,263 [ooeeiiiiiiieeees | (170)fereeee e oo (170) feeveeeeeeiiies [ 2,093 [oiiiiieiiiiins o [ e 14 ]..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccoiummmeiiiiiiiiiieeeeeas | e ..03/01/2023 . |Paydoun .... ...71,863 |... ...71,863 |.... ..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccouemieeeiiiiiiiieeeeeis | e ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 1,899 | 1,899 [coeeeeenees 2,074 | 2,083 [ooeeeiiiiiiieeees oo (154) )i o (154) [eeeeiiieeees oo 1,899 [oeeeeiiiiiiiies [ s e 25|..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccouemieieaiiiiiiieeeeeas | e ..05/01/2023 . |Paydoun .... .. 1,906 |... ....1,906 |.... ..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....cooiuemieeiaiiiiiiieeeceias | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 6,913 | 6,913 [t 7,552 | TATA | [ (861 fereeeeeiiiiieeees oo (8671) [eveeeeeeeiiins [ 6,913 | oo e [ 138 [..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccoiummmeiiiiiiiiiieeeeeas | e ..07/01/2023 . |Paydoun .... 1,939 ... ...1,0%9 |.... ..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccoiuemieiiaiiiiiieeeeeeas | e ..08/01/2023 . [Paydown .......cccoeveeernes fouriniiiiiiiiiiii e, 1,947 |t 1,947 [ 2,127 | 2,105 [ [eeeeeeis (158 fereeee e oo (158) [eveeeeeeeiiies foreeeiiis 1,947 [ o s e 52 |..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccouemieieaiiiiiiieeeeeas | e ..09/01/2023 . [Paydown .......cccuveeernes fourenniiiiiiiiii e 1,974 |t 1,974 oo 2,156 | 2,134 [ s (180) fereeeeeieiieeees oo (160) [ eveeeeeeeiiens foreeeiiis 1,974 [oeees o s e 59 |..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....cooiuemieeiaiiiiiiieeeceias | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 1,961 [ooeeeeeiis 1,961 | 2,143 | 2,120 [ [ (159)- e o (159) [eeeeeeiieieees oo 1,961 [oeeeeeiiiiiies oo s o 65 [..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....cooiummieieiiiiiiiieeeeeeas | s L11/01/2023 . | Paydonn ....oeoeeeeeeeeeees e [ 1,969 |- LG 2,151 | 2,128 [ [ (160) ferveeeeeiiiieeees oo (160) [ eveeeeeeeiiens foreeeiiis 1,969 [oeeeeeiiiiiins [ s e 72 (..05/15/2042 .
Government National
361770-C9-9 .. | 4.000% 05/15/42 ....ccoiuemieiiaiiiiiieeeeeeas | e ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 1,976 [ 1,976 | 2,159 | 2,186 [ [eeeeeeis (160) ferveeeeeiiiieeees oo (160) [ eveeeeeeeiiens foreeeiiis 1,976 [oeeeeeiiiiiies oo s o 79 [..05/15/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveveeiiiiiiiieee e | e ..01/01/2023 . |Paydown .......ccccueeeeeees fornenniiii e 131,838 |..oveeenne 131,838 |............ 143,704 |............ 142,283 oo oo (10,445) [+ o (10,445) [ceeveeeeeiiis [ 131,838 |.oeiiiiieiiies oo foeeeiii e 385 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieeeeiiees | e ..02/01/2023 . |Paydown .......ccccuveeeeees forneiniiii e 100,499 |............. 100,499 |............ 109,544 |............ 108,461 [..oeveeeiiiieees | (7,962)|..ceeeeeeeiiiines [oeeeeiines (7,962) |-cveeeeeeii Joeiiieens 100,499 |..ooveeeiiiiiins o e e 586 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveveeiiiiiiiieeeeiiee | e ..03/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii [ 97,752 [eeeennd 97,752 |- 106,549 |............ 105,496 [..oooeeiiiieeiis o (7, 748) . [ (7,748) | e 97,752 |oeeieeeeeiiiiin oeieeeeeeiiies feeeeeiiiiiis e 855 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......evvevieiiiiiiiieeeeiee | e ..04/01/2023 . |Paydown .......ccccuveeeeees forneniiii e 124,328 |............ 124,328 |............ 135,518 |............ 134,178 [ | (9,880) .. [oeeeeiins (9,880) |-eeevreeeeeii Joeiiieeas 124,328 |.eeeeeeeeiiiins e e e 1,450 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......covevieiiiiiiiiieeeiiee | e ..05/01/2023 . |Paydown ........cccueeeeees forneeiiiii e 119,938 |....ocee 119,938 |............ 130,733 |........... 129,440 oeeiiiiiiieiiis o (9,502) .. [eeeeiiies (9,502) |-eeveeeeeeii oo 119,938 |eevveeeeiiiins o e o 1,749 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......covevieiiiiiiiieeeiees | e ..06/01/2023 . |Paydown ........cccuveeeees forneeiiiii e 118,153 | 118,183 |............ 128,787 | 127,513 [ooeeiiiiieeies o (9,360)|-.cveeeeeiieines [eeeeiiins (9,360) |-eevvveeeeeii oeiiieeas 18,153 | oo o s 2,068 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......covevieiiiiiiiiieeeiiee | e ..07/01/2023 . |Paydown ........cccuveeeeees forneeniiii e 124,735 ..o 124,735 |............ 135,961 |............ 134,617 [eeeeeeeiiiiees | (9,882)|..eeeeeeiiiiees [oeeeiiis (9,882) |-eeeeeeeeeeii oo 124,735 | o [ o 2,547 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......coveveeiiiiiiiieeeiees | e ..08/01/2023 . |Paydown ........cccueeeeees forneeniiii e 120,718 |- 120,718 |............ 131,583 |............ 130,282 oo o (9,564) .. [oeeeeiiias (9,564) |- o 120,718 | oo o s 2,817 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eovevieiiiiiiieeeeiiee | e ..09/01/2023 . |Paydown ........cccueeeeeees forneeiiii e 111,383 | 111,383 [ 121,375 ..o 120,175 [eeeeeeieieeees oo (8,822)].eeeeeeiiiiees [eeeeiis (8,822) |-eeeveeeeeeii oo 111,883 [eeeieieiiiiies o [ o 2,923 [..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......covevieiiiiiiiieeeiees | e ..10/01/2023 . [Paydown ......cccueveeerens fooreiiiiiiiieiiii oo 99,531 [coeeeiiiis 99,531 |- 108,489 |............ 107,416 [.eoeeeeiiiiiiees | (7,885) ] [ (7,885) [eeeeeeiiiieees fereeeieies 99,531 [oeeeeiiiiiiiies [ s e 2,903 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eovevieiiiiiiieeeeiiee | e .. 11/01/2023 . [Paydown ......oocuveeeeerins fooriiiiiiiiiiiii oo 97,373 [eeeeed 97,373 |- 106,137 |....eeeeees 105,088 |....ooeereiiinnaes Joeeiiiis (7,718) | e (7,794) [eeeeeiiiiees [ 97,373 |eeiieeeieiiinn oreeeeeeciiies feeerieiiieees o 3,124 [..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveveeiiiiiiiieeeeiiee | e ..12/01/2023 . [Paydown ......cccueeeeerin forreiiiiiiiiiiiii [ 89,225 ..o 89,225 |.....ccue.. 97,255 |ooeeennnee 96,293 |- [ (7,069)]-.veeeeeieien e (7,069) [.eeeeeeiiiienes fereeeeiins 89,225 [oeeveiiiiiiiiins [ i e 3,123 [..09/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeiiiumeiiiaiieiiiieeeees | e ..01/01/2023 . [Paydown ......ccccuveeeeeres founeniiiiiiii o0 93,969 [0l 98,969 ... 100,606 .. 99,752 [ | (5,783 [eeeeeiies (5,783) |- [ 93,969 [eveeeriiiiiins fereeeeiiiiis e e 235 |..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriiumeiiiaeiiiieieeeees | e ..02/01/2023 . | Paydoun .... ..(5,798)]... ..(5,79)]... ..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriiuueiieaiiiiinieeeeecs | e ..08/01/2023 . [Paydown .......ccuveeeerins forreiiiiiiiiiiiii oo 79,647 | 79,647 |............. 85,272 |...uveeen. 84,549 | [ (4,901)-eeeeeee e [oeeeeiies (4,901) |- [ 79,647 |oeeeieiieiiiiin Joeieeeeeeiiies [ e 597 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 ....oeeeiiuuunnneeiiiiinieeeies [ s ..04/01/2023 . | Paydoun ... .. 106,910 ..(6,145)]... ..(6,145)|... ..10/20/2042 .
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Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeiiiumeiiiaiiiiieieeeees | e ..05/01/2023 . [Paydown ......cccceveeeerens foorniiiiiiiiiiiii oo 93,530 [eveeeiiienns 93,530 |- 100,135 |.ueeiieens 99,285 |- [ (5,786) - [eeeeeiiies (5,786) |-evvveeeeeeiis foveeeeeenne 93,530 [veeeeiiiiiiiies feereeeiiiiieeees e [ 1,169 |..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriuueiiiaiiiiiinieeeees | e ..06/01/2023 . [Paydown .......ccceveeeerins fooreiiiiiiiiiiiii oo 97,716 |- 97,716 e 104,617 |.....oeeee. 103,729 oo o (6,013) ] e (6,013) [eeeeeeiiiiiiees fereeeiies 97,716 [oeeiiiiiiieies oo o [ 1,466 |..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriuueiiiaiiiiieieeeeees | e ..07/01/2023 . |Paydoun .... ... 117,707 . 116,708 |.. ..(6,766)]... ...(6,766) |... ..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriuueiiraiiiiieieeeeecs | e ..08/01/2023 . | Paydonn 110,528 |............ 109,590 [.ooeieiiiiiienies foiiieeens (6,353 [eeeeiiies (6,353) |-eeveeeeeeii oo 103,287 |eeeeeeeeiiiiine foeeeeeeeiiiis e o 2,065 |..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeiiiuueiiiaiiiiiiiieeeees | e ..09/01/2023 . | Paydoun .... .. 89,527 |.. ..(5,190)[... ..(5,190) |... ...84,337 |.... ..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriuueiiiaiiiiiinieeeees | e ..10/01/2023 . [Paydown ......cccueveeerens fooreiiiiiiiieiiii oo 86,429 |............... 86,429 |............. 92,533 [oeeeiinens 91,748 oo | (5,319) - [oeeeiis (5,319) |- e e 86,429 ..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriuueiiiaiiiiieieeeeees | e .11/01/2023 . | Paydoun .... ..(4,885)[... ..(4,885)]... ..10/20/2042 .
Government National
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriiuueiiiaiiiiinieeeees | e ..12/01/2023 . [Paydown ......ccceeeeeerin fooriiiiiiiiiii [ 75,889 | 75,889 |............ 81,249 |....ooeeee. 80,559 [..eeeiiiiiiiieees | (4,670)].c.eeeieecies e (4,670) [oeeeeeiiiiines fereeres 75,889 |..eeeviieiiiiinn forieeeeeiiiiies feeeeiiieeeeeins o 2,217 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiviemiiiiiiiiiiieeeeees | s ..01/01/2023 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 86,045 |.............. 86,045 ............. 93,870 |...ovennnnne 92,937 |- [ (6,892)]..eeeeeeiiiiees [eeeiiies (6,892) |-eeevieeeeeiiis [ 86,045 |...eveeiiiiiiiin orieeeee s [ e 251..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocoonuiiiiiiiiiiiiieeeeees | e ..02/01/2023 . [Paydown ......cccueeeeerins fooreiiiiiiiiiiiii oo 66,270 |...oveennnnne 66,270 |............. 72,296 |.oveeennnnne TAETT | [ (5,308 [eeeeiiies (5,308) |-eevveeeeeeiis feveneaeenne 66,270 [ooooieiiiiiiies Joeeeiiiiieieeins e [ 387 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocoovuiiiiiiiiiiiiieeeeees | e ..03/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii [ 7,077 [eeeees 7,077 | 77,541 | 76,770 [ foeeeeeene (5,693)]-.veeeeeeiiiines [eeeeiiies (5,693) |-eeveeeeeiiin feveeeaeenne TH077 [eeeiiiiiiiies oo o oo 622 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooiniiiiiiaiiiiieeeeees | e ..04/01/2023 . [Paydown ......ccccueeeeerins fooriiiiiiiiiiiiii oo 791477 | 191477 oo 86,377 |.ooecneenns 85,519 [oeeeeiiiiiiiieens | (6,342) . [oeeeiiies (6,342) |- [ TIATT [eeeiiiiiiiies oo o [ 924 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooiniiiiiiaiiiiieeeeees | e ..05/01/2023 . [Paydown ......cccceveeeerens foorniiiiiiiiiiiii oo 64,765 |.............. 64,765 ............. 70,685 |............. 69,953 |- [ (5,187) e e (5,187) [eeeeeiiiiiees fereeeiis 64,765 |...eveeeeeiiiiin oeieeeeeeeiiies feeeiiiiiiis e 945 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiviemiiiiiiiiiiieeeeees | s ..06/01/2023 . [Paydown .......ccceveeeerins fooreiiiiiiiiiiiii oo 75,857 [ceeeeeeininl 75,857 | 82,428 |............. 81,608 |...oeeeeeeiiiiies fereeeeene (8,082)]-veeeeeiiiines [eeeeiiies (6,082) |-eeevieeeeeiis foveeeeeenne 75,857 |oeeeeeeeeiiiinn ovreeeeeeciiiies oo o 1,322 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooivueiiiiiiiiiiiiieeeees | e ..07/01/2023 . [Paydown ......ccccuveeeerens forreiiiiiiiiiiiii oo 92,215 [cueeeeis 92,215 |- 100,601 |............. 99,601 [ooeeeeiiiiiiieees oo (7,386)]- e [ (7,386) [-eeeeeeiiieees fereerieins 92,215 [oeeeeiiiiiiiiies feoreieiiiiiieees o [ 1,883 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooivuimiiiiiiiiiiiieeeees | e ..08/01/2023 . [Paydown .......cccueeeeerins forreiiiiiiiiiiii [ 67,632 |.eeveennne 67,632 ... 73,782 |..ooeenenn. 73,049 [oeeeeiiiiiiieees | (5,417) e [eeeis (5,417) | e o 67,632 |eveeieeiiiiiinn foreeeeeeiiiiies [ o 1,578 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooinuiiiiiiiiiiiiieeeeees | e ..09/01/2023 . [Paydown ......ccceeveeerins fooriiiiiiiiiiiiii oo 91,254 [eoeeeenns 91,254 | 99,552 [o.eeeiiunneen 98,562 [..eeeeiiiiiiiaens |oeeiiins (7,309)]- e foeeeeiies (7,309) |- [ 91,254 [oevieiiiiiiies [ s e 2,395 [..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooiniiiiiiaiiiiieeeeees | e ..10/01/2023 . [Paydown ......cccueveeerens fooreiiiiiiiieiiii oo 72,325 [ceeeeeins 72,325 | 78,902 |.....oeee... 78,117 | [ (5,793)-eeeeee e [eeeeiiies (5,793) |- eveeveeeeeeiis feieeeeeenne 72,325 [oeeeeiiiiiiiiies fooeeeeiiiieeees i [ 2,110 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooinuiiiiiiiiiiiiieeeeees | e .. 11/01/2023 . [Paydown ......oocuveeeeerins fooriiiiiiiiiiiii oo 67,320 |-eeveeennne 67,320 ... 73,442 |............. 72,712 [eeeeeiiiiieies | (5,392) [ oo (5,392) [cvveeeeeiiiiies [ 67,320 |eeeeieeiiiiiin foreeeeeeiiiees feeeeeiiiieeee e 2,160 |..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooivuimiiiiiiiiiiiieeeees | e ..12/01/2023 . [Paydown ......cccueeeeerie fooriiiiiiiiiiiii [ 55,503 [..cceeiiinnns 55,503 |....ovennnnn 60,550 |............. 59,948 | [ (4,445) . | (4,445) [ceveeeeiiiiies [ 55,508 [eeeeeiiiiiiiies feeeeeiiiiis i e 1,943 |..10/20/2042 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccueeereriiiiineeeeees | e ..01/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii oo 33,502 ..oceeiiiens 33,502 |...oveennnnnn 35,031 |..oeeeeennne 34,960 [oeoeeeiieiiiiieens |oeeiiies (1,488)|.eeeeeeiiiees [eeeiiies (1,488) |- [ 33,502 [eeeeeiiiiiiiins foeeeeeiiiiiieees i feee 84 (..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........ccccuveereriiiiiinieeeees | e ..02/01/2023 . [Paydown ......cccueeeeerins fooreiiiiiiiiiiiii oo 29,309 [..eeeeiinnns 29,309 |...oveennnne 30,648 |............. 30,585 [.eeeeeieiiiiieees |oeeeiies (1,276) e [ (1,276) [eeeeeciiieees [ 29,309 [oeeeeeiiiiiiins [ e e 147 |..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........occumeereeiiiiiineeeeees | e ..03/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii [ 28,295 oo 28,295 | 29,587 |.eveeennnn 29,526 |- [ (1,282) e [oeeeeiies (1,282) |- e [ 28,205 [oeoeeeiiiiiiins [ e e 212 |..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccueeererriiiiinieeeees | s ..04/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii [ 35,196 [c.oeeeeiiennns 35,196 |.eeveeennne 36,803 |......c...... 36,728 [ooeeeeiiiiiiieees | (1,582) e [eeeeeiies (1,582) |- [ 35,196 |oevveeiieiiiiin oeieeeeeeeiies [ e 352 |..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccueeererriiiiinieeeees | s ..05/01/2023 . [Paydown ......ccceeeeeeries fooreiiiiiiiiiiiii oo 29,650 [..oceeeennennns 29,650 |....ovennnn. 31,004 |............. 30,941 [ooeeeiiiiiiieees | (1,291} e (1,201) | o 29,650 |evveiiiiiiiiin orieeeeeeeiiee [ i 371..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccumerreriiiiiineeeeees | e ..06/01/2023 . | Paydoun .... ..(1,569)[... ..(1,569) |... ..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccuveereriiiiiiieeeeees | e ..07/01/2023 . [Paydown ......ccccuveeeeenes founeeiiiiiiiiiiii [ 87,762 [ 87,762 [0 89,486 [ 39,405 [ | (1,644 [ (1,644) | o 87,762 | o [ i 661 [..09/20/2046 .
Government National Mortgage A G2 MA3936
361795-LR-6 .. | 3.000% 09/20/46 ........ccccuvvereeiiiiiiiieeniais [ e ..08/01/2023 . | Paydoun ... ..(1,369)]... ..(1,369) ... ..09/20/2046 .
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Government National Mortgage A G2 MA3936
361795-LR-6 .. | 3.000% 09/20/46 ........cccumemreriiiiiinieeeeees | s ..09/01/2023 . [Paydown .......ccueeeeerens forreiiiiiiiiiiiii [ 34,673 [coeeeens 34,673 ... 36,256 |....oeennn.. 36,182 [cooeeiiiiiiieees | (1,509)-eeeee e foeeeeiies (1,509) |- feveeeeeenne 34,673 |oeeiieiieiiiiin oeeeeeeeeiiies e e 780 |..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccueemreriiiiiineeeeees | e ..10/01/2023 . [Paydown ......cccueveeerens fooreiiiiiiiieiiii oo 28,876 |...eveennne 28,876 |............. 30,195 |....oeeeenn. 30,133 [oeeeeiiiiiiieees | (1,287 [oeeeiies (1,257) | [ 28,876 ooeeieiiiiiieies Joeeeiiiieieeins e [ 722 |..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccuvemreeiiiiiinreeeees | s ..11/01/2023 . | Paydoun .... ..(1,078)[... ...(1,078) |... ..09/20/2046 .
Government National
361795-LR-6 .. | 3.000% 09/20/46 ........cccumemreeiiiiiinreeeees | e ..12/01/2023 . [Paydown ......cccueeeeerin forreiiiiiiiiiiiii [ 30,354 [c.eeeeninns 30,354 |....oeeuene 31,741 | 31,676 [ feeeeeeene (1,321} [oeeees (1,321) | o 30,354 [oeeeeeiiiiiiins [ e e 911 |..09/20/2046 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiemriiieeeiiiieeeeee | e ..01/01/2023 . | Paydoun .... .. (122)f... - (122) ... ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiieiiiieeeeiiiieeeeee | s ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 2,48 | 2,48 e 2,651 | 2,646 [..ooeeeeeiiiiiin [eeeeeeies (218) fereeee e oo (218) [eeeeeeeeeeiiee forneieeeeeeen 2,828 [ o e s 10 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiiuiriiieeeiiiiieeeeee | e ..02/01/2023 . | Paydoun .... L. 2,249 ... .. (202)[... .. (202) ... ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eeveiiiemiiiieeeiiiieeeeee | s ..02/01/2023 . [Paydown .......cccueeeeeeres foumeniiiiiiiiiii e 4,083 | 4,083 e 4,403 ... 4,395 [ooeeiiiiiiiieeee oo (362)] e o (362) [eeeeerieeeees Joeeeiiiines 4,083 |eeiiiieiieiinn o [ o 34 1..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiiuiriiieeeiiiiieeeeee | e ..08/01/2023 . [Paydown .......ccceveeeenes foumeeiiiiiiiiiii e 3,262 |- .57 3,562 |...eeeeennnnn 3,585 [eeeeiiiiiiieeees oo (293)]- e [ (293) [eeeeiiieeeees e 3,262 |eeeeiieiiiiien o feeeeeiieiee o 32|..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiieiiiieeeeiiiieeeeee | s ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 5,851 | 5,851 [oeeeiiiiaens 6,388 |...ccvveennnne 6,376 [..eeeeeeeeiiiiies [eeeeeeiiins (525) |- [ (72250 PO I 5,851 |oeeiiiiiiieeins e o e 73 (..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveriemriieeeeiiiieeeeee | e ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 1,514 |t 1,514 [ 1,652 [ooeeeiiiiinns 1,649 | e (136) fereeeeeiiiieeees oo (136) [evveeeeeeiiens foreeeeiis 1,514 [oes o s o 21(..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eeveiiiemiiiieeeiiiieeeeee | s ..04/01/2023 . [Paydown .......cccoeveeerres founeiiiiiiiiiii e 2,715 | 2,715 [eoeeis 2,964 |..ooeeeennnne 2,958 [oeeeiiiiiiiieeees oo (288) - [ (288) [oeeeeiiiiiies | 2,715 | e o e 45..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiieiriiieeeiiiiieeeeee | e ..05/01/2023 . [Paydown .......cccumeeeeres founeniiiiiiiiii e 2,451 | 2,451 [ 2,676 | 2,671 [ [ (220))- s o (220) [eeeeiiiieeees oo 2,851 | o [ e 45..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiiuiriiieeeiiiiieeeeee | e ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 4,395 [coeeeeis 4,35 . 4,799 | 4,790 [ feeeeiis (395) e [ (395) [oeeeeiiiieeees oo 4,395 |eiiiiieiiiiies o [ e 92 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiimiiiieeeiiiiieeeeee | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 3,317 | 3,317 [ 3,621 | 3,614 [ [ (298)]. e e (298) [eeeeeiieeeees Joeeeiiiees 3,317 | e o e 74 (..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiimiiiieeeiiiiieeeeee | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 5,949 [..oooeiiiins 5,949 |...uuiiennnne 6,494 | 6,483 | [eeeeeiis (834) - [ (834) [eeeeiiieeeees Joeeiiiiees 5,949 | i e e 149 [..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiieiriiieeiiiiiieeeeee | e ..07/01/2023 . [Paydown .......ccceveeeerns founnniiiiiiiiiii e 2,666 |- 2,666 [....cceennnnn 2,910 | 2,905 [ooeeeiiiiiiieeees oo (239)]- e [ (239) [eeeeiiieieees e 2,666 |..ooociieiieiies e e e 71(..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eeveiiiemiiiieeeiiiieeeeee | s ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 4,781 |oeeiiiees 4781 [ 5,220 |oueereerannnn 5,210 [ [eeeeeiis (429)]- e [ (429) [eeeeiiiieeees e 781 [ e o [ 140 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiieiriiieeiiiiiieeeeee | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 2,178 |oeeeiiees 2178 e 2,378 | 2,874 oo | (195))- e o (198) [eeeeiiiieeees e 2,178 oo e o e 67 [..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiimiiiieeeiiiiieeeeee | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 3,906 |..euveeeannnne 3,906 ..o 4,265 |...ooeennnnnnn 4,257 oo | (351)) e o (351) [eeeeeiiieeees e 3,906 |ooeiiiiiiiiiinns Joeeeiiiiiieeeins oo [ 131 [..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevviiieiriiieeiiiiiieeeeee | e ..09/01/2023 . [Paydown .......cccueeeeernes founeniiiiiiiiiii [ 2,026 |- 2,026 [ 2,212 | 2,208 [ [eeeeeeies (182) [ oo (182) [eeveeeeeeiiies [ 2,026 |oeeeeeiiiieeeees e o e 71(..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiieiiiiieeeiiiieeeeee | e ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 3,633 |- 3,683 [ 3,966 |....ceeeennnne 3,989 [ooveiiiiiiiieeen oo (326)]- e o (326) [eeeeeiiieeees e 3,633 |iiiiieeiiiiin e [ e 137 [..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eeveiiiuiiiiieeiiiiiieeeeee | s ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 2,212 | 2,212 e 2,481 | 2,876 | [ (204)]- e e (208) [eeeeiiieeeees e 2,272 | o [ e 89 [..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiimiiiieeeiiiiieeeeee | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 4,075 | 4,075 [ceeeeiienns 4,449 |.............. 441 [ s (366) [-eeeeenveneneees Joeeeiiiieeens (366) [-vveeeeeeinens foreeeeiiins 4,075 [ooeeiiiiieiees oo o [ 170 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiimiiiieeeiiiiieeeeee | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 1,655 |.coeiiiienns 1,655 [eeeeeees 1,807 |oeeeeeeee 1,804 | o (149)) s o (149) [eeeeiiiieees e 1,655 [oeeeeeiiiiiies [ s e 72 (..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eeveiiieiriiieeiiiiieeeeee | e ..11/01/2023 . | Paydoun .... .. 2,99 ... .. (266)... .. (266)|... ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eevveiiumriiieeiiiiieeeeee | e ..12/01/2023 . [Paydown .......cccemeeerres founniiiiiiiii e 2,487 | 2,487 oo 2,715 | 2,710 [ feeeeiis (223)] e [ (223) [eeeeeiieeeees e 2,487 eeeiiiiiiiies e o [ 118 |..07/20/2048 .
Government National
36179T-4R-3 .. |5.000% 07/20/48 ......eceeeiiiuunnneeniiiiiiaeeeee [ e ..12/01/2023 . | Paydoun .... ..4,460 ... .. (400)[... .. (400))... ..07/20/2048 .
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Government National Mortgage A G2 MA5266
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiummereaeiiiiieeeeee | e ..01/01/2023 . [Paydown .......ccceveeernes foumnniiiiiiiiiii e 1,828 [ceeeeeeiis 1,88 | 1,995 | 1,990 | o (182) | e (162) [eveeeeeeiiiies [ 1,828 [oeeeeeiiiiiies [ e e ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriiummeeraeeiiiiieeeeee | e ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 3,219 | 3,219 e 3,578 | 3,568 |...oeeeeeeeiiinns [eeeeeeniinns (290) i [ (290) [eeeeiiiieeees Joeeiiiies 3,279 |oeiieeiieiis o [ e 14 ]..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriummereaeeiiiiieeeeee | e ..02/01/2023 . | Paydoun .... 2,913 )... ...2,913 ....3,179 L. 2,913 | ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiummeeeeeeiiiiieeeeee | e ..02/01/2023 . [Paydown .......cccuveeerens foueiniiiiiiiii e 5,224 [ceeeeeiiiins 5,224 | 5,702 |.eoiiienne 5,686 [....vveeereiinnns [eeeeeeiiinns (462) ] [ (462) [eeeeeiieeeees e 5,224 | o e e 44 1..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriummereaeeiiiiieeeeee | e ..03/01/2023 . | Paydoun .... L2477 LL2,177 ....2,376 2,177 ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriiummeeraeeiiiiieeeeee | e ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 3,905 | 3,905 [ 4,262 ..o 4,250 [oeeeeeiieieeees | (340 e | (345) [oeeeeiiiieeees e 3,905 |uiiiiieiiiiien forireeee s feeeeeeiiieeenn o 49 ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriummereaeeiiiiieeeeee | e ..04/01/2023 . | Paydoun .... 1,912 ...1,912 L1912 ) ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiummeereeiiiiiieeeeee | e ..04/01/2023 . [Paydown .......cccoeveeerres founeiiiiiiiiiii e 3,430 |- 3,430 [ 3,743 | 3,783 [oeeeeiiiieeeeees oo (B03) e s (303) [+eeeeiiiieeeees Joeeeiiiiees 3,430 [eeeeiieiiiiis o [ e 57 (..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriummereaeeiiiiieeeeee | e ..05/01/2023 . [Paydown .......cccumeeeeres founeniiiiiiiiii e 2,595 [cooeeeiiis 2,595 | 2,832 | 2,824 [ e (229) e | (229) [eeeeiiieeeees Joeeiiiiees 2,595 |iiiiieiiiiinn o [ e 47 (..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriiummeeraeeiiiiieeeeee | e ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 4,654 |....oveeennne 4,654 ... 5,079 | 5,065 [.evveeeeeeiieens feeeeeeeeees (A1) e [ (A1) [ [ 4,654 | o [ e 97 (..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......ceeeeiiumreeeeeeiiiiieeeeees | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 1,824 |t 1,82 [ 1,991 [ooeiiiins 1,986 |- oo (16| o (161) feeeeeeeeeeiies [ 1,824 [ [ s o 41..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiummeereeiiiiiieeeeee | e ..06/01/2023 . [Paydown ........ccoeveeeeees fouminiiiiiiiiiiiii e 3,212 | 3,272 e 3,571 | 3,561 [ [eeeeeeieene (289) e [ (289) [eeeeeiiieeees Joeeiiiiees 3,272 |oeeieeiieiin o [ e 82 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriummeeeaeeiiiiieeeeee | e ..07/01/2023 . [Paydown .......ccceveeerees foumeniiiiiiiiiiiii e 2,463 | 2,463 ... 2,689 | 2,681 [ [eeeeeeieens (218) e [ (218) [eeeeeeeeeiiiies [ 2,463 | e [ o 65 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriummereaeeiiiiieeeeee | e ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 4,418 | 4418 oo 4,822 | 4,809 [ feeeeeeiiens (390) e [ (390) [+eeeeeiiieeees Jeeeeiiiees 4418 o e e [ 129 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriummeereeeiiiiieeeeee | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 2,318 | 2,318 [ 2,530 |oeeeeeeeeis 2,528 [oeeeiiiiieeeeees e (200) e | (208) [eeeeiiieeeees Joeeeiiiees 2,318 oo e o e 71..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriummeereeeiiiiieeeeee | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 4157 | 4157 oo 4,537 | 4,525 [ oo (367 e s (367) [eveeeeeeeinens foreeeiiiis L YA OO FOURRRRUOUUUR RUPUUPURTRURPR UTRRTRRR 139 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriumreereeeiiiiieeeeee | e ..09/01/2023 . [Paydown .......cccueeeeernes founeniiiiiiiiiii [ 2,364 | 2,364 | 2,580 | 2,573 [oeeeiiiiieeeeees oo (209) e s (209) [eeeeeiieeeees oo 2,864 | o [ e 82 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiummeereeiiiiiieeeeee | e ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 4,240 | 4,280 .o 4,627 |ooeene 4614 | [ (B78) e [ (B78) [eeeeeeiieeees e 4,280 | e e e 159 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriumreereeeiiiiieeeeee | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 2,425 [ 2,425 2,647 | 2,640 [ [eeeeeeeens (218) | [ (214) [eeeeiiiiiiees e 2,825 | o [ s 95 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriummeereeeiiiiieeeeee | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 4,350 | 4,350 [ 4,748 | 4735 [ oo (B8 e (384) [eeeeiiiieeees Joeeiiiies 4,350 |eeieiiieiiiiie o [ e 182 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriumreereeeiiiiieeeeee | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 2,989 | 2,989 [ 3,262 |..eeeiannee 3,253 [oeeeeiiiieeeeees oo (264) e (264) [oeeeeiiieeeees e 2,989 |iiiieiiiiiis o [ e 129 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriummerraeeiiiieeeeae | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 5,360 |...eeveeeanne 5,360 [...coouuennnns 5,850 | 5,834 [oeeeiiiiieeies oo (A7) e (474) [oeeeeiiiieees | 5,360 |ooerieiiiiiinns Joeeeiiiiieieiins e [ 246 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiummeeeeeeiiiiieeeeee | e ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 2,089 | 2,089 [ 2,280 | 2,274 oo e (18 [ (185) [eeveeeeeeiiiies foreeeiiiis 2,089 |oeiiiiiiieiees e o e 99 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeriummeereeeiiiiieeeeee | e ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 3,748 | 3,748 | 4,090 | 4,079 [ [ (B3 [ (331) [eeeeeeiieeeees Jeeriiiies 3748 oo e e [ 188 |..06/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiuveeereiiiiiiieeeeecs | e ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 3,380 |.eeieeeenne 3,380 [ 3,682 | 3,676 [ [eeeeeeeens (297) e [ (297) [eeeeiiieeeees e 3,380 |oeeoiiiiiieinns Joeeeiiiiieeeii e [ ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiumeemreeiiiiiiieeeeees | e ..01/01/2023 . | Paydoun .... ..6,062 ... ....6,062 ....6,062 |.... ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiuueiereiiiiiiiieeeeees | e ..02/01/2023 . [Paydown .......cccuveeeenns foumeeiiiiiiiiiii e 2,311 | 2,31 [ 2,518 | 2,51 | e (208) | e (203) [eeeeeiiieeeees Joeeeiiiees 2,310 [ e o e ..09/20/2048 .
Government National Mortgage A G2 MA5468
36179U-CD-2 ...| 5.000% 09/20/48 ......ccoicuuvnreeiiiiiinieeries [ e ..02/01/2023 . | Paydoun ... .. 4,145)... ....4,145 ....4,516 ....4,145 |.... ..09/20/2048 .
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Government National Mortgage A G2 MA5468
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevreeiiiiiiiieees ..08/01/2023 . [Paydown .......cccemeeeerns fourieiiiiiiiiii e 2,090 |- 2,090 [ 2,217 | 2,213 [eeeeiiiieieeies e (183) e (183) [eeveeeeeeiiiies [ 2,090 [oeeiiiiiiieeees e e e 21..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevvreiiiiiiiieeens ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 3,748 | 3,748 e 4,084 | 4,078 [ feeeeeeiis (829) | [ (329) [eeeeiiiieeees Joeeiiiees 3748 oo e o e 47 (..09/20/2048 .
Government National
36179U-CD-2 ...| 5.000% 09/20/48 ..04/01/2023 . | Paydoun .... 1,993 ... ....1,993 2,11 ....1,003 |.... ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........cceveveriiiiiiiiiieeens ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 3,574 | 3,574 e 3,894 | 3,888 |...eeeeeeeeiiiins [eeeeeeieens (314) e [ (314) [eeeeeiiiiices e 3,574 | o [ e 60 |..09/20/2048 .
Government National
36179U-CD-2 ...| 5.000% 09/20/48 ..05/01/2023 . |Paydoun .... .. 2,374 ... ....2,374 ....2,587 2,374 . ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevvreiiiiiiiieeens ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 4,258 | 4,258 oo 4,639 |..ooeeeennes 4,632 [ oo (BT e (B74) [eeeeeeiieiees | 4,258 | o [ e 89 [..09/20/2048 .
Government National
36179U-CD-2 ...| 5.000% 09/20/48 ..06/01/2023 . | Paydoun .... 2,116 |... ....2,116 ....2,305 2,118 | ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevemereiiiiiiiieees ..06/01/2023 . [Paydown ........ccoeveeeeees fouminiiiiiiiiiiiii e 3,794 | 3,79 oo 4134 | A28 [ feeeeeeis (833) e [ (333) [eeeeeiiieeeees Joeeeiiiiees 3,794 | o [ s 95 ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevireiiiiiiieeeens ..07/01/2023 . [Paydown .......ccceveeerees foumeniiiiiiiiiiiii e 2,046 | 2,046 ..o 2,229 | 2,225 [oeeeeiiiieeeeees e (180) e s (180) [eveeeeeeeiiiees fereeeiiiiis 2,046 |ooooiiiiiiiiins e e e 54 1..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevvreiiiiiiiieeens ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 3,669 |...eeveeeennne 3,669 ... 3,998 |..eeeieeines 3,997 [ oo (B22) e | (322) [eeeeeeiiieeees Joeeiiiiees 3,669 [oooiiiiiiiiins Joeeeiiiiieeeiins e [ 107 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevvvireiiiiiiiieeees ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 2,048 | 0 2,281 | 2,228 [eeeeieiieeeeees oo (180) e s (180) [eveeeeeeeiiiees fereeeiiiiis 2,048 oo e e e 63 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevemereiiiiiiiieees ..08/01/2023 . [Paydown .......cccoeveeernes fouriniiiiiiiiiiii e, 3,673 | 3,673 e 4,002 | 3,995 [ooeeiiiiiiieeees Joeeiieeees (822) e e (322) [eeeeeeiiieeees Joeeiiiiees 3,673 |oeeeiiiiiiiees Joeeeiiiiiiieiins e [ 123 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevireiiiiiiiiieeens ..09/01/2023 . [Paydown .......cccuveeernes fourenniiiiiiiiii e 3,438 | 3,438 e 3,746 | 3,740 [ [eeeeeeies (B02) i [ (302) [+eeeeeiieeeees Joeeeeiiiees 3,438 | o [ e 120 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevireiiiiiiiieees ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 6,167 |.oeeeiieenns 6,167 [..oeeeennnnnee 6,719 | 6,708 |.eoeeeeeeeein foeeeeeeeeees (A1) | e (541) [oeeeeiiiieees e 6,167 [eeeeeeiiiiens [ e e 232 1..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevreeiiiiiiiieees ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 2,436 |- P 2,654 |..ooeeeennne 2,649 [oooeiiiiieiees e (M) e (214) [eeeeiiiiiiees e 2,836 |eeeiieiiiiin o [ e 95 ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevreeiiiiiiiieees ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 4,368 | 4,368 ..o 4,759 | G782 oo oo (B8 e (384) [eeeeiiiieeees Joeeiiiies 4,368 |ooooiiiiiiiinns oo e [ 182 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........cceveveriiiiiiiiiieeens .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 1,269 |.coeiiieens 1,269 [ 1,382 [ooeeiiiiiinns 1,380 | o (M) e () feeeeeee s o 1,269 [oeeeeeiiiiiiins [ s e 55 ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevemereiiiiiiiieees .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 2,275 | 2,275 [ceeieins 2,479 | 2,875 [ e (200) e | (200) [-eveeeeeeeiinine fereeeeiis 2,215 |eciiiieeiiiii o e e 105 ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........cceveveriiiiiiiiiieeens ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 2,138 | K 2,329 | 2,325 [oeeeiieiiieeeees oo (188) e s (188) [eveeeeeeeiiies foveeeiiiis 2,188 oo e e [ 102 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ........ccevevreeiiiiiiiieees ..12/01/2023 . [Paydown .......ccceveeeeres founniiiiiiiii e 3,834 | 3,834 | 4ATT | BAT0 [ [ (887 [ (337) [eeeeeiiieeees e 3,834 | oo e e 192 [..09/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeiiimriiiiiiiiiiiieeeeae ..01/01/2023 . [Paydown .......cccueeeerees fooreeiiiiiiiiiiiii oot 862 [...ooeeeiiiiis 862|.....cueeeennnn L7 Y O 939 [eeeeeeeeiines fereeeeeeee e (77 o e (T7) oo oo 862 [.eeveeeiiiiiiins [ e e ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeiiimriiiiiiiiiiiieeeeae ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 1,546 | 1,546 ..o 1,688 |..oeeeeennnee 1,685 | o (189 | o (139) [eeeeeiiiieeees oo 1,646 [eeeeeiiiiiies [ e e ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeiiimiiiiiiiiiiiiieeeeae ..02/01/2023 . [Paydown .......cccuveeerins foereeiiiiiiiiiiii [ 893 |eeiieeeee L1 R 975 [oeeeeiiiiiens 973 | ot (B0) e e (80) |-veeeeeeies oo 893 [eeeeeiiiiiies [ e e ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeiiiumriiiiiiiiiiiieeeene ..02/01/2023 . [Paydown .......cccuveeerens foueiniiiiiiiii e 1,601 [ooeeeeeins 1,601 | 1,748 oot 1,745 | o (M) e (144) [eoeeiiies | 1,601 [ o [ o 13 ]..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeiiiumriiiiiiiiiiiieeeene ..08/01/2023 . [Paydown .......cccueeeeries fooreiiiiiiiiiiiii [t [R5 RO (3K P 669 [...oceiiiiinens 668 ...eeeeeiiiiieens | (8 [ [ (85) [evveeeeeeeiins forveeeeeiiiis 618 [eeeeeeeiiiins [ e e ..10/20/2048 .
Government National
36179U-EB-4 .. | 5.000% 10/20/48 ..03/01/2023 . |Paydoun .... ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeiiiiriiiiiiiiiiiieeeene ..04/01/2023 . |Paydown ......oooeeemeerres founeiiiii e 798 [ OB [ 872 [ B0 [ [ (T2) e [ (T2) [ [ T98 [ [ s [ 111..10/20/2048 .
Government National Mortgage A G2 MA5530
36179U-EB-4 .. | 5.000% 10/20/48 ..04/01/2023 . | Paydoun ... ..10/20/2048 .
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Government National Mortgage A G2 MA5530
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuurnereenne ..05/01/2023 . [Paydown .......cccemeeeerns founnniiiiiiiiii e 1,228 | 1,24 | 1,337 [oeeiiiies 1,334 [ [eeeeeis (10) e [ (110) feeveeeeeeeiiees [ 1,228 | e o e 22 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuurnernenne ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 2,196 |- 2,196 | 2,307 | 2,893 [oeeeeiiieeeeees oo (197 e s (197) [eeveeeeeeiiiies [ 2,196 |ooeieiiiiienens e e e 46 (..10/20/2048 .
Government National
36179U-EB-4 .. | 5.000% 10/20/48 ..06/01/2023 . | Paydoun .... ...896 |.... ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ccceviuurnereenne ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 1,607 [coveeeeeie 1,607 [ 1,754 oo 1,751 | o (M) e (144) [eoeeiiies | 1,607 [oeeeiiieiiiiin o e o 40 (..10/20/2048 .
Government National
36179U-EB-4 .. | 5.000% 10/20/48 ..07/01/2023 . |Paydoun .... ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ccceviuurnereenne ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 1,165 [ceeeeeeiii 1,165 [ 1,272 [eoeeiiiies 1,270 | o (108) | o (105) [eveeeeeeiiiies fereeeiiiis 1,165 [oeeeeeiiiiiies [ s o 34 1..10/20/2048 .
Government National
36179U-EB-4 .. | 5.000% 10/20/48 ..08/01/2023 . | Paydoun .... L4 ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuuunereenne ..08/01/2023 . [Paydown .......cccoeveeernes fouriniiiiiiiiiiii e, 2,689 | 2,639 | 2,881 | 2,875 [ feeeeeeen (287) e [ (287) [eeeeiiiieeees e 2,639 | e [ o 88 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ccceviuurnireanne ..09/01/2023 . [Paydown .......cccuveeernes fourenniiiiiiiiii e 1,162 [ceeeeeiii 1,162 [ 1,269 [ooeeeiiiiinns 1,267 | o (104) | e (104) [eeveeeeeeiiies [ 1,162 [eeeeeiiiiiiees oo s o 41..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ccceviuurnereenne ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 2,085 |- 2,085 | 2,276 oo 2,272 oo e (BT e s (187) [eeeeeeeeeeiees [ 2,085 |oeeiiiiiiieeins e e e 78 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuureereenne ..10/01/2023 . [Paydown .......cccoueeeerees fooreniiiiiiiiiiii [t 969 |.ooiieeeeeenn 969 [ 1,058 [ 1,056 |- oot (BT e el [£:70 ) FETOTRTRR R 969 [.eveeeeeiiiiins [ e s 38 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuuunereenne ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 1,738 [eeeeeeeii 1,788 [ 1,898 [ 1,89 | o (186) | e (156) [-evveeeeeeiiees foreieeiiias 1,738 [eeeeeiiiiiies oo s o 73 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuurnereenne .. 11/01/2023 . [Paydown .......ccceveeerres founeniiiiiiii e 1,351 | 1,35 | 1,475 oo 1472 | o (121 e (121) [eeeeeeeeiiies [ 1,351 [ [ s e 58 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ccceiiuureereenne .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 2,423 [ 2,428 [ 2,645 |...oooeennnne 2,640 [ [eeeeeeeee (217 | [ (217) eeeeeeeeiiies [ 2,828 | s e e 111..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ........cceviuureereenne ..12/01/2023 . [Paydown .......cccueeeeries fooriiiiiiiiiiiii [ 798 [ 758 [ 827 [ 826 [ [ (B8) e [ [(:1:) ) PP TR 758 [eeeeeeeeiiiies [ e s 36 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ccceviuuriereanne ..12/01/2023 . [Paydown .......ccceveeeeres founniiiiiiiii e 1,359 | 1,389 | 1,483 oo 1,481 | o (122) )l e (122) [eeeeeiiieeees e 1,359 | e o e 68 [..10/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuuieeeeiinns ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 5,969 |....uvveeeennnnn5,969 | 6,410 | 6,402 [ foeeeeeeins (4833) e [ (433) [eeeeiiieeeees Jeeeeiiiiees 5,969 |.uviiieiiiiiis orieeeeeeiiies [ e .. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuvieieeiinnns ..01/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii oo 10,706 [..oeeeeeennn 10,706 [oeeeennn 11,497 [ 11,482 [ e (TT6) e s (T76) [eeeeeeeeeiee [ 10,706 [eeeeeeiiiiiiies fooeeeeiiiiiiiees oo [l 40 [..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuuieeeeiinns ..02/01/2023 . [Paydown .......cccuveeerens foueiniiiiiiiii e 5,701 |eeeiieen 5,701 [ 6,122 | 6,114 | [ (413) e [ (13) [eeeeeiiiieees e 5,701 |oeiiiiiiiiiies e o e 29 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeereeeeeiinns ..02/01/2023 . [Paydown ......cccueeeeerins fooreiiiiiiiiiiiii oo 10,225 | 10,225 | 10,981 [ 10,966 [ oo (T4 e [ (T4) e [ 10,225 |oooiiiieiiies oo o e 77 (.. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuuieeeeiinns ..03/01/2023 . [Paydown .......ccceveeeerns foumeniiiiiiiiiiii e 4,887 |ooeeeieeen 4,887 [ 5,249 |..oeeeeinnns 5,282 [oeeeiiiiiieiies e (384 e s (354) [eeeeiiiieeees oo 4,887 |oeeieiiiieiies e o e 43 1..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuvieieeiinnns ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 8,766 |.....oeeveeeen 8,766 [ 9,414 | 9,401 [ feoeeeieieenn (88) e [ (835) [+eeeeeiiieeeees Jeereiiiines 8,766 [eveeeeeeiiiens [ e s 99 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuuieeeeiinns ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 5,743 |5, T4 . 6,168 | 6,160 |-ooeeeeeeeereis foeeeeeeeeees (416) e e (416) [eeeeeeeeeiies [ 5,743 | o [ e 72 (..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuveeieeiinnns ..04/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii [ 10,301 |+ 10,301 o 11,063 o 11,048 | e (TAD) | o (T47) e foiieeeee 10,301 [oeeeeeiiiiiies [ e o 185 .. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......coeuveeieeiinnns ..05/01/2023 . [Paydown .......ccceeeeeeres founeniiiiiiiiiii e 5,680 |...coouveeeeen.5,680 [ 6,100 [oeeeiiiins 6,091 [ feeeeeeee (412) e [ (H12) [eeeeeiiiieees e 5,680 |oooiiciiiiieinns e e e 93 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ..05/01/2023 . |Paydoun .... ...10,187 |.... .. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .......cccevveeeerinnns ..06/01/2023 . [Paydown ........cceveeeeres founeiiiiiiiiiiiiii e 4,869 |...eeveeeeee 4,869 | 5,229 |.oeeiieins 5,222 [oeeeiiiieieinns | (383 e s (353) [eeeeeiieeeees Joereiiiienns 4,869 |oooiiiiiiieenes e e e 98 [..11/20/2048 .
Government National Mortgage A G2 MA5596
36179U-GD-8 .. | 4.500% 11/20/48 ..06/01/2023 . | Paydoun .... .. 11/20/2048 .
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Identi- For- | Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A G2 MA5596
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiieiiiiieiiiiieeeeeees | e ..07/01/2023 . [Paydown .......ccceveeerres formeniiiiiiiiiiiii e 5,930 |.eeiieeene 5,930 [ 6,369 | 6,360 [..eveeeeeiiiiiins [eeeeeiiins (430)) e o (430) [+eeeeeiiieeees oo 5,930 [eviiiieriiiin e [ e 142 (.. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiniiiiiiiiiiiieeeeees | e ..07/01/2023 . [Paydown ......ccccuveeeerens forreiiiiiiiiiiiii oo 10,637 |-t 10,637 [ceeeeennnneee 1,423 | 11,408 | e (WZ4)] VRN TR (TT) e [ 10,637 [oeeeeeiiiiiiins [ e el 280 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeiiieiiiiiiiiiiieeeeeeees | e ..08/01/2023 . | Paydoun .... .. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeeiieiiiiiiiiiiieeeeeees | e ..08/01/2023 . [Paydown .......cccuveeeeeres founeiiiiiiiiiiii [ 10,530 [ 10,530 [ 11,808 [ 11,208 [ | (TB3) [ [ (7B3) [ [ 10,830 [ [ e [ 317 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeeiieiiiiiiiiiiiiieeeees | s ..09/01/2023 . | Paydoun .... .. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiniiiiiiiiiiiieeeeees | e ..09/01/2023 . [Paydown .......ccueeeeeeres founeneiiiiiiiiiiiis [ 10,526 [ 10,526 [ 11,304 [ 11,289 [ [ (TB3) [ [ (7B3) [ [ 10,526 [ [ e [ 356 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeiiieiiiiiiiiiiieeeeeeees | e .10/01/2023 . | Paydoun ... .. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeeiieiiiiiiiiiiieeeeeees | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 7,646 |t 7,646 .............. 8,211 | 8,200 [.eveeeeeiiiiinns feeeeeiiiens (854) - [ (854) [.eeeeeiiieeeees Joeeiiiies 7,646 |oooeiiiiiiiinns foeeeiiiiiiieiiis o [ 287 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiieiiiiiiiiiiieeeeeeees | e 1170172023 .| Paydonn ...ooeeeeeeeeeeeees o e 3,445 [t 3,445 ... 3,700 | 3,695 [ooeeiiiiiiiieiees oo (250)] e o (250) [+eeeeeiieeeees oo 3445 | s e e 134 [..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiniiiiiiiiiiiieeeeees | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 6,179 |oeeeiiiiieens 6,179 [ 6,635 | 6,627 [..eeeeeeeeiiiiees [eeeeeeiiins (448)).eeeeeis o (448) [eoeeiiiieees | 6,179 | oo o oo 255 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeeiieiiiiiiiiiiiiieeeees | e 12/01/2023 . |Paydonn .....cooeueeeeeeees forneniiiiiiiii e 4,218 | 4,218 oo 4,530 |oeeeeennee 4,524 oo | (B0B) [-eeeeeeveeeeeees Joeeiiiieeens (306) [-vveeeeeeivees foreeeeiiias 4218 oo e e [ 180 |.. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 .....oeeiieiiiiiiiiiiieeeeeees | e ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 7,566 |.cccoiiieaenns 7,566 [..ooeeeennnnns 8,125 | 8,114 e [ (548)] e o (548) [eeeeiiieeeees e 7,566 |oeeeeiiinieenes Joeeeiiiiieieiins oo feeeeeiiiieees 341..11/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiaiiiiiiieeeeecs | e ..01/01/2023 . [Paydown .......ccceveeeeres foumenniiiiiiiiii e 5,369 |-.eerieeenne 5,369 [..ccoiiiiinnns 5,836 |.ccureeennne 5,821 [ [eeeeeiis (452)]- e [ (452) [+eeeeiiieeeees e 5,369 |uueeiiiiiiiiin oereeeeeeiiies e e 8 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiemeiiiiiiiiiiieeeees | s ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 9,630 |-..eeveeeenne 9,630 [o.ccennnnnnn 10,467 |............. 10,441 [ [ (B [ | (B11) [eeeeeeeeeiiies [ 9,630 |oeoiiiiiiieiies e e e 40 [..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiieeiiiiinieeeeees | e ..02/01/2023 . [Paydown .......cccueeeerres fouminiiiiiiiii e 5,152 | 5,152 [ 5,600 |...ccuveeennnne 5,586 [..vveeeeriiiiies [oeeeeeiiinns (434) ] [ (434) [eeeeiiieeees e 5,152 |oeiiiiieiiiiiin o [ e 29 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiummiiiaiiiiiiieeeees | e ..02/01/2023 . [Paydown .......ccceveeeenes founeniiiiiiii e 9,241 | 9,241 [coeeenins 10,045 |.......oeees 10,019 |+ o (T8 fereeeeeiiieeees | (T78) [eeeeeeeeeiies [ 9,281 |oiiiieiiiiis o [ o 77 (..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoviumiiiiiiiiiiiieeeeees | e ..03/01/2023 . [Paydown .......ccceveeeerns foumeniiiiiiiiiiii e 6,323 | 6,323 e 6,873 | 6,856 [..eveeeeriiinins [eeeeeeiiins (833)]-veeeeeeeeien [ (833) [+eeeeeiiieeeees Jeereiiiinns 6,328 |eieiieiiiiien oo [ e 62 [..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiiieeeeees | s ..03/01/2023 . [Paydown ......ccceeeeeerens fooreiiiiiiiiiiii oo 11,340 | 11,340 ... 12,327 | 12,296 [eeveeeeeiiiiees feeeeeiis (955) e [ (955) [eeeeeeiiiiieees fereeeiis 11,340 | e o 142 (.. 12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoviumiiiiiiiiiiiieeeeees | e ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 4,221 | 4,221 [ 4,588 |...eveeene B577 [ [ (15150 PR FPORR (356) [+eeeeeiieeeees Joereiiiinnns 4,221 i o [ s 59 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiummiiiaiiiiiiieeeees | e ..04/01/2023 . [Paydown .......cccueeeeeres founniiiiiiiiiii e, 7571 |t 757 [ 8,229 |..oeeieennes 8,209 [ [eeeeeeis (638) [ereeeeiiiiiieeees Joeeiiiieees (638) [evveeeeeeiiins fereeeeiiis 7571 [ e o [, 126 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoviumiiiiiiiiiiiieeeeees | e ..05/01/2023 . [Paydown .......ccceeeeeeres founeniiiiiiiiiii e 5,644 |.....oeeennnne 5,644 .............. 6,135 | 6,120 [oeeeeeeeeiiiiiies [ (€74 PRI FRORT (475) [eeeeeiiieeees e 5,644 | o e e 103 .. 12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiuuiiiiiiiiiinieeeeees | e ..05/01/2023 . [Paydown ......ccccuveeeerees forreiiiiiiiiiiiii oo 10,124 | 10,124 |.........e 11,004 |............. 10,976 |- e (853)] e o (853) [eeeeeeiiiiieees freeeiis 10,124 | e o 211|..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoviumiiiiiiiiiiiieeeeees | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 4,822 [ 4,322 [ 4,698 [ 4,886 [ | (BB [ | (3B4) | [ 4,322 | o [ e 97 [..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiieeiiiiinieeeeees | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 7752 | 1,752 e 8,426 e 8404 | [ (B53) | [ (683) [ e T752 feeeeieiiiieeees oo o oo, 194 [..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiieeiiiiinieeeeees | e ..07/01/2023 . [Paydown .......ccceveeeerns founnniiiiiiiiiii e 7,255 | 1,255 | 7,886 e 7,867 e [ (B1) | [ (B1) [ e 7,255 |oeeeeeeeiieiis i feeeeiiiiiiiis e 193 [..12/20/2048 .

36179U-H6-2 ..

36179U-H6-2 ..

36179U-H6-2 ..

Government National
5.000% 12/20/48

Government National
5.000% 12/20/48
Government National
5.000% 12/20/48

Mortgage A G2 MA5653

..07/01/2023 .
..08/01/2023 .

..08/01/2023 .

Paydown ....
Paydown

Paydown ....

.............. 6,714

13,013 ...

12,041,

...(1,014)]...

............. 6,714

.. 12,041

..13,013 |....

..12/20/2048 .

.. 12/20/2048 .

.. 12/20/2048 .
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Government National Mortgage A G2 MA5653
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiaiiiiiiieeeees | e ..09/01/2023 . [Paydown .......cccueeeerres founeniiiiiiiiiii e 6,601 |.oeeeiiiienns 6,601 [...cccennnnen TATS | A Y FOOTORRU R (556)] e o (556) [+eeeeevieeeees Joereiiiinens 6,601 [oeeeeeeiiiiins [ e e 230 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumeiiiiiiiiiiieeeees | e ..09/01/2023 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiii oo 11,839 | 11,839 [ 12,868 |........e 12,836 [eeeeeeeeiiiiiees feeeeeiiis (997)- e o (997) [eeeeeeiiiiieees s 11,839 | e [ 445 1..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiaiiiiiiieeeees | e .10/01/2023 . | Paydoun ... ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoviumiiiiiiiiiiiieeeeees | e ..10/01/2023 . [Paydown .......oceeeeeeeres founeiiiiiiiiiiii [ T8 [T TBA BB [ 8440 [ | (BBB) [ [ (B56) [ [ T8 [ [ e [ 325 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiaiiiiiiieeeees | e .11/01/2023 . | Paydoun .... ..4,938 ... ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumeiiiiiiiiiiieeeees | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 8,856 | 8,856 [....cceennnnnn 9,626 |...cvveennne 9,602 [.eveeeeeeiiiiies [eeeeeeiiins (746) [ | (746) [evveeeeeeiies [ 8,856 |ooeeiiiiiiiiiins foeeeiiiiieeeeins e [ 407 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiaiiiiiiieeeees | e .12/01/2023 . | Paydoun .... ..5,289 ... ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiiieeeeecs | s ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 9,486 |....eveeeeeenn 0,486 | 10,311 | 10,285 o [ (TO9) | [ (799) [ o0 90486 [ e e e 475 |..12/20/2048 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cooimemiiiiiiiiiiiieeecees | e ..01/01/2023 . [Paydown .......cccueeeerens fooreeiiiiiiiiiiii [t LT R 57 [eeeeiiiiee 169 | 169 [ o (1)) e (1) | oo 157 [ o [ s ..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coouemieiiiiiiiiieeeees | e ..01/01/2023 . [Paydown .......cccueeeerees fooreeiiiiiiiiiiiii oot 227 PO P27 N 308 [oeeeeeiiiiiens 303 |eiiiieeee e o (1) [ oo (21) o o 282 feeeeeeieiiiiins [ e e 1]..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 ....cooiummiiiiiiiiiiiieeeceas | s ..02/01/2023 . [Paydown .......cccueeeerees fooreeiiiiiiiiiii [ 74 | 74| 187 | 186 [ fereeiieiiis (1) fereee e oo (13) oo o 174 i o o s 1]..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeeeeas | s ..02/01/2023 . [Paydown .......cccueeeerins foureiiiiiiiiiiiii oot 312 | 172 F XIS I 334 [ [ (28)[eeeeeeeiieieeees oo (23) [eeeeeeeeeeeiins foeeeeeeees B12 [ o e e 2..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cooiuemmiiiiiiiiiiieeecees | s ..08/01/2023 . [Paydown .......ccceeeeeries fooreiiiiiiiiiiiii [t UL R 7T [ 190 [ 190 [oeeeeieiiiieeeee o (1) fereee e oo (1) e o 7T e e o e 2..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cooimemiiiiiiiiiiiieeecees | e ..08/01/2023 . [Paydown .......cccueeeeerens foureiiiiiiiiiiiii [ L) R 2L A 32 | B | o (28)[eeeeeeeiieieeees oo (23) [oeeeeeeeeeeiies foeeeeeeeis B18 [eeeeeiiiiiies [ e e 4 ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....coiummiiiiiiiiiiiieeeeeas | s ..04/01/2023 . [Paydown .......ccceeeeerens forreiiiiiiiiiiiii [ 7. IO P07 R 27 [t 207 | o (15) e oo (1) [ foeeeeeeeis 202 [eeeeeeeeeiiiins [ e e 3..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 ....ccoiiemiiiiiiiiiiiieeeees | s ..04/01/2023 . [Paydown .......cccoueeeerees fooreiiiiiiiiiiiii oo 363 | K] R 390 [oeeeeiiiiiiens 390 [ooeiiiieeeeees o (26)[-eeeeeeiimieeeees oo (26) [-eeveeeeeeeiine foveeeeeiees 363 [eeeeeeeiiiiies [ e e 5..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cooimemiiiiiiiiiiiieeecees | e ..05/01/2023 . [Paydown .......cccueeeerens fooreiniiiiiiiiiii [t 74 | 74| 187 | 187 [ [ (1) fereee e oo (13) oo o 174 i o oo s 3..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeeeeas | s ..05/01/2023 . [Paydown .......cccueeeerees fooreiiiiiiiiiiiii [t 312 | 172 F XIS I 335 [ [ (28)[eeeeeeeiieieeees oo (23) [oeeeeeeeeeeiies foeeeeeeeis B12 [ o e e 61..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cooimemiiiiiiiiiiiieeecees | e ..06/01/2023 . [Paydown .......cccoeeeeerens fooreiiiiiiiiiiiii [ 218 [ 218 e B4 | 24 | [ (16)]- e feeeeeiiiieees (16) |- eeeiieeeeeees oo 218 [ [ e e 5..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 ....ccoiiemiiiiiiiiiiiieeeees | s ..06/01/2023 . [Paydown .......cccoeeeeerens fooreiiiiiiiiiiiii [ 391 | 1 420 foveeiiiiiies 420 | o (28)[eeeeeeeiiieeeees oo (28) [eeeveeeeeeeiine foeeeeeeeis B9 [ [ e e 81..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeeeeas | s ..07/01/2023 . [Paydown .......ccceeeeerens fooreeiiiiiiiiiiiii [t 208 |eeeiieeeee K] R 219 [oeeeiis 218 | o (15) e oo (1) [ foeeeeeeeis 208 [ [ e e 5..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeeeeas | s ..07/01/2023 . [Paydown .......cccumeeerees foureiiiiiiiiiiiii [t 365 |eiieeeeae 365 [ 392 | 392 [ [ (7)o oo (27) oo o 365 [ceeeeeeeiiiiins [ e s 10 ]..01/20/2049 .
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeeeeas | s ..08/01/2023 . [Paydown .......cccumererees fooreiiiiiiiiiiiii [t 132 [t 132 L3 R 41 [ e [R10)] FTOURRRRRU RO [R10)) PR TR 132 i o e s 4 ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....coiummiiiiiiiiiiiieeeeeas | s ..08/01/2023 . [Paydown .......cccumererees fooreiiiiiiiiiiiii [t 286 |eeeiiieeeeae 286 [ 254 | 253 [ [ (7))o foeee s (17) | e 286 [eeeeeeeeiiiees [ e e 71..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....coiummiiiiiiiiiiiieeeeeas | s ..09/01/2023 . [Paydown .......cccueeeerees fooreiiiiiiiiiiiii oo 185 | 185 [ L1 R L1 O RO (1) fereee e oo (13) o o 185 [ oorriieeeeiiiies e e 61..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeees | e ..09/01/2023 . | Paydoun .... ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 ....ccoiiummiiieiiiiiiiieeeces | s ..10/01/2023 . {Paydown ......oooueeeeeenas foumeniiiiiiiiii oo 132 [ 182 e 182 [ 142 [ e (T0) e [ (10) [ [ 182 [ [ e e 4 ..01/20/2049 .
Government National Mortgage A G2 MA5711
36179U-KY-7 .. | 4.500% 01/20/49 .....ooounnnneeeiiiiiineeeeiiiis [ s .10/01/2023 . | Paydoun ... ..01/20/2049 .
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Government National Mortgage A G2 MA5711
36179U-KY-7 .. |4.500% 01/20/49 ....coovvvvviiiiiiiiiiiiiiiinn [ e .. 1170172023 . [Paydown .......covvvvvvveeisovnneiiiiiiiiiiis e 184 s LT O 144 | JLL N R [R10)] FRPRRRRP AR [ (V) S A, T ) R R R 51..01/20/2049 .
Government National

36179U-KY-7 .. |4.500% 01/20/49 .....coouemieiiiiiiiiieeeees | e .. 11/01/2023 . [Paydown ......ccccueeeeerees fooreeiiiiiiiiiiii [t 21 | P23 i RO 258 [oeeeeiiiiies 258 |eiiieeeeees o (1] FSUOUURRORRRI R (1)) FPTOTRR TR 21 o o e s 10 ]..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49
Government National
36179U-KY-7 .. |4.500% 01/20/49 .....coiiummiiiiiiiiiiiieeeeeeas | s ..12/01/2023 . [Paydown .......cccveeeerie fooriiiiiiiiiiiii [ 7. PO 7. RN P20 T OO 271 | o (1] FSUOUURRORRRI R (1)) FPTOTRR TR 252 [eeeieiiiieeeees oo foeee e 111..01/20/2049 .
Government National
36179U-M-1 .. | 4.500% 02/20/49 ..
Government Nationa
36179U-MM-1 .. | 4.500% 02/20/49 .......eovvvreiiiiiiiieeeeiiees | e ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 6,671 |ceeeiiienns 6,671 7,48 | 7189 [ [ (468) .eeeeeiieieeees | (468) [-evveeeeeeiiies [ 6,671 [oeeeeeeiiiiiins e e s 25..02/20/2049 .
Government National

....... ..12/01/2023 . | Paydown ... ..01/20/2049 .

....... ..01/01/2023 . | Paydown .... 3,79 ..02/20/2049 .

36179U-MM-1 .. | 4.500% 02/20/49 .......covvvreiiiiiiiieeeiiees | e ..02/01/2023 . | Paydoun .... 2,181 ... ..02/20/2049 .
Government Nationa

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeeiees | e ..02/01/2023 . [Paydown .......cccueeeeeeres foumeniiiiiiiiiii e 3,913 | 3,913 [ 4192 | 487 [ [ (274))- s o (274) [eeeeeiiiiiies | 3,913 [ o [ e 29 ..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvvreiiiiiiiiieeiiiees | e ..08/01/2023 . [Paydown .......ccceveeeenes foumeeiiiiiiiiiii e 2,478 | 2,478 oo 2,685 |..oeeeeenes 2,652 [eeeeiiiiiiieeees | (174) [ e (174) [eeeeeeiiies [ 2,478 oo e e e 22 ..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......eovvvreiiiiiiiieeeeiiees | e ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 4,445 ...t 4,445 ... 4,763 | BT57 [ oo (B12)]+ e o (312) [eeeeeiiiieeees e 485 | e [ e 50 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......eovvveeeiiiiiiiieeeiiees | e ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 3,238 |- I 3,470 | 3,465 oo | (227)]- e o (227) [eeeeeiiieeees e 3,238 |eieiieeiiiien oo e e 41..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeeiees | e ..04/01/2023 . [Paydown .......cccoeveeerres founeiiiiiiiiiii e 5,809 |.ueiieeenne 5,809 [ 6,224 |..ooeeeennns 6,217 [ [eeeeeiis (407 [eeeeee e oo (407) [eeveeeeeeeiies [ 5,809 |oeeiiiiiiiieiins oo e e 87 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvvveiiiiiiiiieeiiiees | e ..05/01/2023 . [Paydown .......cccumeeeeres founeniiiiiiiiii e 2,699 | 2,699 e 2,892 | 2,889 [ [eeeeeeis (189) feeeee e oo (189) [eveeeeeeeiiies [ 2,699 |iiiiiiiiiiis e [ e 44 1..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvvreiiiiiiiieeeiiees | e ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 4,842 | 4,842 5,188 |...ccuveeene 5,182 [ [eeeeiis (340)) e o (340) [eeeeiiiieeees oo 4,882 | o [ s 91 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeiiiees | e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 3,041 | 3,041 [ooeiiiiiens 3,258 | 3,254 oo | (213)] e o (213) [eeeeeiiieeees e 3,041 | e o e 69 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covevreiiiiiiiiieeeiee e ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 5,485 [....ooooiiiis 5,455 |.....ueeennne 5,845 |...ooeeennnns 5,838 [..eeeeeeeiiiiiies [eeeeeeiiens (383)]- e o (383) [eeeeeiieeeees Joereiiiees 5,455 | o [ e 116 |..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvvreiiiiiiiieeeiiees | e ..07/01/2023 . [Paydown .......ccceveeeerns founnniiiiiiiiiii e 3,688 | 3,688 [ 3,920 |oeeeeeeinies 3,915 [ooeeiiiiiiiiees oo (257)] e o (257) [eeeeiiieeeees e 3,658 |oooieiiiiieiies e e e 87 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeeiees | e ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 6,562 |....oveeeennne 6,562 |.....ceueenns 7,081 | 7,023 [ feeeeeiiiies (460) [-eeeeeiinieeees oo (460) [-evvveeeeeiiees foreeeiiiis 6,562 |ooeoiiiiiiiines Joeeeiiiiiieeiins e [ 173 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvvreiiiiiiiieeeiiees | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 2,661 |oeeeiiiienns 2,661 [..eeeeennnes 2,851 |ooeiiene 2,848 | [ (187 feeeeee s | (187) [eeeeeeeeeeiees [ 2,661 |ooeieiiiiieiies e o e 74 (..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......eoveeieeiiiiiiieeeeiees | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 4774 e 4774 | 5,114 | 5,108 [ [eeeeeiiiis (335) ] [ (335) [eeeeiiieeeees Jeeeeiiiiees BTT4 |eoiiiiiiies e o [, 144 (..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeiiiees | e ..09/01/2023 . [Paydown .......cccueeeeernes founeniiiiiiiiiii [ 2,667 |oeeeeiiieenns 2,667 [.eeeeeeeen 2,858 | 2,854 oo | (187 feeeeee s | (187) [eeeeeeeeeeiees [ 2,667 |oeeieiiiiieines e e e 84 (..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeeiees | e ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 4,785 | 4,785 oo 5,127 | 5121 o [ (336)]- e o (336) [-eeeeeiiieeeees Joereiiiines B785 |oeeiiiiiiiiees oo o [ 162 |..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeiiiees | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 2,788 |oeeeiiienns 2,788 e 2,987 |oooeiieenne 2,984 oo | (196) feveeeeiiiieeees oo (196) [-evveeeeeeiiees [ 2,788 |oeeiiiiieiins e o e 98 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeiiiees | e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 5,002 |- 5,002 [ceeeiiiiaenns 5,359 |..oeeieeinies 5,353 [oeeeeiiiiiiiieeees oo (351)) e o (351) [eeeeeiiieeees e 5,002 [oeeeieiiiiieenns Joeeeiiiiiieeiins e [ 188 |..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covvveeiiiiiiiiieeiiiees | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 3,047 | 3,047 [oeeeiiiiiens 3,264 |..oeeeenne 3,260 [eeveeeeeiiiiiees [eeeeeiiies (214))]e s o (214) [eeeeiiiiiiees e 3,047 |oeeiiiiiiiiies oo o [ 119 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......covevieeiiiiiiieeeiiees | e ..11/01/2023 . | Paydoun .... .. 5,465 |... ..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 .......eovvvieiiiiiiiieeeiiiee | e ..12/01/2023 . [Paydown .......cccemeeerres founniiiiiiiii e 1,971 [oeeis 1,971 | 2,12 | 2,109 [ feeeeis (138 fereeee e oo (138) [eeveeeeeeeiiiens [ 1,971 [ o s o 84 [..02/20/2049 .
Government National Mortgage A G2 MA5764

36179U-MM-1 .. | 4.500% 02/20/49 ......ceeveeeeeiiiiiiiieeeiiiiees [ s ..12/01/2023 . | Paydoun .... ..3,536 ... ..02/20/2049 .
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Government National Mortgage A MA5818
36179U-PB-2 .. |4.500% 03/20/49 ........ooooeeiiiiinnnnn s ..01/01/2023 . [Paydown .......ccevvvvvvveisoovriniiiiiiniinins |, 1,018 |oeeeiiiiiiines 1,008 [ 1,088 [oeveeennnnnnee L0 P AR (W] A (WL PP R 1,013 [ o e e 1..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. |4.500% 03/20/49 .........oooeeeiiiiinnnn s ..01/01/2023 . [Paydown .......ccevvvvveviisoovniniiiiiiiiiinns e, 1,817 | 1,817 [ 1,952 | 1,949 [oeviiiiiiiiiiiiiies oo (73] R . (K72 FRUTU R 1,817 [ [ o e, 7 ]..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. |4.500% 03/20/49 ........ooooeeiiiiiininn s ..02/01/2023 . [Paydown ... . 1,012 ....1,012 .. 1,012 ..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. |4.500% 03/20/49 .........oooeeiiiiininnn s ..02/01/2023 . [Paydown ........ceevvvvvvnisfoorniniiiiiininninns |, 1,816 |ouevveniiinnnes 1,816 [.eennnnnnnnee 1,951 | 1,948 oo [ (K72 R . (K72 FRUTU R 1,816 [ [ oo e, 14 ]..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. |4.500% 03/20/49 ........coooeeeiiiiinnnn s ..03/01/2023 . [Paydown ... ..930 ... .. 930 ...930 |.... ..03/20/2049 .

Government Nationa

36179U-PB-2 .. | 4.500% 03/20/49 .......eeveiieiiiiiiiiee e e ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 1,669 [..ooeeeennns 1,669 ... 1,79 [oeeiiiies 1,791 | o (122)) s o (122) [eeeeeiiieeees e 1,669 [eeeeeiiiiiiins [ s e 19]..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covevieiiiiiiiieee e e ..04/01/2023 . | Paydoun .... 1,226 |... ..03/20/2049 .

Government Nationa

36179U-PB-2 .. | 4.500% 03/20/49 .......covevieiiiiiiiiiee e e ..04/01/2023 . [Paydown .......cccoeveeerres founeiiiiiiiiiii e 2,200 |- 2,200 [ 2,363 |..oeeeeees 2,360 [eeeeeeeeeiiiiees [eeeeeeiiens (160) ferveeeeeiiiieeees oo (160) [ eveeeeeeeiiens foreeeiiis 2,200 [oeeieiiinieeeees e o e 33 |..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......coveiieeiiiiiiieee e e ..05/01/2023 . [Paydown .......cccumeeeeres founeniiiiiiiiii e 1,050 [ooveeeiiiinns 1,050 |- 1,128 [oeeiiiiees 1,126 | o (76)]-eveeeeeeeiieies feeeeeiiiieees (76) |- eevieeeeeeie o 1,050 foeeeeeiiiiiiinns [ s e 17 ]..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......eeveiieiiiiiiiiee e e ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 1,883 [coeeeeiis 1,883 e 2,028 | 2,020 [ feeeeeeiies (187 fereee s oo (137) [eeeeeeeeiiees [ 1,883 [oeeeeeiiiiiies [ s e 35..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......cevevreiiiiiiieee e e ..06/01/2023 . [Paydown .......cccoeeeeerens fooreiiiiiiiiiiiii [ 853 |eeiiieeeee LK R 916 [ooeeeeiiiiens 915 | o (62)[eeeeeeiieieeeees oo (62) [evveeeeeeeiins forveeeeeeiies 853 [eeeeeiiiiiies [ e s 17 ]..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covevieiiiiiiiiiee e e ..06/01/2023 . [Paydown ........ccoeveeeeees fouminiiiiiiiiiiiii e 1,530 |eeeiiiieens 1,530 [oueeeeeeies 1,644 [.ooooeiiees 1,642 | o () e e () feeeeeee s o 1,830 [oueeeeiiiiiiins [ s e 35..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiieeeeiiees | e ..07/01/2023 . [Paydown .......cccumeeerees fooreiiiiiiiiiiiiii [t [T IO [T R 1,018 [ooeeiiiies 1,011 [ o (89)[eeeeeeeiineeeeees oo (89) [evveeeeeeeiins foreeeeeeeis M3 e e foeeeeis e 23 |..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......eevvviieiiiiiiieee e | e ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 1,601 [cooeeeeiins 1,601 | 1,817 | 1,814 | o (123)] s o (123) [eeeeeiiiieeees oo 1,691 [oeeeeiiiiiies o s e 44 ..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......cevvvieiiiiiiiiee e | e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 1,009 | 1,099 [ooeeennnes 1,180 [oeveeeeeeaes 1478 [ o [£:10)] RTOUROURUIR TR [:10) ) PR RSP 1,009 [oeeeeiiiiiiiies oo s e 30 [..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covevieiiiiiiiiee e e ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 1,971 [ 1,971 | 2,17 | 2,14 e [ (13)]- s o (143) [eeeeeiiiieees e 1,971 [ o s o 59 |..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covevieiiiiiiiieee e e ..09/01/2023 . [Paydown .......cccueeeeernes founeniiiiiiiiiii [ 1,200 [ouveeeeiiias 1,200 |- 1,289 [ooeeiiiiiiens 1,287 | [ [£:70] FSTOUTURRUI TR (87) |- eeieeeeeii o 1,200 foeeeeeiiiiiiines [ s e 38 [..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covvvieiiiiiiiieee e | e ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 2,152 | 2,182 [, 2,312 | 2,308 [ [eeeeeeies (157 fereeee s oo (157) [eeveeeeeeeiies [ 2,152 | o [ e 73 (..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covevieiiiiiiiieee e e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 1,036 [cooeeeeis 1,036 |- 118 [t 1AM [ e (75)feeeeeeeiieeeeees oo (75) [eeveeeeeeeiies [ 1,036 [oeeeeeiiiiiiins [ s e 36 [..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......eevvvieiiiiiiiiee e e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 1,859 |.eoiiieens 1,859 [ 1,997 [oeeiiiiiens 1,994 [ [ (135)]- e o (138) [eeeeeeiieeeees oo 1,859 [oeeeeiiiiiiiins [ s e 70 [..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covvvieiiiiiiiieee e | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 1,074 [ooeeeeeiis 1,074 e 1,154 [ 1,152 | [ (78)]- e feeeeeiiieees (78) |- eeieeeeeiie o 1,074 [oeeeeiiiies o s o 42 ..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covvvieiiiiiiiieee e | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 1,927 |ooeeiiiees 1,927 [eeeeeeee 2,070 |ooeiiennnne 2,067 [eeeeeeeeeieiieees feeeeeeiiies (140) fereeee e oo (140) [eeveeeeeeeiens [ 1,927 [oeeeeiiiiiies o s o 80 [..08/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......covvvieiiiiiiiieee e | e ..12/01/2023 . [Paydown .......cccveeeerie fooriiiiiiiiiiiii [ 895 | 895 [ 962 [oeeeeiiiiiiens 961 | o (85)[eeeeeeeiinneeeeas Joeriieeeeee (85) [-evveeeeeeiiine forveeeeeiiies 895 [oeeeieiiiiiiies [ e s 38 [..03/20/2049 .
Government National Mortgage A MA5818

36179U-PB-2 .. | 4.500% 03/20/49 .......cevvvieiiiiiiiiee e | e ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 1,606 [..ooeeeenennns 1,606 |...cvvnennnne 1,726 [oeeeiiiiens 1,728 | o () [ s (7)o o 1,608 [eeeeeeeiiiiinn oeeeeeiiiiiies oo o 72 (..08/20/2049 .
Government National Mortgage A G2 MA5877

36179U-06-2 .. |4.500% 04/20/49 .........coooeeeiiiiinin s ..01/01/2023 . [Paydown .......ccevvvvveviisoovniniiiiiiiiiinns e, 1,667 |oeeveeeeeinnnnns 1,667 [...evnnnnnnnne 1,791 | L PO AR (74 FE (121) [eeeeeeeeiiies [ 1,667 |oeeeeeeeiiiiiis oo feeeeiiiiiiis e 2[..04/20/2049 .
Government National Mortgage A G2 MA5877

36179U-06-2 .. |4.500% 04/20/49 .........ooooeeiiiiiinni s ..01/01/2023 . [Paydown ... ..2,990 ... ..04/20/2049 .
Government National Mortgage A G2 MA5877

36179U-06-2 .. |4.500% 04/20/49 ..........oooeeiiiiiiinnn s ..02/01/2023 . [Paydown ........ceevvvvivnesfooriiniiiiiiniinnnns |, 1,318 | 1,318 [ 1,416 |oovveiieeenns 1414 | (€513 A N (96) [-evveeeeeeiiees fereeeiiins 1,318 [ [ e e 7]..04/20/2049 .
Government National Mortgage A G2 MA5877

36179U-06-2 .. |4.500% 04/20/49 .......oooevveiiiiiinnnnnnnnnnn [ ..02/01/2023 . | Paydown ... .. 2,365 ... ..04/20/2049 .
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Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiieeas ..08/01/2023 . [Paydown .......cccemeeeerns fourieiiiiiiiiii e 1AM [ 1AM | 1,193 [oeeiiiies 1,192 | o B e (81) |- o AT o o e o 10 |..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiieas ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 1,99 | 1,99 [ 2041 | 2,188 | e (1B) [ e (14B) | e 1,993 | e o e 22 |..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 .. ..04/01/2023 . | Paydoun .... 1,769 ... ....1,769 .. 1,901 L. 1,769 | ..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 ........oooriiiiiiiiiiiiiiiiiieens ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 3AT4 | 3AT4 | 3,410 | 3,405 | e () e e (2B | e BATA |oeeiiiiiies | o e 48 [..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 .. ..05/01/2023 . |Paydoun .... ..1,308 |... ....1,308 .. 1,406 ....1,308 |.... ..04/20/2049 .
Government Nationa
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiieas ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 2,847 | 2,847 [oeeiiiies 2,522 | 2,518 [ [ (7)o [ (7)o o 2,847 | e [ s 44 1..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 .. ..06/01/2023 . | Paydoun .... ..1,839 ... ....1,839 .. 1,976 ....1,839 |.... ..04/20/2049 .
Government Nationa
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiieas ..06/01/2023 . [Paydown ........ccoeveeeeees fouminiiiiiiiiiiiii e 3,209 [coveeeiiiis 3,299 | 3,544 | 3,539 [ooeeeiiiiiieeees oo (240) e (240) [eeeeiiiieees e 3,299 |oiiiiieiiiiies e [ e 74 (..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiens ..07/01/2023 . [Paydown .......ccceveeerees foumeniiiiiiiiiiiii e 1,301 |t 1,391 [oeeeeee 1,494 | 1,492 [ e (10T e [ (101) feeeeeeeeeiiies [ 1,391 [oeeeeiiiiins o s o 33 |..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiieas ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 2,495 [ 2,45 ... 2,681 | 2,677 [ feeeeeees (182) e [ (182) [eeveeeeeeiiies [ 2,495 | o [ e 66 |..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiieas ..08/01/2023 . [Paydown .......ccceveeerres founeniiiiiiiiiiii e 1,672 [ceeeeeeis 1,672 1,796 [ooeeeiiiinns 1,79 | o (122) )l e (122) [eeeeeiiieeees e 1,672 [oeeeeiiiieiies oo s o 46 (..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiieas ..08/01/2023 . [Paydown .......cccoeveeernes fouriniiiiiiiiiiii e, 3,000 |-eeeiiiiieenns 3,000 [eeeeraeennes 3,228 | 3,218 [ [ (218) e [t (218) [eeeeeeeeeiiiies [ 3,000 [oeeieiiiniieeens Jeeeiiieeeeeei e e 90 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiieas ..09/01/2023 . [Paydown .......cccuveeernes fourenniiiiiiiiii e 1,563 |.coeiiieeens 1,563 [eeeeeeeee 1,680 |.oeeeeeennes 1,677 [ oo (M) [ s (1) oo [ 1,563 [eeeeeiiiiiies [ s e 49 |..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiiens ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 2,804 | 2,804 .. 3,013 | 3,009 [eeeeieeeeeiiiees feeeeeeiienns (204) e [ (208) [eeeeiiieeeees e 2,804 |oeoiiiiiiieiees e o e 95 |..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooriiiiiiiiiiiiiiiiiieas ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 1,367 [coveeeeiis 1,367 |- 1,469 |..ooooennnens 1,467 | e (100) | e (100) [eveeeeeeeiiiens foreeeiiiiis 1,367 [oeeeeeiiiiiies oo s o 48 [..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiens ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 2,453 [ 2,453 | 2,635 |..oeeeeenes 2,631 [ feeeeeeees (179) e [ (179) [eeeeeeeeeiiies [ 2,853 | e [ e 92 |..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiens .. 11/01/2023 . [Paydown ......ccccueeeeerees fooreeiiiiiiiiiiii [t [11: ) 968 ... 1,040 [oooeiiiiiinns 1,039 |- o (PO el (70) |-eeeiieeeeeees oo 968 [.eeeeeeeieiiies [ e s 38 [..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiieas .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 1,787 [ 1,737 | 1,866 |..ooveeennnnen 1,863 | e (126) | e (126) [eveeeeeeeiiies [ 1,737 [ o s o 72 (..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiens ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 1,249 |t 1,249 1,382 | 1,340 | o (O e (1) feeeeeeeeeeies [ 1,249 | i o 53 |..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiieeas ..12/01/2023 . |Paydown .......ooceeeeeeres forneeiii o 2,240 [ 2,240 [ 2,407 [ 2,403 [ [ (163) e [ (163) [eeveeeeeeeiiies [ 2,280 | e e e 101 |..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeieiiiiiiiee s ..01/01/2023 . |Paydown .......ooceeeeeeres founeeniiis e 7,410 [T A0 [ BL046 [ 8,028 [ [ (B13) e [ (613) [eeveeeeeeiiiins [ 7410 [ o o e ..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeiiiiiiiiee s ..01/01/2023 . | Paydown (1,100) fereeeeeiiiiiees fereeeiies 13,290 |oooiiiiieiiies oo o e 56 [..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeieiiiiiiiee s ..02/01/2023 . | Paydown ......ooeeeeeeeeres fornnenii o 7,208 [ 70208 [l T,024 7902 [ [ (B04) i [ (804) [-evveeeeeiiiies [ 7,298 |ooeeeiiiieeens e o e 41..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeieiiiiiiiee s ..02/01/2023 . | Paydoun (1,084) [eeeeeiiiiiiees feeeeeiis 13,089 | oo [ e 109 [..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeieiiiiiiiee s ..03/01/2023 . [Paydown ......coocueeeeeeres founeeniii e 4,861 [ 4,861 [ 5,278 [ 5,264 [ [ (B02) i [ (402) [eeeeeiiieeees Joeeeiiiees 4,861 |oeeieiiiiieiies e o e 48 [..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. | 5.000% 04/20/49 ..03/01/2023 . |Paydoun .... ..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeriiiiiiiiee s ..04/01/2023 . | Paydown ......coeeueeeeeeres fornnenii e 7,488 [ 7488 [ 8130 [ 8,108 [ [ (B20) e [ (620) [-evveeeeeeiiens foreeeiiiis 7488 oo oo o oo 105 |..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. | 5.000% 04/20/49 ..04/01/2023 . | Paydoun ... ... (1,112) ... .. 13,430 |.... ..04/20/2049 .
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Government National Mortgage A G2 MA5878
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiinnnnns ..05/01/2023 . [Paydown .......cccemeeeerns founnniiiiiiiiii e 3,786 |eeeeiieenns 3,786 [.oveeeee 4111 [ 4,099 [ooeeiiiiiiieeees oo (B e (313) [eeeeeeiieeeees e 3,786 |oeeeeieieeenns e o e 69 [..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiiunnns ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 6,790 |eeeiiiiieenns 6,790 [..oveeennnes 7,373 | 7,383 [eeeeiiiieeeeees oo (862) [ s (562) [+eeeeeivieeeees Joereiiiines 6,790 |oeeiiiiiiiiinns Joeeriiiiiieeiins o [ 142 (..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ..06/01/2023 . | Paydoun .... .3,124 ... ....3,124 L3124 ) ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiriunnnns ..06/01/2023 . [Paydown .......cccouveeeerns fouriniiiiiiniiii e 5,603 |...eevieeenne 5,603 |.............. 6,084 [.............. 6,067 |- foneeeeeeeees (464) |l e (464) [.eeeeiiieeees | 5,603 |ooeiiiiiiiiinns Joeeeiiiiiieeeins e [ 140 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ..07/01/2023 . |Paydoun .... ..5,367 |... ....5,367 ....5,367 |.... ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiiunnns ..07/01/2023 . [Paydown .......cccuveeerres foumeniiiiiiiiiiiii e 9,625 |- 9,625 [ 10,451 [ 10,422 [ e (T e (797) [eeveeeeeeiiies [ 9,625 |.ueiiiieeiiiiin e [ e 281|..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ..08/01/2023 . | Paydoun .... ..6,826 |... ....6,826 ....6,8%6 |.... ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........ccevvveeeiiinnnnns ..08/01/2023 . [Paydown .......cccueveeerins fooneiiiiiiiiiiiii [ 12,282 | 12,282 [ 183,202 [ 13,256 [ e (,018) e e (1,018) e e 12,282 [ o e e 409 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiiunnnns ..09/01/2023 . [Paydown .......cccuveeernes fourenniiiiiiiiii e 5,728 | 5,728 [coeeiinnn8,214 [ 6,197 [ e (A7) [ e (T8 |l e 5,728 |iiiiieiiiii o e e 200 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiiunnns ..09/01/2023 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiii oo 10,265 |- 10,265 [ 11,145 L 1114 [ [ (8B0) [ oo (850) [ [ 10,265 |.ooeeiieieeiiies oo foeeeeiiii e 386 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiinnnnns ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 4,914 | 4,914 [oo5,335 [ 5,321 [ e (AOT) [ e (A07) | e 4,914 i s e e 192 [..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........ccevvveeeiiinnnnns ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 8,813 |.eeeiiiiiens 8,813 [ ie0,569 [ 9,543 [ [ (TB0) e [ (780) e e 8,813 |ooeiiiiiiiiins oo o [ 368 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........ccevvveeeiiinnnnns .. 11/01/2023 . [Paydown .......ccceveeerres founeniiiiiiii e 8,135 |- 8,135 [coeinnnn8,838 [ 8,808 [ e (B73) [ e (B78) | e 8,185 [oeeiiiiiiiiinns Joeeeiiiiiieeiins o [ 352 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceeveeeeiiinnnnns .. 11/01/2023 . [Paydown ......oocuveeeeerins fooriiiiiiiiiiiii oo 14,591 | 14,59 [eeiee 15,842 | 15,798 [ o (1,208) [ o (1,208) e [ 14,501 | o o 670 ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiiunnnns ..12/01/2023 . [Paydown .......ccceveeerrns foumniiiiiiiii e 8,574 | 8,574 [ 9,310 [ 9,284 [ e (T10) e e (T10) | e 8,574 |ooiiiiiiiiiiins oo e oo 407 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ........cceevveeeiiunnnns ..12/01/2023 . [Paydown ......cccueeeeerie fooriiiiiiiiiiiii [ 15,378 |t 15,378 [ 16,697 [ 16,651 [ [ (1,273) e [ (1,2708) [ s 15,378 | oo [ e 771..04/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........ceeeveiiiininnnns ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 1477 [ 17T | 1887 et 1,885 | [ (108) | [ (108) e s VATT [ o e ol ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........cceeeveiiiininnnns ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 2,680 | 2,650 [, 847 [ 2,882 [ e (193) e e (198) | e 2,650 |oeeieiiiiieiins e e e ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........ceeeveiiiininnnns ..02/01/2023 . [Paydown .......cccuveeerens foueiniiiiiiiii e 1,499 |t 1,499 [..eeeeeeieies 1,610 [ 1,608 [.oeeeeiiieeeeees oo (109) o s (109) [-evveeeeeeiiies foreeeiiiis 1,499 | e o e ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........c.eeeveiiiininnnns ..02/01/2023 . [Paydown .......ccceveeeenes founeniiiiiiii e 2,689 | 2,689 ... 2,889 | 2,884 [ [eeeeeeiiens (196) e [ (196) [-evveeeeeeiiees [ 2,689 |oeiiiiiiiiiins e o e 20 [..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 .......ceevveiiiiiinnnns ..08/01/2023 . [Paydown .......cccueeeeries fooreiiiiiiiiiiiii [t 936 |- 936 [-vveeeeeaenn 1,006 [oeeeennnnnns 1,005 |- o (B8) | el [(:1:) ) PP TR 936 [.eeeeeeeeiiiins [ e e ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........cceeeveiiiininnnns ..08/01/2023 . [Paydown .......cccueeeeeres foureniiiiiiiii e 1,680 [coveeeeeiinns 1,680 |.evvveeeeee. 1,805 | 1,802 |- o (122) )l o (122) [eeeeeiiieeees e 1,680 [eeeeeieiiiiinn oo [ o ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 .......ceevveiiiiiinnnns ..04/01/2023 . [Paydown .......ccceeeeerens forreiiiiiiiiiiiii [ 970 [ [7( ) I 1,043 [ooeeiiiiiens 1,041 | o (T el (T1) | oo 970 [eeeeeeeieiies o e s ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........ceevveiiiininnnns ..04/01/2023 . [Paydown .......cccouveeerres foumniiiiiiiii e 1,74 [ 1,78 | 1,870 e 1,868 [oeeeeiiieeeeens oo (127 e s (127) [eeveeeeeeiiies [ 1741 [ o s o 26 [..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........ceevveiiiininnnns ..05/01/2023 . [Paydown .......ccceeeeeeres founeniiiiiiiiiii e 1,428 |oooeiies 1,428 .o 1,529 | 1,527 | o (104) |l e (104) [eeveeeeeeiiies [ 1,428 | e o 23 |..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 .. ..05/01/2023 . |Paydoun .... .. 2,553 ... ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........ceeeeeiiiininnnns ..06/01/2023 . [Paydown ........cceveeeeres founeiiiiiiiiiiiiii e 2,011 |t 2,011 [ 2,160 [ 2,157 [ feeeeeeeene (146) | [ (146) [evveeeeeeiies [ 2,011 [ e o e 41(..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 .. ..06/01/2023 . | Paydoun .... ..3,607 ... ..05/20/2049 .
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Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 .........oooeeviiiiinnnnnn s ..07/01/2023 . [Paydown .......ccevvvvvvvnesfoorieniniiiiniininnns |, 1,88 |t 1,388 oo 1,448 |oooeeeiinnns L U N (513 A N (1) ) PO R IR O R A R 32 [..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 .........oooeeeiiiiinnnnnn [ ..07/01/2023 . [Paydown .......ccevvvvvvvnisfoorneniiiiiiniiinnns |, 248 [ 2418l 2,508 [ceeeeinninnne 2,59 | foe (VL)) PR [T T R 2418 | e e e 64 1..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 .........oooeeeiiiiiniinn s ..08/01/2023 . [Paydown ... . 1,343 ). ... 1,343 ....1,443 L1343 ..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 .........oooevviiiiiinnnnn s ..08/01/2023 . [Paydown .......ccevvvvvvveisoorniniiiiiiiiinnns o, 2400 [ 240l 2,589 [cuuieiiinnnne 2,585 |oeeiiiiiiiiiiiiiens foeeei [RVE)] PP [RVE)) T R 2 O O R R 73 ..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 .........oooeeiiiiiinnnnnn [ ..09/01/2023 . [ Paydown ... .. 1,520 ... ....1,520 ....1,633 ... 1,520 |.... ..05/20/2049 .

Government Nationa

36179U-SV-5 .. | 4.500% 05/20/49 .......covveieiiiiiiiieee e | e ..09/01/2023 . [Paydown .......ccceveeerres foumeniiiiiiiiiiiii e 2,726 | 2,726 e, 2,929 | 2,925 [ooeeiiiiiiieeees oo (198) fereeee e oo (198) [evveeeeeeiiees [ 2,726 |oeeeeiiieeenes e o e 92 |..05/20/2049 .
Government National Mortgage A MA5932

36179U-SV-5 .. | 4.500% 05/20/49 .......ceveireiiiiiiiieee e | e ..10/01/2023 . | Paydoun .... 1,139 ) .. 1,139 ....1,224 L1139 ..05/20/2049 .
Government Nationa

36179U-8V-5 .. | 4.500% 05/20/49 ........ovvereiiiiiiiiieee e [ e ..10/01/2023 . [Paydown .......cccoumeeeenes founnniiiiiiiiiiiii e 2,044 ..o 2,044 oo 2,196 | 2,193 [ooiiiiiiiiee s (149)) s o (149) [eeeeiiiieees e 2,084 | e [ s 77 (..05/20/2049 .
Government National Mortgage A MA5932

36179U-SV-5 .. | 4.500% 05/20/49 ........evevieiiiiiiiiieee e [ e .. 11/01/2023 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii [t 860 [..evveeeeiiins 860 |- (72 I 923 [ [ (B3)[eeeeeeeiineeeeees oo (83) [eeveeeeeeeiins foreeeeeeees 860 |.vveiieeiiiii oo feeeeeiiiiis e 33 |..05/20/2049 .
Government National Mortgage A MA5932

36179U-SV-5 .. | 4.500% 05/20/49 .......covveieiiiiiiiieee e | e .. 11/01/2023 . [Paydown .......cccuveeeerns founnniiiiiiiii e 1,643 |oceiiiees 1,643 e 1,658 [oooeeiiiinns 1,655 | o (112)fereeee i oo (112) feeeeeeeeeiiies [ 1,543 | e o 64 [..05/20/2049 .
Government National Mortgage A MA5932

36179U-SV-5 .. | 4.500% 05/20/49 .......covveieiiiiiiiiieee e | e ..12/01/2023 . [Paydown .......ccceveeerrns foumniiiiiiiii e 1,376 [ 1,376 | 1,478 oo 1476 | o (100)ferveeeeeiiiieeees oo (100) [eveeeeeeeiiiens foreeeiiiiis 1,876 [oeeeeeiiiiiies o s o 59 |..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 ........ovvereiiiiiiiiieee e [ e ..12/01/2023 . [Paydown .......ccceeeeeenes founnniiiiiiiii e 2,468 |....oveeennnne 2,468 ... 2,652 |..oeeeeenes 2,648 | [ (180)fereeeeeeiiiieeees oo (180) [eveeeeeeeiiiees fereeeiiiiis 2,468 oo e e [ 111]..05/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmiiiiiiiiiiieeeees | e ..01/01/2023 . [Paydown .......cccueeeerens fooreeiiiiiiiiiiii [t AT R AT P 614 [t 618 |oeiiieeeies o (42) [ oo (42) [ foeieeeeees S71 [oeeeeeiiiiins o e e 1]..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeis | e ..01/01/2023 . [Paydown .......cccueeeeeeres foumrniiiiiiiiiiii e 1,025 |- 1,025 .o 1,101 | 1,099 | [ (75)feeeeeeeiieeeeees oo (75) [eeveeeeeeeiies [ 1,025 [oeeeeeiiiiiies o e e 4 |..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceevmeeeiiiiiiiieeeees | e ..02/01/2023 . [Paydown .......cccueeeerees fooreeiiiiiiiiiii [ 636 [ 636 ... 684 [oooeeiiiens 683 | o (46) [ oo (46) [ -vveeeeeeeins foreeeeeeeis 636 [eeeeeeeiiiiiins [ e e 3..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceevmieiiiiiiiiieeeees | e ..02/01/2023 . [Paydown .......ccceveeeenes founeniiiiiiii e 14 [ 1A | 1,226 [oooeeiiiens 1,228 [ [ (83)[ereeeeeiniieeees oo (83) [eveeeeeeeiiies [ 141 [ e e 9 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeis | e ..08/01/2023 . [Paydown .......cccueeeeries fooreiiiiiiiiiiiii [t 209 |oeeiiiieeeee 279 i 299 | 299 [ [ (20)fereeeeeiieeeeees oo (20) [-eeveeeeeeeeies foeeeeeeees 279 feeeeeeiiiiins [ e e 2..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeiiiiiiiiieeeeeis | e ..08/01/2023 . [Paydown .......cccueeeeerens foureiiiiiiiiiiiii [ 500 [evveeeeeiiins 500 |- 837 [oeeeeiiiiiies 536 |eiiiiieeeees o (36) [eeeeeeeiemneeeees Joeriieeeeee (36) [evveeeeeeeiins forveeeeeeiis 500 [eeeeeeeieiiiiins [ e e 6 ]..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeis | e ..04/01/2023 . [Paydown .......ccceeeeerens forreiiiiiiiiiiiii [ L7 P L7 RN L0 I 807 [oeeeeeeiiiiiees | (85)[ereeeeeienieeeies oo (85) [evveeeeeeeiins forveeeeeiiiis 752 [eeeeeeeeieiies [ e s 10 |..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceevmieiiiiiiiiieeeees | e ..04/01/2023 . [Paydown .......cccueeeeeres founniiiiiiiiiii e, 1,349 |t 1,349 [ 1,450 [oooeiieiinnns 1,448 | e (9B [ereeeeeinieeeees oo (98) [eveeeeeeeiiies [ 1,349 | e o 20 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeiiiiiiiiieeeeeis | e ..05/01/2023 . [Paydown .......cccueeeerens fooreiniiiiiiiiiii [t 565 |- 565 [ 607 | 606 [..oooeeiiiiiiines | () [ o () o o 865 [.eeeeeeeiiiiiins [ e e 9 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeiiiiiiiiieeeeeis | e ..05/01/2023 . [Paydown .......ccceveeerees founniiiiiiiiii e 1,018 [ 1,018 e 1,089 [ooeeiiiiiinns 1,087 [oeeeeiiiiiieeies o (TA) e | (T4) eeeeeeeiiies o 1,018 [oeeeeiiiiiies oo s o 19 ]..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeiiiiiiiiieeeeeis | e ..06/01/2023 . [Paydown .......cccoeeeeerens fooreiiiiiiiiiiiii [ 1 O 1 A 400 oeoeeiiiiiens 408 | o (28)[eeeeeeeiiieeeees oo (28) [oeveeeeeeeeiine foeeeeeeeis 3BT [ [ e e 8 1..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceevmeeeiiiiiiiieeeees | e ..06/01/2023 . [Paydown .......cccoeeeeerens fooreiiiiiiiiiiiii [ [i2:% 1 A [i1: P T34 ot 733 | o (50) fereeeeeiimeeeeees oo (50) [evveeeeeeeiine foreeeeeeeis 683 [eeeeeeeiiiiins [ e s 15 ]..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceevmeeeiiiiiiiieeeees | e ..07/01/2023 . [Paydown .......ccceeeeerens fooreeiiiiiiiiiiiii [t KIE ) PO K72 R 407 oo 407 oo o (28)[eeeeeeeiiieeeees oo (28) [oeveeeeeeeeiine foeeeeeeeis B79 [ [ e e 9 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......coeveeeiiiiiiiiieeeeeis | e ..07/01/2023 . |Paydoun .... ..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeieiiiiiiiieeeeeis | e ..08/01/2023 . |Paydown ......coceeeeeeeees founeeiiiiiiiii e BT e BT B0 [ B8 [ e BT e [ (BT) [ [ BT e e s [ 14]..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......coeeveeeeiiiiiiieeeeiiiiis [ s ..08/01/2023 . | Paydoun ... ..06/20/2049 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1" 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For- | Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A G2 MA5987
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeiiiiiiiiiieeeeeas | e ..09/01/2023 . [Paydown .......cccuueeeerees fooreiiiiiiiiiiiiii [t L2 1 IO L2 O 452 | 451 | e (B1) [ oo (B1) oo foeeieeeeis A1 [ o e s 13 ]..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......cceeveeeriiiiiiiieeeeeas | e ..09/01/2023 . [Paydown .......ccceeeeerees foureiiiiiiiiiiiii [ 755 |oeeeiiieeeene 755 [ 811 | 810 [oeeeeeeiiiieees | (85)[ereeeeeienieeeies oo (85) [evveeeeeeeiins forveeeeeeeies 755 [eeeeeeeeiiies o e s 25..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeis | e .10/01/2023 . | Paydoun ... ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeiiiiiiiiieeeeeis | e ..10/01/2023 . |Paydown ......ooocueeeeerees foumeeniiiiiii el 808 [ BOB [ 869 [ BT [ [ (B9) e [ (B9) [ B0 [ [ s [ 30 [..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeiiiiiiiiiieeeeeis | e .11/01/2023 . | Paydoun .... ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......cceeveeeriiiiiiiieeeeeas | e L. 11/01/2023 . |Paydown ....ooooeeeeeeeeres fooeeeiiiii o494 [ A0 BB [ BB0 [ [t (BB) e [ (80) [ [ 804 [ [ s [ 21..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeis | e .12/01/2023 . | Paydoun .... ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeiiiiiiiiieeeeeis | e ..12/01/2023 . |Paydown ......ooocueemeeeres founeeiiiii o963 [ 988 [ 1,034 [ 1,08 [ e (T0) e [ (T0) e [ 988 [ [ s [ 43 1..06/20/2049 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiiiiiiiiiieee e | e ..01/01/2023 . |Paydown ......coccueemeeeres founeoiiiiiiiiii [ 84,700 [ 34,709 [0 85,858 [ 835,752 [ [ (1,044 L [ (1,044) [ [ 3709 [ [ s [ 87 ..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coiummiiieiiiiiiiieeee e | e ..02/01/2023 . [Paydown .......cccuveeeeeees founeiiiiiiiii o0 28,200 [ 28,200 [ 20,134 [ 29,048 [ [ (B8 [ [ (88) [ [ 28,200 [ e e [ 141 (..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiiiiiiiiieeee s | e ..03/01/2023 . [Paydown ......ccceeeeeerins fooreiiiiiiiiiiiii [ 16,225 |..eeveeeenne 16,225 | 16,763 |............. 16,713 |+ o (488)[.eeeeeiiiieeees oo (488) [ eeveeeeeeeiins fereeeeaeenne 16,225 |ooiiiiieiiiies Joeeiieeeeeiiie [ e 122 (..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....ccoimmmiiiiiiiiiiiieee s | e ..04/01/2023 . [Paydown ......ccccueeeeerins fooriiiiiiiiiiiiii oo 11,891 |t 11,891 [oeeeennes 12,285 | 12,249 oo e (358)] e o (358) [eeeeeeeiiiieees fereeieiiis 11,891 [oeeeeiiiiiins o e ot 119 [..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coivmmmiiieiiiiiiiieee s | e ..05/01/2023 . [Paydown ......cccceveeeerens foorniiiiiiiiiiiii oo IS 15,683 ... 16,171 [oeeennes 16,123 [oeeeeeeeiiiiiees [eeeeiis (7A)] VRN R (A71) e [ 15,653 |.oeiiiiiieiiies foeeiiieeeeeiie [ e 196 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiiiiiiiiiieee e | e ..06/01/2023 . [Paydown .......ccceveeeerins fooreiiiiiiiiiiiii oo 25,348 |..eeeennns 25,348 | 26,188 |.......ceee. 26,110 [ feeeeeiiies (762) [ | (762) [eeveeeeeeeiine foreeeeeeenne 25,348 [oeeeeeiiiiiins [ e e 380 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coivmmmiiiriiiiiiiieee s | e ..07/01/2023 . [Paydown ......ccccuveeeerens forreiiiiiiiiiiiii oo 26,267 | 26,267 |..cccnnnenn 20,1437 | 27,057 [oeeeeiiiiiieeee oo (790) ferveeeeeiiiieeees oo (790) [ evveeeeeeeiine foreeeeeeenne 26,267 |eeeeieeiiiiin eeieeeeeeeiiies e e 460 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coiummiiiiiiiiiiiieeee s | e ..08/01/2023 . [Paydown .......cccueeeeerins forreiiiiiiiiiiii [ 24,997 |.ooeeenis 24,997 | 25,825 | 25,748 .o | (752)]- e o (752) [eeeeeeiiiiieees e 24,997 oeeeeeiiiiiiins [ e e 500 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....ccoivmmmiiiiiiiiiiieeee e | e ..09/01/2023 . [Paydown ......ccceeveeerins fooriiiiiiiiiiiiii oo 28,128 [eeeeeeis 28,128 | 23,8% |............. 23,824 | e (1)) PRI FPORR (895) [eeeeeeiiieees fereeiiis 28,128 | e e 520 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 0