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ANNUAL STATEMENT FOR THE YEAR 2022 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) ...t [ 5,684,756,213 |...cocoieiicceeens [ 5,684,756,213 |............ 5,877,606,312
2. Stocks (Schedule D):
2.1 Preferr@d STOCKS ......ooiiiiiiiiiii et [eae s e [ee e [
2.2 ComMMON STOCKS ..ottt e 384,033,002 |...cocvevciriinne 3,224,621 |...c.coenv 380,808,381 |...cccvvenee 370,591,803
3. Mortgage loans on real estate (Schedule B):
FC IR I 1 1= 0T S SO OO O URTP (U
3.2 Other than firSt HENS........coieiee e [ sies [ore e siees [oerii e oo
4. Real estate (Schedule A):
4.1 Properties occupied by the company (Iess $  ...ccoooeiiiiiciiiciee
ENCUMDIANCES) «..veeiiieieieie et sennes |eeeeesseeeeieiene 11,631,138 | i 11,631,138 | 12,673,779
4.2 Properties held for the production of income (less
R ENCUMDIANCES) ... [oreneeeeeeisessssene [t nnsnsnenes [oonenssssssese s sannns oesennssese s
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....vvvvieieeee ettt s s besens [eeeeeeeeeenenenens 1,144,269 ..o o 1,144,269 | 1,506,656
5. Cash($ .orrrroroernens 109,634 , Schedule E - Part 1), cash equivalents
($ o 92,994,899 , Schedule E - Part 2) and short-term
investments ($ ... 16,584,613 |, Schedule DA) ........cc.coveveeceeeens o 109,689,146 |.....cooveeeeeeeeceeees oo 109,689,146 |................ 133,585,821
6. Contract loans (including $  .....cccooviiiiiiiiiic PreMIUM NOLES) ..ov. |oeeeeieiriiiiieisiniiniinis foorie s isiees ooseses s ies [eoseees s
7. Derivatives (SChedule DB) ...........coiiiiiiiiieieeieeieeieeie e sse e [t iiesns [oesesieesie s sne s [oeeeiis s e eaeeae e
8. Otherinvested assets (SChedule BA) .........cccceiiriririririeieieeeeenesesesse s e 75,253 | 75,253 | [t
9. RECEIVADIE fOr SECUTTIES .......eeiveeee ettt ee e eee e ee e eee e e seesensen e oo eeeeee foeeeeee e e e eteeae foeeeeeee e eeees foeeeeeieeeeeeenens 520,000
10. Securities lending reinvested collateral assets (Schedule DL) .........ccocuviins |ooriminiiiiiiiciiiiiiins [ [ [oeeses s
11.  Aggregate write-ins for iNVESted @SSEtS .......cccieiiiiiiiiiiiiie e [ [ [ e
12.  Subtotals, cash and invested assets (LINES 110 11) ...cvcvvvviveivevereiieseeiieienens fveeieenene 6,191,329,021 ..o 3,299,874 |............ 6,188,029,147 |............ 6,396,484,371
13. Title plants less $ ..coovveeevieiiiicce charged off (for Title insurers
Lo 10117 I A OO OSSPSR OO
14. Investmentincome due and ACCTUET ...........cowooweoueeeeeeeeeeeeeeeeeeeeee e | 49,112,881 | e 49,112,881 [ 46,825,408
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 57,149,665 |......ovoeeeeeeeeeeeeeees |, 57,149,665 |....ccccvcn..... 55,719,482
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled Premiums) ........ccccoiiiiiiiii e
15.3 Accrued retrospective premiums ($  .c.ooveevvrenicnincines
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErs ............c.coviueerieenieenieenieenneesene frocecces 17,930,647 |- e 17,930,647 |....oocvneve. 36,269,541
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccovrviriins forriiiiiiiiiiiiiiiiiis o oo oo
16.3 Other amounts receivable under reinSUrance CONrACES .........ccocviiiire frorririniieieisiciriniiiinis oo sisins [oosese s ees [oosesese s
17.  Amounts receivable relating to uninSured Plans ............cooeoiiiiiiinienierees s [ [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccooiiiiiiiiiiiiiis i [ [
18.2 Net deferred tax @SSt ..o [ 195,778,708 |..cocveennvee 141,949,705 |................. 53,829,003 |..ocoeeeeenne 28,635,574
19.  Guaranty funds receivable or 0N dePOSIt ...........ccciiiiiiiiiiiiiiieieicecieiiis [ [ [ [
20. Electronic data processing equipment and SOftWAre ..............cocveveveveueccevenas foeveeeciecen 2,677,240 ..o 381,896 |..ooeeee 2,295,344 | 1,760,782
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt ettt naen [eeree s 33,470,921 | 33,470,927 |.eeeerrres [
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o o oo
23. Receivables from parent, subsidiaries and affiliates ................ccccoeeeeeevevevenes forvennccicc 418,397 | e 418,397 | 4,321,235
24. Healthcare ($ .o ) and other amounts receivable ...... ..o foii [ [
25. Aggregate write-ins for other than invested assets ..............cccccceeevevevevevevecss [ 99,475,924 |....oooene 93,444,004 |........coeeeeeee 6,031,920 |..ococvcvevees 7,112,112
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........ccvcueveeeeveveiieeiereieeceeeeee e e 6,647,343,404 |................ 272,546,400 |............ 6,374,797,004 |........... 6,577,128,505
27. From Separate Accounts, Segregated Accounts and Protected Cell
X eTe o 1U OO SO SRR RSSO SRR
28. Total (Lines 26 and 27) 6,647,343,404 272,546,400 6,374,797,004 6,577,128,505
DETAILS OF WRITE-INS
i 0L T RSO RO OO TR OO T TR S PPRTR SRR TP PR PRTRROURROY
0 O R PSP POTR PPN
B L0 T T RO RO SO TR OO U RO SRR ST TP UPTRSORTRROURROY
1198.  Summary of remaining write-ins for Line 11 from overflow page ... fooririniniiiiiiiciiiciii oo oo [eosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Prepaid post retirement assets ... [ YL T 81,574,009 [\ oo
2502.  Prepaid EXPENSES ..c.coiiiieieieieeeieiecee e et 11,869,905 |....coconee. 11,869,905 |...ovoeeeeeeeeecceeeeeeees foeeeeeeeee e
2503. LN €XPENSe PremiUM ......ccccveveeeeiieeiieieeeteeceeeee ettt sese s en s e 5,352,422 | e 5,352,422 |.covoe. 6,704,202
2598.  Summary of remaining write-ins for Line 25 from overflow page ..............oc..foeeeeeereceeennennne 679,498 ..o [ 679,498 |.....ccovvrenee. 407,910
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 99,475,924 93,444,004 6,031,920 7,112,112
NOTE: We elected to use rounding in reporting amounts in this statement.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......ouiuiviieieiieeeieiiiee ettt sttt se sttt s s s s s s s ssseses et s ssnsssesesssssssnsesesas [eoceesssesarees 494,866,333 |........c.c.... 761,730,043
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, ColumNn 6) .........cccccceereveieveveeee v (1M7,972) [ 24,831
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN Q) ........cceueiiiiieiieieieiieeeie et se s s s |ocec e e senees 34,455,017 |ocrre 53,384,121
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiioiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........ccueviiiiieiiiueiiiiiiscieie ettt bbb snsesesnas ..52,751,345 |.. .57,282,935
6. Taxes, licenses and fees (excluding federal and foreign iNCOME taXES) ............c.ccvevevevieieeeviveicieiereeeeee e 5,485,510 |.. ...5,765,283
7.1 Current federal and foreign income taxes (including $ ...........cccccceceeecvceeee. 0N realized capital gains (I0SS€S)) ......ovee. |oeecerererenene 40,509,993 |....ccovveenne 17,844,892
A (= e =) =T =Yoo= D =T o1 OSSOSO U TUPT) KU RPRSPEU R TITT
8. Borrowed money$ oo and iNterest thereoN $  .vvov it e [ 155,254,932
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 $ ......ccccoocooeiiiiicinene for medical loss ratio rebate per the Public Health
SEIVICE ACE) ..ottt ettt ettt s et a et s et s et b s st sttt s st s st s s s s sena et 149,270,105 |................ 188,380,276
B X (V=T Tot= R o T =Y o T 1F o PSP UPOUPTUPRTTUTY RS SPUST RSN
11. Dividends declared and unpaid:
T S (oo g o] o 1= e P KON
LIV o] o3 g o] o [=T £ ST O O O O SO OSSP FEOO TN
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.curiiiiiiiiireteiesieie et e ettt es st sesess s s sse s et reneees 22,215 477 | 17,653,709
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccoouriiiiiiininininenesesesesesesn e [
14.  Amounts withheld or retained by company for CCOUNt Of OINETS ..........c.ccoieiiiiiieieictceceee ettt 5,934,454 |.......ccoone. 7,321,416
15.  Remittances and iteMS NOt @IIOCALE ...........ceuririieiieriiiniiiteete sttt ettt bbbttt sttt s e [ooenens e se e 732,250 |oieieeerieinenee 504,612
16.  Provision for reinsurance (including $ ........cccoeviviiiiiinne, certified) (Schedule F, Part 3, Column 78) .........ccoceeveeienee oo e,
17. Net adjustments in assets and liabilities due to foreign eXChange rates ..o [
RS R B T e o U1 3 =T o [T T T AR FESU
19. Payable to parent, subsidiaries and affiliates ...2,158,597
D =Y 1V (1= PRV PPN SRR RN
P T == o] [ (o Y=Y o141 1T OSSOSO S PR NP
22.  Payable for SECUMIES I8NTING ........oiiiiiiii bbbt b bbbt bbbt bbbt b bttt sttt sbe st sbe b e sreste s e ste s e stesestesesrees [oreeteete s
23. Liability for amounts held under UNINSUIEA PIANS .......c.oiiiiiiiiiiee ettt et e et e et e s aeesaeeae e s e e saeeneeeneeeneennea ereereesressbeesbeesbeesbeesteetes [reeereesteereete s e e nnes
24. Capitalnotes $§ .o and iINterest therEON $ ... e e [
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvoverueueiee ettt ettt ee ettt ee s sttt s e sa et s s s en s s saetesesensssetetesesensssesesesesennnensesn] 4,646,712,743 4,092,727,820
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25) .........cccooiviiiiieieieiiiiiirisseieieeee s |reseenenees 5,453,679,379 |............ 5,360,033,467
27, Protected Cell HADIIIES ............o oo
28.  Total liabilities (LINES 26 @NG 27) ........ceueueieririiriiieieieietesesee sttt st s sese et st se st sesese e ss s esebesesesesessssssesesesesasesesssssesesesesenenssssns|oessesenens 5,453,679,379 |............ 5,360,033,467
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......oiuiiiiiiiiii ettt b ettt et e bt e e e sae e s beesbeesbeesbeenaorssneesressbeesbeesbeesbeenbeentes [oeesressteeteetesee e nnes
30.  COMMON CAPIAI STOCK ......uveveeeeeeeeceee ettt ettt et e e s s e e s et et eeeeeesasesasaseseseseasasssesasasasesessasssansssnsesssasnsnsnasasad|eesseseneseseeeas 5,000,000 |.cceviririnnne 5,000,000
o P o = =Ty (Yo o= o] = 1 (o o] TSP SPON! ST NP
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........ccoiiiiiiiii e e [
FC X T TW o] (0TS 4 To (=Y S P O SUS PO PP UU S PR NP
34.  Gross paid in and CONHDULEA SUIPIUS .........c.oeuiiiieeeeeeeeeeee et ee et e s s seteseaeaessaseeessseesesessseasasasseseseseenanasasd|eeseesenenes 1,010,802,196 |............ 1,289,320,525
35, UNASSIGNEA fUNAS (SUMPIUS) .....vveveeeececeeteieeeeeeeceete e eeessceeteteseeesscseaesesesesssssaesesesensssssesesesensssesesesessnsssssesesassnsnsssesasassnsnsssesasasensnandoetesssneneanees 92,897,370 |...covvnneee 110,356,454
36. Less treasury stock, at cost:
36.1 e shares common (value included in Line 30 $ oo ) e e 187,581,941 | 187,581,941
36.2 shares preferred (value included inLine 31$ .o, ) e s [
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cccovuevevevreeieieeeeeeeeeseeeeessessesseesessssensnias 921,117,625 1,217,095,038
38. TOTALS (Page 2, Line 28, Col. 3) 6,374,797,004 6,577,128,505
DETAILS OF WRITE-INS
2501. Contingency reserve per Wisconsin Administrative Code Section 3.09(14) 4,597,111,272 |.. 4,056,128,239
2502. Accrual for premium refunds .........cccooooieveiiiiicicicceee ..25,500,000 |.. .... 37,300,000
2503.  Liability for pension DENETiTS ..ottt 23,422,957 |.ceeeeeennn (3,263,505)
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE .........occovrieieieueieiiiecieieiee e oo 678,514 | 2,563,086
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 4,646,712,743 4,092,727,820
2007, ettt h e E e E ettt e E 2o E £ E e £ SR a £ R e R £ E R £ bk £ SR b e eeeE e e ke £ SR e e R e R £ R eh £ AR e £ e A eh e ee ek £ e E e e R et e R e et e R e et e R et e eb ekt nae bt neebe et ete et e e st nte bt st et e sttt sttt n et enens |oeet ettt ettt
2P RPN RPN
2003, it h e E et et et e E £ R e £ R e £ SR E R e R £ e R R e e ek £ SR b e ee e R £ e eE e e eR e e R e R £ R eh £ AR h £ AR eh e ee ek e e ek e e e R e e e R e et e R ene e R eetebehenaebe st ebe et ettt e fre st nte bt st et sttt e bt n et enens |oeete ettt sttt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiieeie et [ere e [ree e
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above)
£ 720 P RPN RPN
3202, ittt bbbt b e e bt et e E e E e E R £ R e R £ AR e R £ b b £ E b e A e R e e R e £ eE e £ R e R £ R e £ R e £ R ehEee b e e E et e R e e e R e et R e st R eetebehenaebeneebe et ete et e fre st nte bt st et e sttt et et n e e nnens |oeet ettt
£ 7201 O RO OP RN RPN
3298. Summary of remaining write-ins for Line 32 from OVerflowW PAgE ...........ccuiiiiiiiiiiiiieeeeee e [ ot
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above)




ANNUAL STATEMENT FOR THE YEAR 2022 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).........cciiiiiiieiiiniietieietsene ettt b ettt s ebenes e sesetenessfosssesesennas 991,123,383 |.....oooe.... 989,647,498
DEDUCTIONS:
2. Losses incurred (Part 2, LiN€ 35, COIUMN 7) .....c.cuiiiiiiieieteiiiiiei sttt ettt bbbttt ettt (241,900,638) 49,677,398
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) .....ouoiiiciiiiiiiieieisiee ettt es s sesnese s se s (11,140,805) 14,154,524
4. Other underwriting expenses incurred (Part 3, Line 25, COIUMN 2) ........cciuuiiiiieriiiicreiesnetsiesesseseesseeresseseesseesessessssssses foosssssssssesens 238,829,157 |..ccvevene 197,868,309
5. Aggregate write-ins for Underwriting dEAUCHIONS .........c.oueurueiiiiiiee et nenenenens [oae e 540,983,034 |................ 554,093,063
6. Total underwriting deductions (LINES 2 throUGN 5) ........c.ccuiiiiiiiiiiciiiir ettt 526,770,748 815,793,294
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiNe 6 PIUS LINE 7) ...c.coiiiiiiiiiiiiiiiieeceieee e e 464,352,635 |................ 173,854,204
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ..o o 176,611,094 |................ 149,710,833
10. Net realized capital gains (losses) less capital gains tax of $§ ... (3,141,134) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt ettt ettt et ettt et h b bttt ettt a ettt n e (69,045,936) (4,561,580)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......ocuiueuiieieececeeteteeeeeecte et e eeseeae et eseesssete et esenssaesesesesensssesesssssansssssesasesensssnsesssssenesdoeseseeeesreeen 107,565,158 |............... 145,149,253
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
S 87,718 amountcharged off§ ... ) ettt 87,718 | (67,387)
13.  Finance and service charges not included in PremMiUMS ... s et es [eeee e e e
14.  Aggregate write-ins for MisCellan@ous INCOME ...........c.cciiiiiiiiiiiiiiiiii e (1,326,436) 5,737
15, Total other iNCome (LINES 12 thIOUGN 14) ......ouiuiuiiiiiiiiieieieie ettt sttt st et ss s b b e b s e e e s s s senenin (1,238,718) (61,650)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LINES 8+ 11 F 15) ..ttt sttt bbbttt h bbbttt o0 h bbbt E e e bbb bttt bbbttt bbb s 570,679,075 |...cvoeuneneee 318,941,807
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiii e et e e et bt et e e e e e et e et e sae e et e saeesaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) vttt sttt 570,679,075 |......cccoue 318,941,807
19.  Federal and foreign inCome taxes INCUITE .............ccciiiiiiiiiiiii e 143,306,247 29,368,504
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cvoveuiuiuieiiiieieteeeeeeeeeeeee ettt s st s et s s as s s s s seseseseaeas 427,372,828 289,573,303
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......cooieirieeeeeneninineeseeeeeeseseseeeee o 1,217,095,038 |........... 1,336,037,188
22, Netincome (from LINE 20) ........c.cueueuiiiiiiiriieeieteteiteet sttt bbbttt bbbttt et e bbbttt ettt et n bt ns 427,372,828 |.............. 289,573,303
23.  Net transfers (t0) from Protected Cell BCCOUNLS .............ccoiiiiiiii e et e et e e ne e eennenne [eeeeneeeeseneeeeeeeeeeeenean
24. Change in net unrealized capital gains or (losses) less capital gains tax of $§  ..............c.c...... (24,435) oo [ 69,159,180 |..cccovvennne 11,936,858
25. Change in net unrealized foreign exchange capital gain (IOSS) ...........ccooiiiiiiiiiii i es e e [eeeeeeeee e e e e e e e e e eenean
26. Change in Net deferred INCOME tAX ........cciiiiiriiieieicii ettt b ettt b ettt st ens e enenes 22,154,788 |..........c...... (38,956,278)
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) .......cccceieiiirieerieerieesieeieeeeeeseee e 38,681,975 |.ccovee. (20,668,376)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColUMN 1) .......ccociiiiiiiiiiiiiiiiiciiceeeecececeeee [ oo
29, Change iN SUMPIUS NOES ..........ciuiiiiiiiiiiiii ettt e st s e e e e s eeseeseesaeseesmeseesmeseesresresresaesnesnesnesnesnesnnsnnsnssnedontentansenseseesteseeneeeennenees [eeseeeeeseeeneeeeeeeeneennan
30. Surplus (contributed to) withdrawn from protected CellS ...............ccooiiiiiiiiiiiiiic e e et
31.  Cumulative effect of changes in acCoUNtiNg PrINCIPIES .........oveurururuiiiirieieieieieeee ettt se e e e seseee o |oeeieieseieeens 15,175,463
32. Capital changes:
1 I o= 1o T TSSOSO U S U U SO U RPN RS USTUS KSR
32.2 Transferred from surplus (StOCk DIVIAENA) .........c.coiiiiiiiiiiiiiicc et Je et ene [oetesene e ettt
32.3 TranSfErred 10 SUMPIUS ..ot e e e s e e s eeseeseeseeseeseeseesmeseesaeseesaesnesnesnnsneens [onneeeneeneeneeeneeneennennnnnes |eesesesenseseneeneeeeeeeeneas
33.  Surplus adjustments:
1 TR I =1 o OSSPSR U TRSESSPRRSUSRRRSPIRY UUURRTINE (278,518,329) [
33.2 Transferred to capital (StOCk DIVIAENA) .........ccciiiiiiiiiiiiiiiic e |e ettt tene [eetesentene et
33.3 Transferred from CAPITAl .......... ..o e e e e e e e e e e s e e e s e e e e e e e esneas [eneeeeneeneeneneenneneennennennes |eeseeeeenseeeneee e e eeeeenean
34. Net remittances from or (t0) HOME OffiCe .........cccociiiiiiiiiiiiiiii s ..
35.  DiVIdENAS 10 STOCKNOIABIS ........eeeeeeeieeeeeeeeeeeeeee ettt e et e et et et e e e et e e et e e e e et e e ee e e e e e s eseneeeneenes )1 - (408,911,559)
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) ........c.cccoiiiiiiiniiiiiiiiiciccieerees s oo
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS ..........cuioiiuiiiieiiieiieii ettt sttt (53,346, 184) 32,908,439
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueureiiiniririnineieieeeeese s (295,977,413) (118,942,150)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 921,117,625 1,217,095,038
DETAILS OF WRITE-INS
0501. Contingency reserve contribution per Wisconsin Administrative Code Section Insurance 3.09(14) ......ccocoooiinivninnccsoenie 540,983,034 |........c....... 554,093,063
0502, bbb E £ e E R b E o€ £ e R R R bR £ e E R bk h £t e e E bbb h ettt e et bbbt ee et et e et b et snee et et ettt [ee ettt
L0150 ST T PP NSRS RERURR SRRSOt
0598. Summary of remaining write-ins for Line 5 from oVerflow PAge ...........ccccciiiiiiiiiiiiiiiicce e e ees [oeee et
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) 540,983,034 554,093,063
O TR 01 (=Y G 17T TSP U USSR P TS URPPTS IUUTRRSTTTTRR 2,651 | 5,737
1402. Federal Home Loan Bank Prepayment FEE ........ocooiiiiiiiiciitii ettt sttt ettt saenssaene e e (1,329,087 ...
0 PN TSRO SRUUSUT UORT SRRSO
1498. Summary of remaining write-ins for Line 14 from overflow Page ............ccccciiiiiiiiiiiiiiiiccecccciceceee e e [t et
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) (1,326,436) 5,737
3701. SSAP 92 & SSAP 102 net funded status adjuSIMENTS ......cccoooiiiiiiiiiiiiiciceecc et e (53,346,184)|.....cccoevene 32,908,439
7407 OSSP RSSO TSRS RERRRR SRRSO
3703, bbb E £ £ e E R b E e £ e R R Rk R £ £ e e E b b EeE £t e e bR bk h ettt ne bbbkt ee et et et be bttt ettt [oeee ettt
3798. Summary of remaining write-ins for Line 37 from oVerfloOW PAGE ... [ee ettt se e e e ennee [eeeeeeeneee e e e e e e e e e e eeeas
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) (53,346, 184) 32,908,439




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums Collected Net Of TEINSUIANGCE ........c...cuiiuiiiiieieieie ettt ettt [ers s 943,344,797 |....covveenen 954,822,350
2. NEtINVESIMENT INCOME ...ttt ettt ene s 196,362,067 |............... 190,374,905
BT Yo=Y T o TS 1 o T =SSOSR 90,369 (61,650)
4. Total (LINES 1 tATOUGN 3) ....ovvieieiie ittt ettt ettt ettt a s s e e s et et et e s e s e sess s ss et e s et e s essaess s sseses et esesesesn s ssasesesesesesnnnanan 1,139,797,233 1,145,135,605
5.  Benefit and 10SS related PAYMENTS ............cceuiuiiieiiiieieietcteeeeee ettt et s ettt et e s s e e s st e s e b ebesess s s ssesesesesesesnssesssesesesesesessanans [oesesssasesesesess 7,260,799 |..oooveennnn 54,818,089
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooiiiiiiiiiiieiiieiiceie e o [
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS ..............cccoiiieieueueiceccceeieee et [eee e 243,807,944 |.............. 205,943,494
L T 1Yo (=Yoo S o= o IR (o o] 03] o] o [=Y £ OO OO P RPN
9. Federal and foreign income taxes paid (recovered) net of $ ................ (1,208,164) tax on capital gains (I0SS€S) ................ 93,581,189 (1,962,731)
10, TOtal (LINES 5 TNMOUGN ) ....oviuieiiieeictceceee ettt ettt e ettt a s s s s s s et et et et e ss et s st et e s ebeseseas s sseses et et esesess s ssanesesesess 344,649,932 258,798,852
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] 795,147,301 886,336,753
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt b b E RS E R R b £ E b e e b e bt n et [renn et 668,352,127 |....occvvvnene 658,780,716
12,2 SHOCKS ...veeeeueueeeeee e caeteeeeeee e e seeeeee e eseseseeee 2 esesesee e e e esesee a2 a2 e A2 A e e eeee 22 A e A e A e e e A £ S A SRS A eE e A SRR n A e A eeee S e se A e s et e s s nan s et et esennnnnesenes e st 2,250,000 |....ooveerrieieiee
2R 1 (T4 (o= o =N (o= g T OO APPSO KOO
12,4 REAI ESEAE ......e.eeceetei ettt ettt sttt se e eeeee e e s e esesee et e ese s e s S E e e e £ 2R eE S e A £ e e e A e R SRR £ £ eeAn A e A e s e nne s et t st annnt et eses e nnntes [eresiene e 3,314,733 | 3,927,551
12.5 Other INVESTEA @SSELS .......ouiiiiiiiii e e e s e e e e s e e s e e s e e s ee s eeseeseesmeseesnesnesnesna|eere st e s e st e et e st s s te e ste e [ereete e
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS ...............c.cccoiiieiieiereeeeeceeeeeeee et oo (118,495) ... (9,861)
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeececeeteteeeeeceeae et s eessaeaetesesenssaetesesesenssaesesesesensssssesasassssssesesesensnsnsesesesessssnsetasasannnsesasas 520,000 (520,000)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......cvcvcuiueuieieeeeeeieietetetceee ettt vt es ettt es s sesessss s essssseseseseses [oesesesesnnnas 674,318,365 |................ 662,178,406
13. Cost of investments acquired (long-term only):
131 BONAS .ttt h RS e E R E R b £ e E b e b e bttt [nena e e s 707,668,663 |............ 1,136,380,745
SIS (o el T A EESU
IR 1Y (T4 (o= o =N (o= o T OO AU U KOO
13,4 REEI ESAE ......e.ceceeeei ettt tse et se st eseee e e s e s eeee e e o2 e e A e e S A e e S £ £ A A SE A £ e £ e A eE SRR Eee A A e A e R s e nAeE et t s s ennnteses s e nnntes [ereseeae e ennees 2,952,336 ..o 4,342,207
13.5 Other INVESTEA @SSELS .......ocuiiiiiiiii i e e e e e e s e e s e s e e s ee s ee s e e s e e s aeseesnesnesnesna|eere st e s e st e e ste e etes [ere et
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeieeeeceete e eecae et ee s et e s ee e ae et esen s asae e s esensssese s et esenssasaetesesenssassesesesensnaetesasannenen 22,770,000
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueururureiiieieieeeeeeeeeee ettt sttt s s s e seseananas 710,620,999 1,163,492,952
14. Netincrease (decrease) in contract loans and PremiUum NOTES ..........cc.iiiiiiiiiiiieii ettt
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiirieieieiierereeceeeee et (36,302,634) (501,314,546)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
BT ISV o (VTS g o) (T T o= o] = I g To L =T TP AP KOO
16.2 Capital and paid in SUrPIUS, 18SS trEASUNY STOCK .............c.cueuiuiuieiiiiiicictetetceceee ettt s s sess s st sesesessas s s s [er e eeneenen (103,518,596 [....cecvverereenceeirirrceees
16.3 BOITOWET fUNGS ...ttt bbbttt [erene e (156,329,087 ...
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............cccooiiiiiiiiiiiiiiieneeeneeneeseeseeeen e e,
16.5 DIVIAENdS t0 STOCKNOIABTS ........c..ouiiiiiiiiiiiiici bbbt e 521,481,671 |.ccovceneee 400,000,000
16.6 Other cash Provided (BPPIHEA) ..........c..cueviueiieiieeiecee et esae sttt ettt a s a et a e a e a e s s s s s s s s s s s sen s (1,411,988) (10,025,202)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccoceerrrenne (782,741,342) (410,025,202)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvrvrvririreeeeenenne (23,896,675) (25,002,995)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....viviuiiiiieicieteieiee sttt ettt ettt s ettt s bt ses et st s s s bbb s ese st e s s ek sesesese e se s bbb esene e s ssssesesesesesen|oenenebeininneas 133,585,821 |...cccveneee 158,588,816
19.2 End of period (Line 18 plus Line 19.1) 109,689, 146 133,585,821
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Line 2 Net investment income - Dividend received, NEt ...t enn e [oeteeeereeeaeeas 20,367,887 |
20.0002. Line 9 Federal and foreign income taxes paid - Dividend received, net ........cccccoioiiiiiiicccicieeeeeeceeecceeeeeeeees o 23,600,389 ..o
20.0003. Line 12.1 Bonds - Return of capital 10 Parent ..o [ereen e 174,999,733
20.0004. Line 12.2 Stocks — Dividend 10 PArent ...t nins[eesese et s .
20.0005. Line 16.2 Capital and paid in surplus - Return of capital to Parent ..174,999,733
20.0006. Line 16.5 Dividends to stockholders — Dividend 10 Parent ... [oeereeeee s
20.0007. Line 16.6 Other cash provided (applied) - Dividend received, Net ... [oreeeeenenieenes 3,232,502




ANNUAL STATEMENT FOR THE YEAR 2022 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 ..o 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 ...t

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) ...........ccccceeeeneee
Other private passenger auto liability.............ccocoiiiiiiiie,
Commercial auto no-fault (personal injury protection) ...........ccccoveeeveereenens
Other commercial auto liability............ccccoeiiiiiiiieee
Private passenger auto physical damage

Commercial auto physical damage

AIrcraft (Al PEFIIS) ..o

Warranty

Reinsurance - nonproportional assumed property

Reinsurance - nonproportional assumed liability

Reinsurance - nonproportional assumed financial lines .............ccccccecevees

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 2022 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

23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.

171
17.2
17.3
18.1
18.2
19.1

19.2
19.3

19.4
211
21.2
22.
23.
24.
26.

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 ...........cccveeeieenienienieies
Ocean marine
Inland marine ...
Financial guaranty ....
Medical professional liability - occurrence ...............
Medical professional liability - claims-made
Earthquake
Comprehensive (hospital and medical) individual ...

Comprehensive (hospital and medical) group

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

ViSION ONIY ..ot
Dental Only ..o
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 ...........cccoeeveeriiennns
Products liability - occurrence
Products liability - claims-made

Private passenger auto no-fault (personal injury
protection)

Other private passenger auto liability..............c.c......

Commercial auto no-fault (personal injury
protection)

Other commercial auto liability.

Private passenger auto physical damage ..
Commercial auto physical damage

Aircraft (all perils)

3402.
3403.

27.
28. Credit ...
29. International
30, Warranty ......cccoeeeeieiiiicececeeeeeee s
31. Reinsurance - nonproportional assumed property ..
32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial
NS ..o
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)
DETAILS OF WRITE-INS
3401.

3498. Summary of remaining write-ins for Line 34 from
OVErfIOW PAGE .....oviiiiiiiiiiiicrc 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 2022 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
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 ..........ccccceeeeveriennennnn.
Ocean marine
Inland marine
Financial guaranty
Medical professional liability - occurrence .

Medical professional liability - claims-
MAadE ..o

Earthquake .........cccooovvviiiiiiniiiec e

Comprehensive (hospital and medical)
individual e

Comprehensive (hospital and medical)
GIOUP ot

Credit accident and health (group and
individual) ......cccoovieiiiiii e

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) .........ccccvvrireniennniinnnns

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 ......coceeoeeeereeneeneeeeee e
Reinsurance - nonproportional assumed
property ...
Reinsurance - nonproportional assumed
lH@bIlity ...
Reinsurance - nonproportional assumed
financial lines ..........cccoeeiiiiiiiiiice
Aggregate write-ins for other lines of
DUSINESS ..ot
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 2022 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 I T SRR
2.2 Multiple peril crop .
2.3 Federal flood ..
2.4 Private crop .
2.5 Private flood ...
3. Farmowners multiple peril .
4. Homeowners MUItiPle PEFil ........cooo 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 ............cccccceeeiiinas
11.1 Medical professional liability - OCCUITENCE ........coouiiiiiiiiieie 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 ......ccuveiiiiiiiiii e
15.2 DENEAI ONY ..o e e e e e e s e e e s s e e e e e s s ae 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 ...........c.ccoce.
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............ccccceeeneene
19.3 Commercial auto no-fault (personal injury protection)
19.4  Other commercial @uto lADIlity.........ccuuiiiiiiiiiie e n
21.1 Private passenger auto physical damage ..............ooiiiiiiiiiiii i
21.2 Commercial auto physical damage ......
22.  Aircraft (all perils) .....ccccocvveenneen.
23. Fidelity ..
24. Surety ............
26. Burglary and theft ....
27.  Boiler and MaChiNEIY ............ooiiiiie e e e e e s s an e e nan e 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 43,114,781 3,307 18,155,016 24,963,072 494,866,333 761,730,043 (241,900,638) (24.4)

43114781 | 18, 155,016 |. 24,963,072 761,730,043 (241,900.638) |

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 2022 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 ..........cccovveeeiinnnnnne
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

).

500,306

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

""" 27,485 474,009

494866

3,455

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 ..........cocviiiiiiiiiiiiie 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.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

1 2 3 2
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
1.2 DIFBCL oottt e (6,958,938 ...cueeeeeeieeieieieiniees [ e (6,958,938)
1.2 REINSUIANCE @SSUMEM .......oivieieiieciieciis ittt o (9,527) e oot oo (9,527)
1.3 REINSUIANCE CEABD ......vuviirieiiiiiriceeietet sttt (514,403) (514,403)
1.4 Net claim adjustment service (1.1 + 1.2 - 1.3) .ocoovoiiviveieeciieeeeeeeeeeee e (6,454,062 ......ccveveeiiiiiieeeeens e oo (6,454,062)
2. Commission and brokerage:
2.1 Direct excluding CONtINGENT .........oouiiiiiiiiieee e [ere e enies [oreeie e eies oot oo e
2.2 Reinsurance assumed, excluding CoONtINGENt ..........c.ccurueurreueerineeeneeneeerememieee s o 35,794 | [ 35,794
2.3 Reinsurance ceded, excluding Contingent ................coeveueuerceeeeerereeeee e [ 52,063,616 ..o oo 52,063,616
P2 0T Tl T=Y T Ao =T P SO OO RSOOSR HE R
2.5 Contingent - reinSUranCce asSUMEA ..........coccoieeiieiiiaiieeieeeie e eee e see s et enies [oreeieee e eies oot [
2.6 Contingent - reinSUranCe CeAEd ............couiiiiiiiieieieieeeeeeeee e oo oo e
2.7 Policy and membership fEes .........ccouoiiiiiiiiiiiieeeccee e
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-2.6+2.7) ..|ocoeeeeoeinnnnneccees e (52,027,822) - oo (52,027,822)
3. Allowances to managers and AgENLS .............cccveveveueueurrieieiereseseseessese e oottt eesneneeee [ [ 2,360,000 | 2,360,000
4. AQVEIISING w.vvieieiiieieieieiees ettt [oeeeeeee e 1,208,357 oo e 1,208,357
5. Boards, bureaus and associations ..1,750,890 |.. . ..1,705,960
6.  Surveys and UNAErWIItiNG FEPOMS ..........ccueviviiiieirieereiieieesesesesss st enccieeeeens [esniciceeesesnnacaas 277,799 | [ 277,799
7. Audit Of @SSUrEdS’ FTECOTAS ........eeiuiiiiieiieiieie et see e [ [ [
8. Salary and related items:
8.1 SAIAMES ..veveeeeeeeceeeeieeseeeeeetee st eseee et seeese ettt et et ettt e (3,409, A71) oo 122,168,371 [ e 118,759,200
8.2 PAYION tAXES ...ttt (206,786)[....cvcveveencnes 6,472,515 | [ 6,265,729
9. Employee relations and welfare . (571,249) ... 30,812,950 |- e 30,241,701
10, INSUFANCE ...ttt ettt ns e s m s esns e sennsansnaens [ooennnananansnas 3,243,685 ... [ 3,243,685
11, DIFECIOIS’ TEES .....vvvveceieeeeee ettt sess s ettt oot 3,526,755 ..o [ 3,526,755
12, Travel and travel IHBMS ........coieuriieiiieinieice et (5, 113) |- 4,215,445 | oo o 4,210,332
13, ReNt and rent iBMS ......c.ouoiiiieicieeeiei et e (30,303) e 7,135,197 | o 7,104,888
T4, EQUIPMENE ..ottt ee et et tes s s s sesse e teseesssesesssssesesesesssnssnas |eoeseseneenensesesssessneesnnnns |oesessessessenenens 2,880,988 |....ooeoeeeeeeeeeeeee e 2,880,988
15. Cost or depreciation of EDP equipment and SOftWAre .............ccoeeveveveveveveuens roeeeneneeinieeene (6,272)] e 24,309,047 |....oooeiieiceeees e 24,302,775
16.  Printing @nd STALONEIY .........c.coviuiueueieiiceieieieieeeeeie et (3,120) |- ceeeeeecne 871,838 | e 868,718
17. Postage, telephone and telegraph, exchange and eXpress ............oooeovoveveuen. eeeeeerenieennnns (13,122) |- 1,851,456 |..ooiecciee 66,378 |...ccoveveennne 1,904,712
18. Legal and @UAItING ...c.cuivreieieiieiiiriricieier sttt (118,936) 2,970,694 1,523,839 4,375,597
19.  TOtalS (LINES 310 18) cuveeiicieieeeieie ettt enes (4,409,002)|................ 213,695,981 |..coooveenne. 3,950,217 [oovoviene 213,237,196
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
Credits OF $ oot e s [ 21,446,452 | ... e 21,446,452
20.2 Insurance department licenses and fEES ..........cccoovvveveveueeceeeeie e s [ T43,023 | oo 743,023
20.3 Gross guaranty association @SSESSMENLS .........cccerererenenenenenenenessfoermneneeeccccs e e
20.4 All other (excluding federal and foreign income and real estate) ........... 986,644 986,644
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .....oooovevererees forrrnreeincccccins [ 23,176,119 | |, 23,176,119
21, Real StAte BXPENSES .......c.eevveececeeeeeeiete ettt eneeee [t [ 5,671,877 .o 5,671,877
22, REAI ESIAtE LAXES .....eiviieiceeceecee ettt e e e e e e snead|e e e e e e e e eneennenees [eeeeeene e e e e e e e nenees[ereeeee e e eeeean 797,818 | 797,818
23. Reimbursements by uninSUred Plans ...........ccccoeiiiieiiiiieeiereeseereeeesieesees e [ [ o e
24.  Aggregate write-ins for miScellaneous EXPENSES .............ceuevevereeeuererevessens|reseeeeecciseneenas (277, 781) e 53,984,879 | [ 53,707,138
25. Total expenses incurred ..(11,140,805)|.. ..238,829,157 |.. ..10,419,912 |(a) ........ 238,108,264
26. Less unpaid EXPEenSES - CUITENE YEAT .........cccvevveeverereirieeeseseseissessesesesessssssssefroceceseenencaas 34,455,017 | 57,564,008 |......cocveverennes 599,855 |...ccvevne. 92,618,875
27.  Add unpaid eXPENSES = PHIOT YEAT .........cccueueeereeeeeceeeeseeeseseeaeaeaesesesessasasssseseseereeeseseessenes 53,384,121 | 61,991,961 |.oooviiine 650,598 |.............. 116,026,680
28.  Amounts receivable relating to uninsured plans, prior Year ...........ccoocuvrvrvncdomnmieieiccis e [ [
29. Amounts receivable relating to uninsured plans, current year ............c.ccc..c...
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 7,788,299 243,257,115 10,470,655 261,516,069
DETAILS OF WRITE-INS
2401. Outside Services Nired ... e (277, 741) ..o 50,321,657 | oo 50,043,916
2402, CONTIIBUTIONS vttt cesenenee [eeeeeicieienenenas 1,174,828 | e 1,174,828
2403, 01N ettt ettt nnnsenens[eeeeennanaeeeennas 2,488,394 | [ 2,488,3%
2498. Summary of remaining write-ins for Line 24 from overflow page ...........cc.ccoc.| e | [ [
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) (277,741) 53,984,879 53,707,138
(a) Includes management fees of §  ..oocoeeiinen (28,813) to affiliatesand $  ...ooevvrevennne 2,360,000 to non-affiliates.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. GOVEIMMENT DONAS ......oeeivieeieeeeeecee ettt ettt eeeteeeeteesetensssenssaesssanssenssesnssnssssessssessssensssensssnsnsenresnsesnnne | (@) coereeienens 1,261,487 oo 1,102,181
1.1 Bonds exempt from U.S. tax .. .| (@) ..........35,302,893 |... . 34,841,696
1.2 Other bonds (UNAFFIALEA) ...........cceveriiiiieieicteieeeeeeee ettt ettt esess s s s s st sesesssnsnsnsnssesesesesnsnsnsnsnsnssesesesnnns | (@) coerees 119,281,722 |................ 121,494,087
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
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets . 20,767,676
9. Aggregate write-ins for INVESTMENT INCOME .........o.iiiiiiii ettt ae e b e e b e e b e et e e et e mnesaeesmeesmeesnees [roeieeeiae s st [oeeiie e
10. Total gross investment income 188,025, 190
11. INVESIMENT XPENSES ......evveveeeeereceete et eeseecaetetesesssseaesesesessssssesesesessssssesesesessssseesesasessssseesasasessssseesasessesesetesasasensesetesessssssssesesasesnsnsetasasassnsstetesassnsnsnsnsasases [(o) JE— 10,419,912
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) 11,414,096
17. Net investment income (Line 10 minus Line 16) 176,611,094
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 $

............... 561,084 accrual of discount less $

accrual of discount less $

investment expenses and $

segregated and Separate Accounts.

(h) Includes $

interest on surplus notes and $

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

44,205,318 amortization of premium and less $
amortization of premium and less $

amortization of premium and less $

179,165 amortization of premium and less $

amortization of premium.

interest on encumbrances.

1,219,445 paid for accrued interest on purchases.
paid for accrued dividends on purchases.

paid for accrued interest on purchases.

............ 1,034,627 paid for accrued interest on purchases.

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

interest on capital notes.

(i) Includes$ ... 541,885 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 ..........cccceveeeeecueueveeeeeneaes [eeeeeeseeeennnns (9671,195) oo e (961,195) v [
1.1 Bonds exempt from U.S. tax (1,294,037)|.... ... (1,294,037)
1.2 Other bonds (unaffiliated) .. ..(10,668,240) (12,083,306)|... .(116,355)
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 . 12,021,809
3. MOrgage I0@NS ......ccueiiiiiiiie et ne oo e [ [
4. Real estate .....
5. Contract loans ..
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
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 O OO KRR URRUUR RSO ORRPURUI RSO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above)
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ANNUAL STATEMENT FOR THE YEAR 2022 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 = T g T SR (STt g T=To LU L= I ) O U AR RO
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......oiiiiiieieee ettt sttt e s et e e e et e et e enteeneesseesneenneennees |erreeieete et e et e e e enas [ereee e ens [oreet e e e
2.2 COMIMON SEOCKS ...ttt [roeninenninaeninans 3,224,621 |....covvvnne 3,669,389 |.....cooveernn 444,768
3. Mortgage loans on real estate (Schedule B):
LT FIFSEIIENS .ttt a ettt et ettt ettt eaeesaeeaeenaee [ereeeeee e et e o [
3.2 Other than firsSt IENS. .......couiiii ettt sbeesbe e be e beeneenne [oreeseenee s e ieeiies [oreite et [
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccoiiiiiiiiiiie et ene[eereerie e [oeie et erieens [ereeie e
4.2 Properties held for the production Of INCOME...........c.uiiiiiiiiiiiieie et | siesies o oaesee s s
4.3 Properties held fOr SIE .........oiiiiiiiiii ettt ettt se e s aeesbeesbeenbes [oreeite et e et e et naes [ee et e e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ottt b bbb bbbt bbbt bbbttt b e bt bbbttt ane s [eereeee e e [eee e [
LS 0T o = Tox i (o - 1o OO RSO PUORUORER RO RO
7. Derivatives (SCheUIE DB) ........c.iiiiiiiiiii ittt bbbttt sbe st b e [emeene e e nes [ [
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cueuiuiiiieieeeeeeeeeeeeeeeieee et s st easanans [eeeseseeeneeeseaeaeiene 75,253 | 75,253 |
9. RECEIVADIES fOr SECUMIES . ...viviitiitiitiiti ittt bbbttt sttt nb et nbe s [ome e e e ees [oei oo ees [oeiei e
10. Securities lending reinvested collateral assets (SChedUlE DL) ..........couiiiiiiiiiiiiiiieieeieeiesieseesees | iensieeis [oeeiiese s ees [oreeieeie e
11, Aggregate Write-ins for INVESIE @SSELS .........ccuiiiiiiiiiiieeccee e [reeeee e e e e e neeneenies[eeeeee e e e eae [eeee e
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
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 ..............ccccooeiieies forminiiniiiiiiinines fee e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt et e s [oreeiseeite e e et e st e e e neeiaes [eeeesesiseenie et e e e e eees feeeseet e e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoiiiiiiiiiiiiiiiiiiiice e [ore e [oeeee e [
16.3 Other amounts receivable under reiNSUranCe CONFACES ..........couiiiiiiiiiieiieeieeee e rieees [oreeiee e eiies [oeeeieenie e foeere e
17.  Amounts receivable relating to UNINSUred PIANS ..........coiiiiiiiiiiiiii e [ nieis [oeeee e [oreeie e
18.1 Current federal and foreign income tax recoverable and interest thereon ............cccocceiiiiiiiiinicns feeeiiiiiiiciniiiis [ o
18.2 Net AEFEITEd tAX @SSEE .......iueuieiieiiieeirieeiie ettt ettt esne [ronennneenanen 141,949,705 |............... 144,963,911 [ 3,014,206
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiii it sees |erre e enes [ ee e
20. Electronic data processing equipment and SOfWAIE .............cccuevieiviveueiiiiiieeiereisiieeseie e oeeseeeeicicesesnenas 381,896 ..o 850,910 .o 469,014
21.  Furniture and equipment, including health care delivery @SSets ............cccoovovoveveveueeeceeieeeeeeeees [eeeeeieeeenes 33,470,921 [ 36,817,182 | 3,346,261
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins s o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiiiieeeeeeeeesees [ [ e
24. Health care and other amounts receivabIe ..o [reeee e [t [
25. Aggregate write-ins for other than iINVESted @SSEtS ............ccceieiiieviiceciciiieeeeeee et [eeeeeieeeeas 93,444,004 |................ 124,851,730 |.ccvvveneee 31,407,726
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bbbttt ettt b bt b e [rreseeneinnan 272,546,400 |............... 311,228,375 | 38,681,975
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccuririiinininies [seemrmsmieneicicccicies [ [
28. Total (Lines 26 and 27) 272,546,400 311,228,375 38,681,975
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow Page ............ccooiiiiiiiiiiiiieiiesiecesceiees e ciecieiieins [ oo
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Prepaid post retirement assets ... e 81,574,099 |....ccoo.. 115,204,042 |...coceee.. 33,629,943
2502.  Prepaid EXPENSES  ..ooeoiiiiiiiieieieeeeee ettt n e nenene [eseaeaeeenas 11,869,905 |....covveveeee 7,903,367 |......... .. (3,966,538)
2503. Overfunded pension plan asset 1,744 321 |... 1,744,321
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoiiiiiiiiiiiiiieieeeseeee oo IR R N
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 93,444,004 124,851,730 31,407,726
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

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

F/S
SSAP# F/SPage Line# 2022 2021
NET INCOME
(1) MGIC state basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 427,372,828 $ 289,573,303
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
Change in contingency reserve 00 4 5 (540,983,034) (554,093,063)
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 968,355,862  $ 843,666,366
SURPLUS
(5) MGIC state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 921,117,625  § 1,217,095,038
(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 $ 921,117,625  $  1,217,095,038

B.  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.

We have established an estimated allowance for uncollectible premiums which is based on analysis of historic trends. As of December 31, 2022 and 2021,
the allowance for uncollectible premiums was approximately $1.1 million and $1.2 million, respectively. The “Uncollected premiums and agents' balances
in the course of collection” are reported net of the allowance on Page 2 of this statement.

C.  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. The liability for reinsurance assumed is 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.

Our loss reserve estimates are also affected by any agreements we enter into regarding our claims paying practices, as discussed in Note 14.G.
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, change 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.
D. Going Concemn
Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about our ability to continue as a going concern.
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Accounting Changes and Corrections of Errors

Insurance regulations require companies that write or reinsure mortgage guaranty insurance to maintain a contingency reserve. Wisconsin domiciled companies’
annual contribution to the contingency reserve is calculated as the greater of a) fifty percent of earned premium or b) one-seventh of the result of the minimum
policyholder position calculation provided under Wisconsin Administrative Code Section Insurance 3.09(14). Further under Wisconsin Administrative Code
Section Insurance 3.09 (8), a contingency reserve shall be established and maintained by the original insurer or by the assuming insurer so that the aggregate of
reserves shall be equal to or greater than the required reserve.

Effective January 1, 2021, we began reducing our contingency reserve contribution for amounts ceded under our insurance-linked note transactions. This change
in the accounting method for establishing contingency reserves was considered a change in accounting principle in accordance with SSAP No. 3, Accounting
Changes and Corrections of Errors (“SSAP No. 3”). In accordance with SSAP No. 3, the cumulative effect of changes in accounting principles shall be reported
as adjustments to unassigned funds (surplus) in the period of the change of the accounting principle. The cumulative effect is the difference between the amount
of capital and surplus at the beginning of the year and the amount of capital and surplus that would have been reported at that date if the new accounting principle
has been applied retroactively for all prior periods.

As of December 31, 2020, we reported contingency reserves of approximately $19.2 million related to ceded premiums on ILN transactions. Effective January
1, 2021, we reduced our contingency reserve by $19.2 million and increased our capital and surplus by approximately $15.2 million, after consideration of the
income tax effect of $4.0 million, for the cumulative effect adjustment. The OCI approved this change in accounting method.

Business Combinations and Goodwill — not applicable

Discontinued Operations — not applicable

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans — not applicable
B.  Debt Restructuring — not applicable
C. Reverse Mortgages — not applicable
D. Loan-Backed Securities
(1) Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from 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. Less than 12 months $ 25,116,603
2. 12 months or longer $ 19,142,302
b.  The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $479,930,550
2. 12 months or longer $246,358,903
(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.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions — not applicable
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — not applicable
H. Repurchase Agreements Transactions Accounted for as a Sale — not applicable
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale — not applicable
J. 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. The costs of improvements to the property are in excess of the fair market value based on a broker opinion of value obtained. We have
determined that the carrying amount of the assets related to this property are not recoverable and we have recognized an impairment loss of $500,756.
The impairment loss is equal to the net carrying value of the building and the land as of December 31, 2022 prior to impairment. The loss is reported
as a net realized capital loss on line 10. in our Annual Statement of Income.

K. Low-Income Housing Tax Credits (“LIHTC”) — not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
L. Restricted Assets
(1) Restricted Assets (Including Pledged)
Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/A Supporting | Total Protected| Protected Cell
Protected Cell | Cell Account | Account Assets Increase/
Total General Account Restricted Supporting G/A Total Total From (Decrease)
Restricted Asset Category Account (G/A)| Activity (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6)
a. Subject to contractual obligation for which liability
is not shown $ - 3 - 8 - 3 - 8 - 8 - 8 -
b. Collateral held under security lending agreements - - - - - - -
c. Subject to repurchase agreements - - - - - - -
d. Subject to reverse repurchase agreements - - - - - - -
e. Subject to dollar repurchase agreements - - - - - - -
f. Subject to dollar reverse repurchase agreements - - - - - - -
g. Placed under option contracts - - - - - - -
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock - - - - - - -
i. FHLB capital stock 850,000 - - - 850,000 3,100,000 (2,250,000)
j- On deposit with states 2,790,605 - - - 2,790,605 3,067,320 (276,715)
k. On deposit with other regulatory bodies - - - - - - -
1. Pledged collateral to FHLB (including assets
backing funding agreements) - - - - - 169,181,005 (169,181,005)
m Pledged as collateral not captured in other
categories 3,102,038 - - - 3,102,038 3,067,137 34,901
n. Other restricted assets - - - - - - -
o. Total Restricted Assets (Sum of a through n) $ 6,742,643 $ - S - 3 - $ 6,742,643 $178,415,462 $(171,672,819)
Current Year
8 9 Percentage
10 11
Gross
(Admitted & Admitted
Total Total Admitted| Nonadmitted) Restricted to
Nonadmitted Restricted Restricted to | Total Admitted
Restricted Asset Category Restricted (5 minus 8) |Total Assets (c) Assets (d)
a. Subject to contractual obligation for which liability
is not shown $ - % - 0% 0%
b. Collateral held under security lending agreements - - 0% 0%
c. Subject to repurchase agreements - - 0% 0%
d. Subject to reverse repurchase agreements - - 0% 0%
e. Subject to dollar repurchase agreements - - 0% 0%
f. Subject to dollar reverse repurchase agreements - - 0% 0%
g Placed under option contracts - - 0% 0%
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock - - 0% 0%
i. FHLB capital stock - 850,000 0.01% 0.01%
j. On deposit with states - 2,790,605 0.04% 0.04%
k. On deposit with other regulatory bodies - - 0% 0%
1. Pledged collateral to FHLB (including assets
backing funding agreements) - - 0.00% 0.00%
m Pledged as collateral not captured in other
categories - 3,102,038 0.05% 0.05%
n. Other restricted assets - - 0.00% 0.00%
o. Total Restricted Assets (Sum of a through n) $ - $ 6,742,643 0.10% 0.10%
(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
Protected
Cell
Total Account Gross
G/A Protected Assets (Admitted & | Admitted
Supporting Cell Supporting Nonadmitted | Restricted to
Protected Cell | Account G/A Increase/ Total Current | ) Restricted Total
Total General Account Restricted | Activity Total Total From (Decrease) Year Admitted to Total Admitted
Description of Assets | Account (G/A) | Activity (a) Assets (b) (1 plus 3) Prior Year (5 minus 6) Restricted Assets Assets
Premium deposits for
Home Re transactions $ 3,102,038 § - 3 - % - $ 3,102,038 $3,067,137 $ 34,901 $ 3,102,038 0.05% 0.05%
Total (¢) $ 3,102,038 § - 3 - % - $ 3,102,038 $3,067,137 $ 34,901 $ 3,102,038 0.05% 0.05%
(3) Detail of Other Restricted Assets — not applicable
(4) Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements — not applicable
M. Working Capital Finance Investments — not applicable
N.  Offsetting and Netting of Assets and Liabilities — not applicable
O. 5GI Securities — not applicable
P.  Short Sales — not applicable
Q. Prepayment Penalty and Acceleration Fees
During 2022, 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.
General Account Protected Cell
(1) Number of CUSIPs 17 -
(2) Aggregate Amout of Investment Income  $ 4,590,698 $ -
R.  Reporting Entity’s Share of Cash Pool by Asset Type — not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

Joint Ventures, Partnerships and Limited Liability Companies
We have no investments in joint ventures, partnerships or limited liability companies that exceed 10% of admitted assets.
As of December 31, 2021, we reported a book/adjusted carrying value of $0.1 million for our interest in MMCA I, which consisted of $57.3 million of

A.
B.

contributed capital less cumulative unrealized losses of $57.2 million. MMCA T held a 99% interest in the CMI Investors Limited Partnerships. During the
third quarter of 2022, the CMI Investors Limited Partnerships were dissolved. We impaired our investment in MMCA 1 effective in the third quarter,
recognizing a realized loss of $57.2 million which is offset by the reversal of unrealized losses in surplus. As of December 31, 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.

12/31/2022

12/31/2021

Change

M

Ordinary

(€3]
Capital

3
Total

“4)

Ordinary

(€]
Capital

(6)
Total

(7
Ordinary

®)
Capital

©)
Total

(a) Gross Deferred Tax Assets $

(b) Statutory Valuation
Allowance Adjustments -

197,908,822

$ 573,831

S 198,482,653

$ 176,595,806

$ 2 8

176,595,808 $

21,313,016 $ 573,829 $

21,886,845

(c) Adjusted Gross Deferred Tax
Assets (1a - 1b) $
(d) Deferred Tax Assets
Nonadmitted

197,908,822

141,949,705

$ 573,831

$ 198,482,653

141,949,705

$ 176,595,806

144,963,911

$ 28

144,963,911

176,595,808 $

21,313,016 $ 573,829 $

(3,014,206) -

21,886,845

(3,014,206)

(e) Subtotal Net Admitted

Deferred Tax Asset

(lc-1d) $
(f) Deferred Tax Liabilities

55,959,117
1,902,263

$ 573,831
801,682

$ 56,532,948
2,703,945

$ 31,631,895
2,185,755

$ 28
810,568

31,631,897 §
2,996,323

24327222 $ 573,829 $
(283,492)

(8,886)

24,901,051
(292,378)

(g) Net Admitted Deferred Tax
Asset/(Net Deferred Tax

Liability) (1e - 1f) $ 54,056,854

$ (227,851)

$ 53,829,003

$ 29,446,140

$ (810,566) $

28,635,574 §

24,610,714 $ 582,715 §

25,193,429

12/31/2022

12/31/2021

Change

(1)

Ordinary

)

Capital

3)
(Col1+2)
Total

(4)

Ordinary

Capital

(%)

(6)
(Col 4 +5)
Total

(@)
(Col 1-4)
Ordinary

@)
(Col 2 -5)
Capital

©)
(Col 7 +8)
Total

Admission Calculation Components SSAP No.

(a) Federal Income Taxes Paid
In Prior Years Recoverable
Through Loss Carrybacks $27,629,672
(b) Adjusted Gross Deferred
Tax Assets Expected To Be
Realized (Excluding The
Amount OfDeferred Tax
Assets From2(a) above) After
Application ofthe Threshold
Limitation. (The Lesser of
2(b)1 and 2(b)2 Below)
1. Adjusted Gross
Deferred Tax Assets
Expected to be Realized
Following the Balance
Sheet Date
2. Adjusted Gross
Deferred Tax Assets
Allowed per Limitation
Threshold
(c) Adjusted Gross Deferred
Tax Assets (Excluding The
Amount OfDeferred Tax
Assets From2(a) and 2(b)
above) Offset by Gross
Deferred Tax Liabilities

26,199,331

26,199,331

2,130,114

101

$ -

XXX

573,831

$27,629,672

26,199,331

26,199,331

129,767,190

2,703,945

$16,393,490

12,242,082

12,242,082

2,996,323

$

$16,393,492

12,242,082

12,242,082

178,010,995

2,996,323

$11,236,182

13,957,249

13,957,249

(866,209)

$ 2)

XXX

573,831

$11,236,180

13,957,249

13,957,249

(48,243,805)

(292,378)

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

Total (2(a) + 2(b) +2(c)) $55,959,117

$ 573,831

$56,532,948

$31,631,895

$

$31,631,897

$24,327,222

$573,829

$24,901,051

(a) Ratio Percentage Used To Determine Recovery Period And Threshold

Limitation Amount

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

Period And Threshold Limitation In 2(b)2 Above

14.3

2022

2021

245%

$5,462,225,875

261%

$5,242,868,205




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

4. We did not assume the benefit of future tax planning strategies in our valuation of gross deferred tax assets as of December 31, 2022 or 2021.

12/31/2022 12/31/2021 Change
(M @ ®) * ®) (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) $ 197,908,822 § 573,831 $§ 176,595,806 $ 2§ 21,313,016 $ 573,829
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) $ 55959117 $ 573,831 $ 31,631,895 $ 2§ 24327222 § 573,829

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
C.  Current income taxes incurred consist of the following major components:

5) 5) ©)
12/31/2022 12/31/2021 (Col 1 - 2) Change
1. Current Income Tax:
(a) Federal $ 143,306,247 $ 29,368,504 $ 113,937,743
(b) Foreign - - -
(c) Subtotal (1a + 1b) $ 143,306,247 $ 29,368,504 $ 113,937,743
(d) Federal income tax on net capital gains (3,141,134) 181,602 (3,322,736)
(e) Utilization of capital loss carry-forwards - - -
(f) Other - - -
(g) Federal and foreign income taxes incurred (1c + 1d + le + 1f) $ 140,165,113  $ 29,550,106 $ 110,615,007
2. Deferred Tax Assets:
(a) Ordinary
(1) Discounting of unpaid losses $ 2,820,543 § 4,988,508 $ (2,167,965)

(2) Unearned premium reserve 6,501,702 8,162,750 (1,661,048)
(3) Policyholder reserves - - -
(4) Investments - - -
(5) Deferred acquisition costs - - _
(6) Policyholder dividends accrual - - -
(7) Fixed assets - - -
(8) Compensation and benefits accrual 14,493,933 8,952,322 5,541,611
(9) Pension accrual - - -
(10) Receivables - nonadmitted - - -
(11) Net operating loss carry-forward - - -
(12) Tax credit carry-forward - - -

(13) Other 174,092,644 154,492,226 19,600,418
(99) Subtotal (sun of 2al through 2al3) $ 197,908,822 $ 176,595,806 § 21,313,016
(b) Statutory valuation allowance adjustment - - -
(c) Nonadmitted 141,949,705 144,963,911 (3,014,206)
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2¢) $ 55,959,117 § 31,631,895 § 24,327,222
(e) Capital:
(1) Investments 573,831 2 573,829

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

(4) Other - - -
(99) Subtotal (2el +2e2 +2e3 +2e4) $ 573,831 8§ 28 573,829

(f) Statutory valuation allowance adjustment - - -
(g) Nonadmitted - - -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ 573,831 $ 2 S 573,829
(i) Admitted deferred tax assets (2d + 2h) $ 56,532,948 § 31,631,897 § 24,901,051

3. Deferred Tax Liabilities:
(a) Ordinary
(1) Investments $ -3 -8 -
(2) Fixed assets - - -
(3) Deferred and uncollected premium - - -
(4) Policyholder reserves - - -

(5) Other 1,902,263 2,185,755 (283,492)
(99) Subtotal (3al +3a2 +3a3 + 3a4) $ 1,902,263 $ 2,185,755  $ (283,492)

(b) Capital
(1) Investments 801,682 810,568 (8,886)
(2) Real Estate - - -
(3) Other - - -
(99) Subtotal (3bl + 3b2 + 3b3) $ 801,682 § 810,568 $ (8,886)
(c) Deferred tax liabilities (3299 + 3b99) $ 2,703,945 § 2,996,323 $ (292,378)
4. Net deferred tax assets/(liabilities) (2i - 3¢) $ 53,829,003 $ 28,635,574 $ 25,193,429

Note to Table 9.C: The Other Ordinary Deferred Tax Asset on Line 2(a)(13) includes $158,940,698 and $148,580,903 related to the contingency reserve
and $9,719,448 and zero related to research and experimental costs for December 31, 2022 and 2021, respectively.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

D. The reconciliation of federal income taxes incurred at the federal tax rate of 21% to reported federal income taxes incurred is as follows:

12/31/2021 12/31/2021
Provision computed at statutory rate $ 119,182,968 $ 67,015,916
Tax exempt investment income (4,952,405) (5,094,956)
Change in nonadmitted assets 7,484,008 (3,626,153)
Benefit plans (11,202,699) 6,910,772
Investment in affiliates 7,740,895 1,101,397
Compensation plans 2,920,142 3,751,278
Other (3,162,584) (1,551,870)
Totals $ 118,010,325 $ 68,506,384
Federal and foreign income taxes incurred (incl. capital gain tax) $ 140,165,113 $ 29,550,106
Change in net deferred income taxes (22,154,788) 38,956,278
Total statutory income taxes $ 118,010,325 $ 68,506,384
E.  The amount of federal income taxes incurred and available for recoupment in the event of future net losses — for current year $139,525,995; for first preceding
year $27,264,758.
F.  Our Federal Income Tax return is consolidated with the following entities (“MGIC Group”):
MGIC Investment Corporation MGIC Insurance Services Corporation
MGIC Credit Assurance Corporation CMI Investors 2, L.P.
MGIC Assurance Corporation CMI Investors 5, L.P.
MGIC Indemnity Corporation CMI Investors 8, L.P.

MGIC Reinsurance Corporation of Vermont  CMI Investors 9, L.P.
MGIC Investor Services 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, 2022, we owned tax and loss bonds of $661 million.

The Inflation Reduction Act of 2022 (the “Act”) was enacted on August 16, 2022. Included in the Act are provisions, that take effect in 2023 for a new
Corporate Alternative Minimum Tax (“CAMT”). We are not an applicable corporation that is subject to the CAMT in 2023.

G. Not applicable

H. Repatriation Transition Tax (RTT) — not applicable

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

10. 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 2022 and 2021, we paid the following dividends to Investment:

Date Paid Amount Date Paid Amount
5/16/2022 $ 400,000,000 1/1/2021 $ 8,911,559
11/1/2022 400,000,000 8/2/2021 150,000,000
11/18/2021 250,000,000
~$ 800,000,000 "$ 408,911,559

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. Except as described below, dividends paid in 2021 consisted of cash.

Effective January 1, 2021, we distributed to Investment, as a dividend, our investment in MGIC Credit Assurance Corporation (“MCAC”) of $8.9
million. In connection with the distribution, we have recognized cumulative unrealized losses of $5.2 million in 2021 related to MCAC that had been
recorded in surplus as of December 31, 2020. All appropriate regulatory approvals were received for this distribution.

(2) We did not contribute capital to any of our subsidiaries in 2022 or 2021.

(3) 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
MRCYV of $3,044 for inter-company settlements. During 2021, we received cash from Investment of $265,330; MAC of $934,821; MIC of $796,896;
MCAC of $17,000; and MRCV of $2,660 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,
2022 and 2021, the reinsurance balances due to us from MIC were $138,806 and $22,694, respectively.

In addition to reinsurance balances, we reported a net payable balance of $445,727 due to affiliates and a net receivable balance due from affiliates of
$2,162,638 as of December 31, 2022 and 2021, respectively. These balances are settled monthly.
We are the owner of two buildings in Milwaukee, Wisconsin. The buildings are 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.
Not applicable
All our outstanding shares are owned by our Parent, Investment, a holding company domiciled in the State of Wisconsin.
Not applicable
Not applicable
Not applicable
Not applicable
Not applicable
All SCA Investments
(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)
Percentage of

&

2rR-TZom

SCA Entity SCA Ownership Gross Amount Admitted Amount Nonadmitted 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% $75,253 - $75,253
Total SSAP No 97 8b(iii) Entities XXX $75,253 - $75,253
d. SSAP No 97 8b(iv) Entities - - -
Total SSAP No 97 8b(iv) Entities XXX - - -
e. Total SSAP No 97 8b Entities (except 8bi entities) (bt+c+d) XXX $75,253 - $75,253
f. Aggregate Total (ate) XXX $75,253 - $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 Entity SCA Had
(Investments in Net Income Surplus Completed
Insurance SCA Increase Increase Per Statutory Statutory Financial
Entities) (Decrease) (Decrease) Equity Statements*
MIC $ 2,259,349 § - $ 113,636,875 $ 113,636,875
MAC (4,396,204) - 266,321,506 266,321,506

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

(3) Not applicable
O. 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 have conducted 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, incurring a prepayment
fee of $1.3 million. We are no longer required to maintain eligible collateral due to the repayment and we have decreased our investment in FHLB
stock to $850,000. Future borrowings may be used to provide low-cost, supplemental liquidity. As of December 31, 2022, we have determined our
estimated maximum borrowing capacity to be $2,231,178,951 which represents 35% of admitted assets.
(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 $ - $ - $ -
(b) Membership Stock - Class B - - -
(c) Activity Stock 850,000 850,000 -
(d) Excess Stock - - -
(e) Aggregate Total (at+btc+d) $ 850,000 $ 850,000
(f) Actual or estimated Borrowing Capacity
as Determined by the Insurer $2,231,178,951 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -

(b) Membership Stock - Class B - - -

(c) Activity Stock

b.

a.

(d) Excess Stock
(e) Aggregate Total (atbtctd)

$

3,100,000 3,

3,100,000

100,000

$ 3,100,000

(f) Actual or estimated Borrowing Capacity

as Determined by the Insurer $ 155,000,000 XXX

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

Amount Pledged as of Reporting Date

&

Maximum Amount Pledged During Reporting Period

2. Current Year General Account Maximum Collateral Pledged

w

XXX

Fair Value

Carrying Value

Aggregate Total

Borrowing

. Current Year Total General and Protected Cell Accounts Total

Collateral Pledged (Lines 2+3)
Current Year General Account Total Collateral Pledged -
Current Year Protected Cell Accounts Total Collateral Pledged -

. Prior Year-end Total General and Protected Cell Accounts

Total Collateral Pledged 167,321,725

169,181,005

155,000,000

Fair Value

2

Carrying Value

3
Amount
Borrowed at
Time of
Maximum
Collateral

. Current Year Total General and Protected Cell Accounts

Maximum Collateral Pledged (Lines 2+3) $ 166,102,030
166,102,030

Current Year Protected Cell Accounts Maximum Collateral -

4. Prior Year-end Total General and Protected Cell Accounts

Maximum Collateral Pledged 167,321,725
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169,463,348

169,181,005
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(4) Borrowing from FHLB
a.  Amount as of the Reporting Date

1 2 3 4
General Protected Cell Funding Agreements
Total 2+3 Account Account Reserves Established

1. Current Year

(a) Debt $ - 3 - 3 - XXX

(b) Funding Agreements - - - -

(c) Other - - - XXX

(d) Aggregate Total (atb+c) $ -3 - 3 -3 -
2. Prior Year-end

(a) Debt $155,000,000 $155,000,000 $ - XXX

(b) Funding Agreements - - - -

(c) Other - - - XXX

(d) Aggregate Total (atb+c) $155,000,000 $155,000,000 $ - 3 -

b.  Maximum Amount during Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account

1. Debt $155,000,000 $155,000,000 $ -
2. Funding Agreements - - -
3. Other - - -
4. Aggregate Total (1+2+3) $ 155,000,000 $155,000,000 $ -

c.  FHLB - Prepayment Obligations
The FHLB Advance that was paid off in February 2022 did have a prepayment obligation as discussed in 11.B.(1) above. We have no current
borrowings outstanding.

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
are 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 are fully vested in their benefits as of December 31, 2022.

The pension expense allocated to us during 2022 and 2021 was $25,685,507 and $9,887,665, respectively. The supplemental executive retirement benefit
allocated to us during 2022 and 2021 was ($4,163,235) and ($157,480), respectively. The postretirement medical benefit allocated to us during 2022 and
2021 was ($10,897,966) and ($7,033,390), respectively.

A summary of assets, obligations and assumptions of the Pension Benefit and Postretirement Benefit Plans are as follows as of December 31, 2022 and
2021:
(1) Change in benefit obligation

a. Pension Benefits

Overfunded Underfunded
2022 2021 2022 2021
1. Benefit obligation at beginning year $ 391,697,572  $ 423,713,014
2. Service cost 7,152,977 7,568,925
3. Interest cost 12,461,063 11,276,205
4. Contribution by plan participants - -
5. Actuarial (gain) loss (83,240,485) (10,018,028)
7. Benefits paid (13,279,303) (13,228,228)
8. Plan amendments 3,247,056 2,001
9. Business combinations, divestitures, curtailments,
settlements and special termination benefits (43,064,138) (27,616,317)
10. Benefit obligation at end of year $ 274,974,742 §$ 391,697,572
b. Postretirement Benefits
Overfunded Underfunded
2022 2021 2022 2021
1. Benefit obligation at beginning year $ 25,635,108 $ 28,713,937
2. Service cost 1,307,427 1,507,693
3. Interest cost 694,169 648,710
4. Contribution by plan participants 463,349 455,962
5. Actuarial (gain) loss (8,122,710) (3,574,183)
7. Benefits paid (1,674,813) (2,117,011)
8. Plan amendments 11,277,439 -
9. Business combinations, divestitures, curtailments,
settlements and special termination benefits - -
10. Benefit obligation at end of year $ 29,579,969 $ 25,635,108

c. Special or Contractual Benefits Per SSAP No. 11 - Not applicable
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(2) Change in plan assets
Pension Benefits

Postretirement Benefits

2022 2021 2022 2021
a. Fair value of plan assets at beginning of year $ 391,554,806 $ 411,245,457 $ 140,839,150 $ 119,023,647
b. Actual return on plan assets (91,303,4006) 13,991,377 (28,088,232) 23,772,836
d. Reporting entity contribution 6,414,062 7,162,517 - -
e. Plan participants' contributions - - 463,349 455,962
f. Benefits paid (13,279,303) (13,228,228) (2,060,199) (2,413,295)
g. Business combinations, divestitures and settlements (42,712,550) (27,616,317) - -
h. Fair value of plan assets at end of year $ 250,673,609 $ 391,554,806 $§ 111,154,068 $ 140,839,150

(3) Funded status
Pension Benefits

Postretirement Benefits

2022 2021 2022 2021
a. Components
1. Prepaid benefit costs $ 70,542,282 $ 90,100,898 $ 79,908,169 $ 69,064,094
2. Overfunded plan assets $ (70,542,282) $ (88,356,577) $ 1,665,930 $§ 46,139,948
3. Accrued benefit costs $ 878,176  $ 5,150,596 $ - 3 -
4. Liability for pension benefits $ 23,422957 $ (3,263,509) $ -3 -
b. Assets and liabilities recognized
1. Assets (nonadmitted) $ - 8 1,744,321 $ 81,574,099 $§ 115,204,042
2. Liabilities recognized $ 24,301,133 $ 1,887,087 % -3 -
c. Unrecognized liabilities $ - 8 - 8 - 3 -

Note 1: 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.

Note 2: The defined benefit pension plan for 2021 was overfunded. (3)a.2. above represents the contra asset amount. The SERP's

accrued benefit cost of $5,150,596 reported on (3)a.3. is offset by a contra liability reported on (3)a.4.
(4) Components of net periodic benefit cost
Pension Benefits Postretirement Benefits
2022 2021 2022 2021
a. Service cost $ 7,152,977 $ 7,568,925 $ 1,307,427 $ 1,507,693
b. Interest cost 12,461,063 11,276,205 694,169 648,710
c. Expected return on plan assets (18,063,864) (20,657,063) (10,501,989) (8,863,006)
d. Transition asset or obligation - - - -
e. Gains and losses 5,863,972 5,652,166 (3,218,234) (1,820,009)
f. Prior service cost or credit (58,885) (99,385) 489,166 1,232,657
g. Gain or loss recognized due to a settlement or
curtailment 14,344,995 6,108,663 - -
h. Total net periodic benefit cost $ 21,700,258  $ 9,849,511 $ (11,229,461) $ (7,293,955)

(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost
Pension Benefits
2022 2021

Postretirement Benefits
2022 2021

a. Items not yet recognized as a component of net periodic cost -
prior year $ 85,093,068 § 100,104,853  §
b. Net transition asset or obligation recognized - -

(46,139,948)  $ (28,243 ,287)

c. Net prior service cost or (credit) arising during the period 3,247,056 2,001 11,277,439 -
d. Net prior service (cost) or credit recognized 262,383 99,385 (489,166) (1,232,657)
e. Net (gain) and loss arising during the period 25,775,197 (3,352,342) 30,467,511 (18,484,013)
f. Net gain and (loss) recognized (20,412,465) (11,760,829) 3,218,234 1,820,009
g. Items not yet recognized as a component of net periodic cost -

current year $ 93,965,239 § 85,093,068 $ (1,665,930) $ (46,139,948)

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

Pension Benefits Postretirement Benefits
2022 2021 2022 2021
a. Net transition asset or obligation $ -3 -3 - 8 -
b. Net prior service cost or (credit) $ 3,245,191  § (264,248) $ 13,248,775  $ 2,460,502
c. Net recognized (gains) and losses $ 90,720,048  $ 85,357,316 $§ (14,914,705) $ (48,600,450)

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

2022 2021
a. Weighted average discount rate 3.05 2.80
b. Expected long-term rate of return on plan assets 5.25 5.25
c. Rate of compensation increase 3.00 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
e. Rate of compensation increase
f. Interest crediting rates (for cash balance plans and other plans with promised interest crediting rates)

5.60 3.05
3.00 3.00
3.97 2.80

(8) The amount of the accumulated benefit obligation for Pension Benefit Plans was $274,974,742 for the current year and $390,746,757 for the prior

year.

(9) For measurement purposes, a 6.50% health care trend rate was used for pre-65 benefits for 2022 for the Postretirement Benefits plan. In 2023, the rate

is assumed to be 7.00%, decreasing to 5.00% by 2031 and remaining at this level beyond.
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(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. 2023 $ 26,176,654
b. 2024 25,784,927
c. 2025 25,884,346
d. 2026 26,249,146
e. 2027 26,122,885
£ 2028 through 2032 118,690,279

(11) We do not have any regulatory contribution requirements for 2023. We do not expect to contribute to the pension plan in 2023.
(12) Not applicable
(13) Not applicable
(14) Not applicable
(15) Not applicable
(16) The decrease in our Pension Benefits obligation in 2022 compared to 2021 was primarily due to an increase in the discount rate used to calculate the
obligation.
(17) Not applicable
(18) Not applicable
B.  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 e Global quality growth

e Global low volatility

Return seeking bridge Downside protection in the event of a declining equity market e Enduring asset
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

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 the Postretirement Benefit Plan 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, 2022 included 2% that was primarily invested in equity

securities of emerging market countries and another 17% 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
12/31/2022 12/31/2021 12/31/2022 12/31/2021
Equity securities 20% 21% 100% 100%
Debt securities 80% 79% 0% 0%
Total 100% 100% 100% 100%

C. Inaccordance 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 | 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.
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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, non-binding broker/dealer quotes, issuer spreads, two sided markets,
benchmark securities, bids, offers and reference data including market research publications. Inputs may be weighted differently for any security, and not
all inputs are used for each security evaluation. Market indicators, industry and economic events are also considered. This information is evaluated using a
multidimensional pricing model. 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 $ 67,211 $ - 8 - $ 67,211
U.S. Government Securities 13,327,555 - - 13,327,555
Corporate Debt Securities

Corporate bonds and other - 146,854,003 - 146,854,003

Non-government foreign bonds - 20,792,920 - 20,792,920
Municipal Bonds - 18,335,838 - 18,335,838
Pooled Equity Accounts - 51,296,082 - 51,296,082
Domestic Mutual Funds - Postretirement 89,584,095 - - 89,584,095
International Mutual Funds - Postretirement 21,569,973 - - 21,569,973
Total Benefit Plan Assets $ 124,548,834 § 237,278,843 § - $ 361,827,677

(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 2022 and 2021 was $7,370,619 and $7,582,764, 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

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.

B.
C.

D.

s Eo

Q@mEOAw>LZER

As of December 31, 2022, 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 2022 and 2021, we paid a total of $800.0 million and $408.9 million to Investment, respectively. All the dividends paid in 2022 and 2021 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 reequipments (“PMIERs”) of the GSEs include financial requirements, as well as business, quality control and certain
transactional approval requirements. The financial requirements of the PMIERs require a mortgage insurer’s “Available Assets” (generally only the most
liquid assets of an insurer) to equal or exceed its “Minimum Required Assets” (which are based on an insurer's book of risk in force, calculated from tables
of factors with several risk dimensions). Based on our application of the PMIERSs, as of December 31, 2022, 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,
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, 2022, 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 $3.5 billion above the required MPP of $2.1 billion. The calculation of our risk-to-capital ratio and MPP reflect credit for the risk
ceded under our reinsurance transactions. It is possible that under the revised State Capital Requirements discussed below, we will not be allowed full credit
for the risk ceded to the reinsurers. If we are not allowed an agreed level of credit under either the State Capital Requirements or the financial requirements
of the PMIERs, we may terminate the reinsurance agreements, without penalty. At this time, we expect to continue to comply with the current State Capital
Requirements.

The NAIC previously announced plans to revise the State Capital Requirements that are provided for in its Mortgage Guaranty Insurance Model Act. In
December 2019, a working group of state regulators released an exposure draft of a revised Mortgage Guaranty Insurance Model Act and a risk-based capital
framework to establish capital requirements for mortgage insurers, although certain items were not completely addressed by the framework, including the
treatment of ceded risk and minimum capital floors. In October 2022, the NAIC working group released a revised exposure draft of the Mortgage Guaranty
Insurance Model Act that does not includes changes to the capital requirements of the existing Model Act.

We have not made any advances to surplus.

We hold no stock for special purposes.

We have no special surplus funds.

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and (losses) was $146,453,055 and $77,293,876 as of
December 31, 2022 and 2021, respectively.

Surplus Notes — not applicable

We have not undergone a quasi-reorganization.

We have not undergone a quasi-reorganization.

bllltles 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

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

When the insured disputes our right to rescind coverage or curtail claims, we generally engage in discussions in an attempt to settle the dispute. If we are

unable to reach a settlement, the outcome of a dispute ultimately may be determined by legal proceedings. Under SSAP SR, until a loss associated with
settlement discussions or legal proceedings becomes probable and can be reasonably estimated, we consider our claim payment or rescission resolved for
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financial reporting purposes and 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.

We are monitoring litigation addressing refunds of mortgage insurance premiums under the Homeowners Protection Act in which we have not been named

a defendant. We are unable to assess the potential impact of any such litigation at this time. In addition, from time to time, we are involved in other disputes

and legal proceedings in the ordinary course of business. In our opinion, based on the facts known at this time, the ultimate resolution of these ordinary

course disputes and legal proceedings will not have a material adverse effect on our financial position or results of operations.

Leases
A. Lessee Operating Leases

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

fixed. Total rental expense under operating leases was $1.2 million for both 2022 and 2021.
(2) On December 31, 2022, the minimum aggregate operating lease commitments outstanding are as follows:

Year ending

December 31 Operating Leases

1.2023 $ 908,079
2.2024 830,708
3.2025 667,567
4.2026 151,724
5.2027 -
6. Total $ 2,558,078

(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.

Fair value measurements at reporting date:

Net Asset
(Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds - US Special Revenues Issuer Obligations $ - % 1057227 $ - 3 - 3 1,057,227
Cash equivalents - Money market mututal funds 92,520,476 - - - $ 92,520,476
Real estate acquired through claim settlement - - 1,144,269 - 1,144,269
Total assets at fair value $ 92,520,476 $ 1,057,227 $ 1,144269  § - 3 94,721,972
b. Liabilities at fair value $ -3 - S -8 -8 -
Total liabilities at fair value $ - 8 - 8 - 8 - S -
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and Total gains

Beginning Transfers  Transfers (losses) and (losses) Ending

Balance at  into Level out of Level included in Net included in Balance at
Description 01/01/2022 3 3 Income Surplus Purchases Issuances Sales Settlements 12/31/2022
a. Assets
Real estate acquired
through claim
settlement $ 1,506,656 $ -8 - $ 146,613 S - $ 3524672 $ - $ (4,033,672) S $ 1,144,269
Total Assets $ 1,506,656 $ -8 0§ 146,613 S S § 3524672 8 -8 (4,033,672) $ $ 1,144,269
b. Liabilities - - - - - - - - -
Total Liabilities $ - S - S - $ - S - $ - 8 -3 -3 $ -

(3) Policy on Transfers Into and Out of Level 3

At the end of each reporting period, we evaluate whether or not any event has occurred, or circumstances have changed that would cause a security to

be transferred into or out of Level 3. During 2022, there were no transfers into or out of Level 3.
(4) Inputs and Techniques Used for Level 2 and 3 Fair Values

We use independent pricing sources to determine the fair value of our financial instruments, which primarily consist of assets in our bond portfolio,
but also includes cash and cash equivalents and restricted cash and cash equivalents. A variety of inputs are used; in approximate order of priority,
they are: benchmark yields, reported trades, broker/dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers, and reference
data including market research publications. Market indicators, industry and economic events are also considered. 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
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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.
B.  Other Fair Value Disclosures — not applicable
C. Aggregate Fair Value for All Financial Instruments

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

31,2022 and 2021:

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 § - S - S
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 - .
Not
Practicable
Aggregate Fair Admitted Asset Net Asset  (Carrying
December 31, 2021 Value Value Level 1 Level 2 Level 3 Value (NAV)  Value)
Bonds $ 6,069,245,591 $5,877,606,312 $ 443,319,287 $ 5,625,926,304 § - S - S
Common stocks 3,100,000 3,100,000 - 3,100,000 - -
Short-term investments 295,147 295,182 - 295,147 - -
Cash equivalents 130,793,540 130,794,650 130,793,540 - - -

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

ther Items

Unusual or Infrequent Items — not applicable

Troubled Debt Restructuring: Debtors — not applicable

Other Disclosures — not applicable

Business Interruption Insurance Recoveries — not applicable

State Transferable and Non-transferable Tax Credits — not applicable
Subprime-Mortgage-Related Risk Exposure

(1) Subprime Mortgage Exposures

MmO AW QU

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 significant 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 Paidin  Losses Incurred Case Reserves at IBNR Reserves
the Current in the Current  End of Current at End of

Year Year Period Current Period
a. Mortgage Guaranty Coverage $ 2,496,537 $ (1,571,394) $ 23,169,996 $ 1,014,731
b. Financial Guaranty Coverage - - - -
c. Other - - - -
d. Total $ 2,496,537 $ (1,571,394) $ 23,169,996 $ 1,014,731

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 over a period of either 10 or 12.5 years, depending on the transaction, as the underlying covered
mortgages amortize or are repaid, or mortgage insurance losses are paid. We have the right to terminate the Home Re Transactions under certain

circumstances.

In April 2022, we entered into a fully collateralized reinsurance transaction with Home Re 2022-1, Ltd. (“Home Re 2022-17) that provides for up to $473.6
million of aggregate excess of loss reinsurance coverage on a portfolio of mortgage insurance policies having insurance coverage in force dates from May
29, 2021 to December 31, 2021. For the reinsurance coverage period, we retain the first layer of $325.6 million of aggregate losses, and Home Re 2022-1
will then provide second layer coverage up to the outstanding reinsurance coverage amount. We retain losses in excess of the outstanding reinsurance
coverage amount. We have rights to terminate the reinsurance transaction, which includes an option to terminate on or after April 25, 2028. The reinsurance

coverage for the Home Re 2022-1 transaction decreases over 12.5 years.

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. The Home Re 2018-1, Home Re 2019-1 and Home Re 2020-1 transactions each have 10-year legal maturities
and the Home Re 2021-1 and Home Re 2021-2 transactions have a 12.5-year legal maturity. Each ILN is non-recourse to any assets of ours or our affiliates.
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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.

When a “Trigger Event” is in effect, payment of principal on the related notes will be suspended and the reinsurance coverage available to us under the
transactions will not be reduced by such principal payments. As of December 31,2022, 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 2022-1 transaction because the credit enhancement of the
most senior tranches is less than the target credit enhancement.

ILS Contracts Outstanding as of December 31, 2022:

Number of
Outstanding ILS Aggregate
Contracts Maximum Proceeds
Management of Risk Related To:
(1) Directly Written Insurance Risks
a. ILS Contracts as Issuer $ -
b. ILS Contracts as Ceding Issuer 6 $  1,565,098,000
¢. 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 22, 2023.

We have agreed to terms with a group of unaffiliated reinsurers for a Quota Share Reinsurance (“QSR”) transaction with an effective date of January 1, 2023 with
a similar structure to our existing QSR transactions that will cover most of our new insurance written (“NIW”) in 2023 (with an additional 10% quota share).
Generally, we will receive an annual profit commission provided the loss ratio on the loans covered under the transaction remains below 58.5%.

Reinsurance

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

Traditional XOL Transaction

We entered into a Traditional XOL Transaction with a panel of third-party reinsurers to provide up to $142.6 million of reinsurance coverage on eligible NIW in 2022.
The Traditional XOL Transaction has a contractual termination date after approximately ten years, with an optional termination date after seven years and quarterly
thereafter. For the covered policies, we retain the first layer of $82.5 million 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.

We can elect to terminate our Traditional XOL Transaction under specified scenarios without penalty upon prior written notice, including if we will receive less than
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 reinsurance premiums ceded to the Traditional XOL Transaction are based off the remaining reinsurance coverage levels.

OSR Transactions

We have entered into QSR transactions with panels of third-party reinsurers to cede a fixed quota share 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.

Each of our QSR transactions typically have annual loss ratio caps of 300% and lifetime loss ratios of 200%.

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. Early termination of the QSR agreement can be elected by us for a fee upon prior written
notice.

A description of QSR Transactions executed in 2021 and 2022 covering NIW for 2022 and 2023 is as follows:

2021 and 2022 QSR Transaction

The 2021 and 2022 QSR Transaction entered into in 2021 provides coverage on eligible NIW in 2022. Under this transaction, we will cede losses and premiums
through December 31, 2033 for eligible 2022 NIW, at which time the agreement expires. Early termination of the agreement can be elected by us effective
December 31, 2024, and bi-annually thereafter, for a fee. The structure of this transaction is a 15.0% quota share for all policies covered. Generally, we will
receive a profit commission provided the annual loss ratio on the loans covered under the transaction remains below 57.5%. Under this transaction, we have
the option, for a fee, to reduce the quota share percentage from the original quota share percentage to 12.5% or 10.0%. We can elect to reduce the quota share
percentage beginning on July 1, 2023, and bi-annually thereafter.

2022 and 2023 QSR Transaction

The 2022 and 2023 QSR Transaction entered into in 2022 provides coverage on eligible NIW in 2022. Under this transaction, we will cede losses and premiums
through December 31, 2033 for eligible 2022 NIW, at which time the agreement expires. Early termination of the agreement can be elected by us effective
December 31, 2024, and bi-annually thereafter, for a fee. The structure of this transaction is a 15.0% quota share for all policies covered. Generally, we will
receive a profit commission provided the annual loss ratio on the loans covered under the transaction remains below 62.0%. Under this transaction, we have
the option, for a fee, to reduce the quota share percentage from the original quota share percentage to 12.5% or 10.0%. We can elect to reduce the quota share
percentage beginning on July 1, 2023, and bi-annually thereafter.

The 2022 and 2023 QSR Transaction also provides coverage on eligible NIW in 2023. Under this transaction, we will cede losses and premiums through
December 31, 2034 for eligible 2023 NIW, at which time the agreement expires. Early termination of the agreement can be elected by us effective
December 31, 2025, and bi-annually thereafter, for a fee. The structure of this transaction is a 15.0% quota share for all policies covered. Generally, we will
receive a profit commission provided the annual loss ratio on the loans covered under the transaction remains below 62.0%. Under this transaction, we have
the option, for a fee, to reduce the quota share percentage from the original quota share percentage to 12.5% or 10.0%. We can elect to reduce the quota share
percentage beginning on July 1, 2024, and bi-annually thereafter.
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We incurred an early termination fee of $2.2 million for the termination of our 2019 QSR Transaction effective December 31, 2022 and $5.0 million for the termination
of our 2017 and 2018 QSR Transactions effective December 31, 2021. 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 $17.9 million and $36.3 million reported on line 16.1 of our Annual Statement of
Assets as of December 31, 2022 and 2021, respectively, includes $17.5 million and $36.0 million, respectively, due from the reinsurers participating in these transactions
for loss and LAE reserves incurred at the time of termination.

A.

B.

ARerEZom

Unsecured Reinsurance Recoverables

We have no unsecured reinsurance recoverables outstanding as of December 31, 2022 in excess of 3% of our policyholders' surplus.
Reinsurance Recoverable in Dispute

We have no reinsurance recoverable on paid and unpaid losses (including IBNR) in dispute.

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,
2022 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 $ 7,607 $ 1,521  $ - 8 - 3 7,607 $ 1,521
b. All Other - - - - - -
c. Total $ 7,607 $ 1,521  $ - 8 - $ 7,607 $ 1,521
d. Direct Unearned Premium Reserve $ 149,262,497

@)
REINSURANCE
Direct Assumed Ceded Net

a. Contingent Commission $ - 8 - 5 - 3 -
b. Sliding Scale Adjustments - - - -
c¢. Other Profit Commission Arrangements - - (41,064,612) 41,064,612
d. Total $ -3 - S (41,064,612) § 41,064,612

(3) Not applicable

Uncollectible Reinsurance — not applicable

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 (2,166,652)
(4) Other -
(5) Company Amount
Aspen Re $ (86,666)
Ascot Reinsurance Company Limited (86,666)
Axis Reinsurance Company (97,499)
Everest Reinsurance Company (422,497)
Greenlight Reinsurance Limited (21,667)
Liberty Mutual Insurance Company (162,499)
Markel Global Reinsurance Co (227,499)
Partner Reinsurance Company of the US (422,497)
Renaissance Reinsurance Ltd (422,497)
SiriusPoint Bermuda Reinsurance Company Ltd (86,666)
Transatlantic Reinsurance Company (129,999)

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 nonaftiliated 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, 2021 were $815 million. As of December 31, 2022, $39 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 $374 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $402 million of favorable prior year development from December 31, 2021 to December 31, 2022. 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 02/10/2023
3. Was anticipated investment income utilized in the calculation Yes 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

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 E TSP OPO Yes [ X1 No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
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? ...............cc.cc....... Yes [ X] No[ ] NAT[ ]
SHALE REGUIGTINGT ...ttt et e e e s e st e s e e a e e s e e st e st e s e et e e s e st e et e a e e et e a s et et e a b et et et et ettt et e Wisconsin
Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......ccvoviiiiieueieriiiirisisise ettt ss e besenas Yes [ X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........ccccceveviiiicicnnenn. 0000876437
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? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2016
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). ... 05/10/2018
By what department or departments?
Office of the Commissioner of Insurance of the State of WISCONSIN ..o
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveieeeeeeeeeeeeececeeteee e eeeeaeeeteseees s aeaetese s s s sssesesss s s sssseesesasssssssessasansssssssssesasassssnsesesasssssnsssesasanananenen Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ............ccccoiiiiiiiiiiiciceeee Yes[ ] N[ 1 NA[X]
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 NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeienennn. . Yes[ ] No[X]
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? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
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
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 period? .......... Yes[ 1 No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............cc.ccocooiiie Yes[ 1 No[ X]

If yes,

7.21 State the percentage Of FOrQIGN CONTIOL; ....... .. i ittt b bttt ettt e et sa e e she e sheeehe e b e e b e e bt ea bt em bt emeeeaeesaeesbeesbeenbeenbeans

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? .............c.ooo 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 s 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 COMPEANY? ............cccceiuiiiiiriiereieiieeeieie e Yes [ ] No[X]
8.6 If response 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 CAPItAI FUIE? ..............ceueueiiuiuieeieieieeiesetetetssse ettt ese s s s st et s st e s s ss e s et et s s nssses et s ssnseseses s nsnsesesesanas 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, WI 53202 ...........cooiiiiiiiiiieieeie ettt et
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
JAW OF TEQUIBHON? .......evieeeeececte ettt ees ettt e e ees e eaetesesesssaeteteses s sssesesasesensesetesesesensesesesesesensssetesasesensssetesasesensssetesasessnsnsetesesassnsnsntesasesansnsntasas Yes[ 1 No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
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? ..............cccccueueveeececeueeeieeeeeeeee e Yes[ 1 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

Yes [ X] No[ 1 NAT ]

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? .............cccoeieiiiiicnenn. Yes[ 1 No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels iNVOIVEA ...........coiiiiiiiiiii e
12.13 Total book/adjusted Carrying ValUue .............cccueoiiiiiiiiiiiieeeee e $ ..

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?
13.3 Have there been any changes made to any of the trust indentures during the year? .... Yes[ 1 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? .............cccoovecuevevereeeececueeeeeeceennas 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, azcurate, 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:

Yes [ ] No[ ]

14.2 Has the code of ethics for senior managers been @amMeNdEa? ............coi ettt Yes [ X] No[ ]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

The Code of Ethics was updated to reflect a new compliance hotline number and URL. .........
14.3 Have any provisions of the code of ethics been waived for any of the specified officers? .........
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ 1 No[X]

15.1
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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

SVO BANK LISE? ... a e E R R RS e AR e R R bR R bR e b r e 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

A= I0= o LI OO Yes [ X1 No [
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X1 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 12RO Yes [ X ] No [

FINANCIAL

19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
FaXeTeo T a1 (1o I oy T ot o1 L= PP UP PSPPSR

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) ......cccceveriiiiiiiiiien,

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
20.22 To stockholders not officers
20.23 Trustees, supreme or grand

(Fraternal Only) ......ccccooviovioviiicineens $ 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 STAtEMENT? ........ .o ettt ettt e bt e ae e b e e e e e e e ea e e eseeeseenaeenseeaeanneannean

21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others

21.22 Borrowed from others...........ccccccooeeneene o

21.23 Leased from others
21.24 Other
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or

QUArANtY ASSOCIALION ASSESSMENTS? ..........cvcvcecuveieeeeceeteteteeeeeaeaesesesessassssesesesssasssseseses s sssetesasesssssssses s s sssssssesassssssnsesesasssanassesasasssssssnsesnsanansnsanas Yes[ 1 No[X]

222 If answer is yes: 22.21 Amount paid as losses or risk adjustment $ ...
22.22 Amount paid as eXpenses ...........ccccceeeenne $ ..
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: ...........cc.coiiiiiiiiiiiiee e $
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

90 AYS? ...eoveeeee ettt et ettt et e e ettt e e e ee s e e aet et e s enanaeaete s et enaneete e s esenseseAe st et esanseAe st et ensnAeee st et essne ettt et ensne ettt et enanseee st et ensnenae st esensneneetesasensnentetesan s 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)...........ccccccevevevececuerennnan. Yes [ X1 No [

15.2
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25.02

25.03

25.04

25.05

25.06

25.07

25.08

25.09

26.1

26.2

26.3
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If no, give full and complete information relating thereto

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 SeCcuUrity IENAING PrOGIAM. ......iiiiiiiiiii ittt b e bt bt bt e bt ea bt eae e eb et fhe e eh e e e b e e bt e bt e bt e ab e et e s eeesbeesbeesbeenbeenbeeas

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. .. .vititiieti ettt ettt ettt sttt stete st e te e te st et e s e et esesaesesaesesees e s eses e s ese e s eseeseseeseseese s e s e s ens e s ene e R eseeaese e sesees et e s e b e s eseneebenseseseeseseesesenseseesesensesennnsens B e

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuviiiiiiii e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt s e e et s e ae e e e e s s s s assee et s s ssasese e s s s sssssnses s s ssssanseses s sssnsnteses s ansssnsesssnassnsnsnsanas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........cccoveiiiiiiiiiiciecee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMIHIES IBNTING? ....e.vvveeeeeeceeee ettt e et s e e et et e s s s s e s e eseses s s seeeees s sssseseses s s ssssseses s s sssnseses s s assnsesess s snansesesannanananen Yes[ 1 N[ ] NA[X]

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. .........ccccooeiieiiiiiininnceeeeeee LTRSS
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. .........cocoiiiiiiiiiie e $

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). ........ccceuiiiiiriiereiiiieieeeaeseseeseeseaeseses s ssese s sessssss bbbt sssssese b ssssssesesesessssnsnsesasas Yes [ X] No[ ]

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 ............ccccceeeeennenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........c.ccoovviininnnnnn. F 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 ..ot $ e 3,102,038

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements

26.32 Other
For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount

Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccoeiviiienenens Yes[ ] No[ 1 NA[ ]
If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[ ]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP NO. 108 .........ccoccceveiiniinninieinine Yes[ 1 No[ ]
27.42 Permitted accounting practice .. Yes [ 1 No[ ]
27.43 Other accounting guidance Yes[ 1 No[ ]

By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the

FOIOWING: v.veeetevtiieetetete ettt ettt sttt s s s e s s e s s s sese st e st se s et e s s s ae s e s et s e e s et et ae s s e s b s st s et s e s et s st s et s et n e 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.

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? .....eeeeeveeeeecececee et ceceeeet et eacaeae e et e s saeaete s s s sasseses s s sssesesesessssssssssesas s sssssssesesssssssssesesssssssansesessssnsssneesassanananensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ..........oui ittt ettt e e e ae e $

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[ ]

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 ...........ccccooevvevevevveiceieciieenns 50 South LaSalle Street, Chicago, IL 80603 .........ccccooiiiiiririeieieieeeeseeeeeee s

15.3
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29.02
and a complete explanation:

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

3

2
Location(s)

Complete Explanation(s)

Yes[ ] No[X]

29.03
29.04

If yes, give full and complete information relating thereto:

2

Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............ccoccovoeiiiiinicnns

3

4
Reason

1
Old Custodian

New Custodian

Date of Change

29.05

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

", "...handle securities"]

2

1

Name of Firm or Individual

Affiliation

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

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

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 assets?.............cccoioiiiiiii e

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

Yes [ X] No[ ]

Yes [ X] No[ ]

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccoiiiiiiiiciiicie.

29.06
the table below.

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

4 5
Investment

1

Central Registration

Name of Firm or Individual

Legal Entity Identifier (LEI)
549300YHP12TEZNLCX41

Management
Agreement

Registered With (IMA) Filed

Depository Number
106595

Wellington Management Company, LLP
Goldman Sachs Asset Management, LP

CF5M58QA35CFPUX70H17

If yes, complete the following schedule:

2

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 [SeCtion 5(D)(1)])7 -.veeueereereerieeieeieee et

Yes[ 1 No[X]

3
Book/Adjusted

1

Name of Mutual Fund

Carrying Value

CUSIP #

30.2999 - Total

30.3 For each mutual fund listed in the table above, complete the following schedule:

3 4

Name of Mutual Fund (from above table)

Name of Significant Holding of the

Mutual Fund

Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Attributable to the
Holding

Date of
Valuation

15.4



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 ..o [ 5,701,815,250 |............ 5,242,484 941 |............. (459,330,309)
31.2 Preferred StOCKS ......oociiiiiieiieieeeee e [ [ [
31.3 Totals 5,701,815,250 5,242,484 941 (459,330,309)

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. ........ccceiiriiiiiiiiriieiiesee 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..iiiiiieietit ettt ettt e e e e e e e e es e ea e es e et et ese e st e st e se e st e st et eneeneene e e e e e e ene et et eneeneanes

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 SECUILIES? ...........o oottt e e et e e st e st e be e b e e e e e e e eneeeneesneeeneenaeennen

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? ..........iiiiiiiiiiiii bbbt bbb bbbttt b e bt bbb nn b e

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

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

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? ...........cc.ccocviine Yes [

15.5

Yes [ X ]

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

Yes [

No [

]

]

]

]
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39.3

40.2

41.2
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Does the reporting entity directly Nold CrypPtOCUITENGIES? ..ottt ettt eneas

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? ..........c.ccovviiririininieninienenenenes

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
39.22 Immediately converted to U.S. dollars

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

Name of Cryptocurrency

Immediately
Converted to USD,
Directly Held, or Both

Accepted for
Payment of
Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ..........cccoccoiieiiiiiii e $

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.

2
Amount Paid

... 628,750

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.

2
Amount Paid

Bartlit Beck Herman Palenchar & Scott LLP
Willkie Farr & Gallagher LLP

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.

2
Amount Paid

Capstone National Parters, Inc.
Liebe Consulting, LLC

154,000

15.6

Yes [ 1 No
Yes[ 1 No
Yes[ 1 No
Yes[ 1 No
................... 2,

[X]

386,566

811,838
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3.1

3.2

4.1
4.2
4.3
4.4

5.1

52

5.3

54

55
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PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? ..o Yes [ ] No[X]

If yes, indicate premium earned 0N U. S. DUSINESS ONIY. .......oiuiiiiiiiiee ettt e e et e e st e e st e eseeea e e sae e s e e s e e b e enseenseeneeeneeaneeaneenseannen $

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. ........cccccoeiieiiiiiiniieeeeeeee $

Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiuiiiiii ettt et e et e st e saeenaeebeeneenseeneeeneens $

Individual policies:

Group policies:

Health Test:

2.1 Premium Numerator
2.2  Premium Denominator

2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator

....678,473,483 ...

Most current three years:

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

All years prior to most current three years

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

Most current three years:
1.71 Total premium earned ..........cccccveeeieeenne 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 ..........cccccveevieennne B e
1.75 Total incurred claims
1.76 Number of covered lives

1 2
Current Year Prior Year

1,003,519,271

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ettt beaes eeeee e 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 ...........ccccoenininnens LTSS
3.22 Non-participating policies .............cccceeue B
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSable POIICIES? ............coi i s Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSADIE POIICIES? ..........o. i e Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............ccccooevienenne
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 .......... .. e e oo 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..............ccooerrieieiencie e Yes[ 1 No[ 1 NAI
5.22 As a direct expense of the eXChange..........ccccooi it 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

16
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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. .........co.iiuiiiioiiaie ettt e e e e e se et e eseeeaeesaeesaeebeesbeenseeaneaneeeaeeaneesneenseennen

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 QUAaranty INSUIEE. .........cc.ioiiiiiiiiiiiiie ittt sae e e aes

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.ooiiiiiiiiiiiiei ettt saeesaeeaee

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 gUAaranty INSUIEE. ..........c.ooiuiiiiiiiiiiei ittt ettt eanesaeesae e

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 aa 11 T o Ty Y T T IS TSP RS TS PRSP

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: ..........coiiiiiiiiiieieee ettt et saeenaeeaeenneas

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
ST Lo 1o T RSSO R SRR PSSP RRRPRPRRINY

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? ...........oiiiiiiii bbb bbb e

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 oo g T I =T o (1RO PR PR

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? ..o

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 MEINSUIANCE; OF, ......c..iuiiiiieieiiie e ettt st e e e e e et e s e st et et et et et et e s e e et eneeneennans
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
£10 0] 0] 1T 00 =T o il ) OSSR
(c) Tthentity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an
oY1 = iTo o TSI o] o] =Y 1 1= o | SO PRSPPSO
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 2022 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? ...........ooiiiiiiiiiii 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:
12,11 UNPAIA IOSSES ....ceevieiieieieeee ettt B s
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 ...........c.ccccoeeiiiiiiinnies $
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? ............ccoccueueueverceeeeeeeeeeeeeeeeeeseseseseaeeesesesesssasaeseseseseaseesenas 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.cvoviviveuererieieeeeeeteeeteteeeeeses et eee ettt eee s es et sssses et eseessesassesteseseseesesassssessesesesnananan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12.61 Letters of Credit ..o F e
12.62 Collateral and other funds............c.cccoiviiiiiiiiiiiicic e B s
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueveueeeeececeeeeeeeeeceeeeeeeseseseaeeesesesesaeassesesenenas $ 962,189
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? .......vcvivieieieieeeseet ettt te et et et e et e et eeees et et et et et et et eee s et eses et et et et eeese s eses e s et et eseeess s esesaee s et eeesean s asss st et et et eenen s seasaseseteseensn s esnsnsatetenen 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 ettt
14.1 Is the company a cedant in a multiple cedant reinSUraNCe CONTFACE? ... 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 sttt sttt s s e s s s e s 42 a2 a4 S s e 2 s E o2 s E S s E 2 s e e 2 s e 42 a2 s e o2 s E s e R s E e s b s e e S s h e st h b b e e bbbttt 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? ............c..ccooiiiiiicicicee 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? ......c..eouiiiuiiiieie ettt ettt e et e e ae e e st e st e bt e s e e aseeaseeneeeneeeseenseenseenneenneennean 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 2022 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
Provision fOr UNAULNOMZEA FEINSUIANCE? ...........c.cveuevieieeeeeeeeeeteteteeeeees et e es et et et esees et et ese s et et eseeeas s esesss et es et eeess s et ae et eses et essan s asasasetesesessanesasssnsnsesesennananan 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? .........ciuiiiiiiiii ittt ettt h e s h e e bt e sb e e 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. ...........cocoiiiiiiiiii e $ ..

Do you act as an administrator for health SAVINGS @CCOUNTS? ..........ooiiiiiii ettt ettt e st e b e e b e e e e et e eneeeneeeneesneenneenen 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? ............ccccccevvvververeeirinnnen. 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? .....eeeeceeveeeeeceete et e eeecte et e s ee et caeteteseessseteteseseessseeetesesessesseesesesensss st s sassesssnsesasasensns et sasasensss sttt asansnsetesasassnsnsetesesasensnsetesasannsren Yes[ 1 No[ ]

16.3



ANNUAL STATEMENT FOR THE YEAR 2022 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
2022

2
2021

3
2020

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)

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

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

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

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

............ 1,099,216,244

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)

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

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

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

,121,080,594

............ 1,099,216,244

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)

................ 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

110,952

3,188,376

..151,391,050 |.

................ 872,652,190

186,055,559
.122,270,444
....................... (31,616)

(16,681,418)

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

................ 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

................... 5,000,000
............ 1,618,868,454

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

..499,507,122 |..
... 34,073,164 |.
..206,212,728 |.

................ 324,975,805

............ 4,974,334 ,147

............ 3,202,999, 126
.511,571,070
... 20,024,313
..299,536,467
................... 5,000,000
............ 1,681,335,021

505,218,200

x 100.0)

41.6

30.5

27.9

43.2

17




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

(Continued)

2022

2
2021

2020

2019

2018

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)

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)

56,948,339
(146,767,830)

60,923,247

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) ...ooueeieieeieeeeeee e
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) ........ccccuveureunens

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)....ccuiiiiiiiiiiicieciceeceeeed

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)

(440,158)

(32.9)

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

(69,791)

(4.3)

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

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

(53,184)

(8.2)

(176,900)

(10.9)

............................. 3.9

(283,679)

(18.9)

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? .........ccoiiiiiiiiiiiiiie e

Yes [

1 No [ ]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0105 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2022 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. Fire ..

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
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 ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XV (D)...ccooeiiiiiiiiiiiiiiiiiiiii
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
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 .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

521,221,25 (6,958,938) 23,176, 11

43,114,78

1,147.313.06 |

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)

(a) Finance and service charges not included in Lines 1t035$ ....ccooeviiiiiiiiiiiiiiiiinnns

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............ceevvevveevieennennns and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiiiinnnn.
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SCHEDULE F - PART 1

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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

1 2 3 5 Reinsurance On 8 9 10 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 Assumed Loss Adjustment [ Known Case Commissions Premiums Reinsured Letters of Credit | Secure Letters of |  or Collateral
Number | Code Name of Reinsured Premium Expenses Losses and LAE Cols.6+7 Payable Receivable Companies Posted Credit Held in Trust
39-0916088 .|. 18740 . [MGIC Indemnity Corporation .........cccocovicevicicncincinnninisicinneee Wi v X AR QL)1 P 1,004 |, 886 [ feiiiiiiiii, 21 e i v e e
0399999. Affiliates - U.S. Non-Pool - Other 141 (118) 1,004 886 21
0499999. Total - U.S. Non-Pool 141 (118) 1,004 886 21
0799999. Total - Other (Non-U.S.)
0899999. Total - Affiliates 141 (118) 1,004 886 21
04-2443980 [..... ... [Massachusetts HOUSING ....veerveverisnseriossssrisnssnsssnssnsssnssnsssnsone [Mhuosveomsesrone rosresssosmssnsensennes I A 121 [ S X O O oo Ovvvv oo OO O T
0999999. Total Other U.S. Unaffiliated Insurers 21 121 121

1299999. Total - Pools and Associations

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 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
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ANNUAL STATEMENT FOR THE YEAR 2022 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 CONMPANY LIMITED ..
51-0434766 .. |.20370 . [AXIS REINSURANCE COMPANY ..........ccooovivenrnnns
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 ...........

13-3031176 ..|.38636 . |PARTNER REINSURANCE COMPANY OF THE US .
37-0015434 .. {. 13056 . |RLI .oovoieiiiiicee

13-5616275 .. |. 19453 .| TRANSATLANTIC REINSURANCE COMPANY
42-0644327 .. |.13021 . [UNITED FIRE & CASUALTY COMPANY ........
13-5459190 .. |.21113 . |UNITED STATES FIRE INSURANCE COMPANY

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

AA-3194168 ..|..... ... ASPEN BERMUDA LIMITED

AA-1120337 ..

AA-3100871 ..

AA-3190829 .. MARKEL BERMUDA LIMITED .................
AA-3190686 .. PARTNER REINSURANCE COMPANY LTD

AA-3190339 .. ..... ..... RENAISSANCE 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 ......ocveviiiieieieieeee
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-1780078 ..|..... ..... PARTNER REINSURANCE EUROPE SE ..........cccoen.
AA-1460023 ..|..... ..... RENAISSANCE EUROPE AG .....ocveevveeveeeenienen.
SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD

AA=B191179 ] i i | e BV, oo forriie, 3,921 [ 332 | 9 i 1,271 o 35 [ fenniniiis e i 1,647 [ | 2,390 | (1,682)|-eeeviennnns 939 |
2699999. Total Unauthorized - Other Non-U.S. Insurers 91,591 6,809 187 9,130 251 16,377 22,204 (13,281) 7,454
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,

2499999, 2599999 and 2699999) 91,591 6,809 187 9,130 251 16,377 22,204 (13,281) 7,454

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 2022 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) 156,417 17,450 481 27,485 755 46,171 63,280 (41,065) 23,956
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999)
9999999 Totals 156,417 17,450 481 27,485 755 46,171 63,280 (41,085) 23,956

Lec
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .........ccccovene
46-4176609 .. | CUMIS MORTGAGE REINSURANCE CONPANY
22-2005057 .. [EVEREST REINSURANCE COMPANY
95-2769232 .. [ INSURANCE COMPANY OF THE WEST (ICW) ...cooviviiiiiiiiiiiiiies o,
04-1543470 .. |LIBERTY MUTUAL INSURANCE COMPANY ..
06-1481194 .. |MARKEL GLOBAL REINSURANCE CO ...........
13-3031176 .. [PARTNER REINSURANCE COMPANY OF THE US .
37-0915434 ..
13-5616275 .. | TRANSATLANTIC
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 ....ooiuieiieiieieeieeieee e siees oreeeeseenee e
AA-1120337 .. [ASPEN RE ......cceovieieeiene
AA-3190871 .. [LANCASHIRE INSURANCE COMPANY LIMITED
AA-3190829 .. [MARKEL BERMUDA LIMITED
AA-3190686 .. |PARTNER REINSURANCE COMPANY LTD ....c.eeveeenieeiieieniicnienies foerieiieiieniene
AA-3190339 .. [RENAISSANCE 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 ...oovvveiieiiiiiiiiiiiinies oeeeieeieeieeen,
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-1780078 .. |PARTNER REINSURANCE EUROPE SE
AA-1460023 .. |RENAISSANCE EUROPE AG ......cccceereeennen.
AA-3191179 .. [SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD .....cccevoeevies forerneesieiniennne,

2699999.

Total Unauthorized - Other Non-U.S. Insurers

1,721,773
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ANNUAL STATEMENT FOR THE YEAR 2022 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 1,721,773 16,377 16,377 19,652 4,199 15,454 15,454 XXX 436
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 2,029,129 46,171 46,171 55,405 15,887 39,518 39,518 XXX 1,104
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals XXX 2,029,129 46,171 46,171 55,405 15,887 39,518 39,518 XXX 1,104




ANNUAL STATEMENT FOR THE YEAR 2022 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 ...........cccccee
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 ...........
13-3031176 .. [PARTNER REINSURANCE COMPANY OF THE US .
37-0915434 L |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 ......cocoiiiins
AA-3190871 .. |LANCASHIRE INSURANCE COMPANY LIMITED
AA-3190829 .. |MARKEL BERMUDA LIMITED .......
AA-3190686 .. |PARTNER REINSURANCE COMPANY
AA-3190339 .. | RENAISSANCE 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-1780078 .. [PARTNER REINSURANCE EUROPE SE
AA-1460023 .. [RENAISSANCE EUROPE AG .....
AA-3191179 .. [SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD ........
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ANNUAL STATEMENT FOR THE YEAR 2022 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 6,998 6,998 6,998 XXX
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 6,998 6,998 6,998 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) 17,931 17,931 17,931 XXX
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) XXX
9999999 Totals 17,931 17,931 17,931 XXX




14

ANNUAL STATEMENT FOR THE YEAR 2022 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 ........cccvveenes
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 .....
13-3031176 .. |PARTNER REINSURANCE COMPANY OF THE
37-0915434 . |RLI oo
13-5616275 ..  TRANSATLANTIC REINSURANCE COMPANY
42-0644327 .. |UNITED FIRE & CASUALTY COMPANY
13-5459190 .. |UNITED STATES FIRE INSURANCE COMPANY .......cccoeierieninenns
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-3194168 .. [ ASPEN BERMUDA LIMITED
AA-1120337 ..|ASPEN RE .....ccvevviieinns
AA-3190871 .. | LANCASHIRE INSURANCE COI
AA-3190829 .. |MARKEL BERMUDA LIMITED .................
AA-3190686 .. |PARTNER REINSURANCE COMPANY LTD
AA-3190339 .. | RENAISSANCE REINSURANCE LTD ....ocvvovrvninnnnennnnnnnninnennee 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 .........ccccveene
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-1780078 .. |PARTNER REINSURANCE EUROPE
AA-1460023 .. |RENAISSANCE EUROPE AG ......ccoceeveeennen.

AA-3191179 ..

SIRIUSPOINT BERMUDA REINSURANCE COMPANY LTD
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 ..
13-3031176 ..
37-0015434 ..
13-5616275 ..
42-0644327 ..
13-5459190 ..

ASPEN AVERICAN INSURANCE COMPANY LIMITED
AXIS REINSURANCE COMPANY ............coco..e.
CUMIS MORTGAGE REINSURANCE COMPANY
EVEREST REINSURANCE COMPANY
INSURANCE COMPANY OF THE WEST (ICW) ...
LIBERTY MUTUAL INSURANCE COMPANY ..
MARKEL GLOBAL REINSURANCE CO ...........
PARTNER REINSURANCE COMPANY OF THE US

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

0999999.

Total Authorized - Other U.S. Unaffiliated Insurers

AA-3194168 ..
AA-1120337 ..
AA-3190871 ..
AA-3100829 ..
AA-3190686 ..
AA-3190339 ..

ASPEN BERMUDA LIMITED
ASPEN RE ..o

LANCASHIRE INSURANCE COMPANY LIMITED
MARKEL BERMUDA LIMITED
PARTNER REINSURANCE COMPANY LTD
RENAISSANCE RE [NSURANCE 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-1780078 ..
AA-1460023 ..
AA-3191179 ..

ASCOT REINSURANCE COVPANY 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 e

PARTNER REINSURANCE EUROPE SE
RENAISSANCE EUROPE AG
SIRIUSPOINT BERVUDA REINSURANCE COMPANY LTD
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 2022 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:

1 2 3
Name of Reinsurer Commission Rate Ceded Premium

PARTNER REINSURANCE COMPANY LTD ..ot s s e e e 82822 e s b ees | Saeeaeasesse e s s e eseess s esienaenan
RENAISSANCE REINSURANCE EUROPE AG
EVEREST REINSURANCE COMPANY ............
CUMIS MORTGAGE REINSURANCE COMPANY
ASCOT REINSURANCE COMPANY LIMITED

A e

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 Leinsurer Total Reczoverables Ceded P3remiums Affiliated
6. EVEREST REINSURANCE COMPANY .. eeiieceetetetree ettt ettt b 802+ E 422 oo E o8 £ o b e b e b2 2Rt b e b e b e 0 e Lo e b e b a0 et s e E e b e b e e e £ e Eeh e b e e £t e h e b e b e e et eE e b e b b e s eh b e b e e e e s e b b e b et et aere Hesesebebebee e eseb et et et aseseeetenna 6,911 L 14,805 Yes [ ] No[X]
7. PARTNER REINSURANCE EUROPE SE  ......iieieiueiiiieeueeeteiei e cseeete e eseseteeees e e seseeee e s e e seseeee e e e e s eseeeeee a2 e s eaeeeeee a2 2 seEeeee S22 Ane e e e e eE e 2 seseEeeeE e 2 AeEeeeE S 2 eAeEeeeEes a2 e seEeeeEeE e e A eseeee e e eseseEee e e e seEeseses s ansnsesesasasans  1esesesesesesssssssesesesassnnsntesanns 6,215 (3,642) Yes[ ] No[X]
8. RENAISSANCE REINSURNACE EUROPE AG  ......ceiueieieesceeieteti ettt sttt ettt b 2 £ 8 e£ses b e b8 2 e s E e b a0 02t seE e b e b e e e st b e b e b e 2o eh e b e b e b a0t h e b e b bt E b et bt s e h b e bt et st e e b e b et et eh e b et etne Hestsebebeb et st esebeb et et ae e ebetenna 5,497 i 16,511 Yes [ ] No[X]
9. PARTNER REINSURANCE COMPANY LTD ... eiiiicuieeeeeeie i cuceeee e et et etees e es et e s e e eseeee s e e e seseeeeee e e s eseeeeee 22 seseeeees e e seEee e e S ee e s eEeEeees a2 e seEeEeE s ae a2 s eEeEee S e e AnEee e e s aeeAeEeeee e S e e AeEeee s s a2 aeseEeeeeae e eseseeesas e snsesetass  1eaesesesesesssssnsnsesesassnnsetesanas 5,287 16,761 Yes[ ] No[X]
10.  RENAISSANCE REINSURANCE LTD ..ottt b £ h 802 2o E £ o0 £ £ 2o b e E b0 e Lo b e b b e 2ot b e b e b e et s e b e E e b e e e ot b e b e b e et st b e b e b et s o e b e b b e et eh e b e b et e et ehebes Shebebesttseheb et e bt e bt eb et s eaas 4,850 .o (1,378) 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 2022 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) .........cccocueuriiiiiereiiiiiieeeieieseiseeeseie s ssssse s sssse s sn e 6,188,029, 147 .o [ 6,188,029, 147

2. Premiums and considerations (LINE 15) .......ccuveuruereieiieeeietesessessesesesesssesese s s sessssssesesssssas feesessssssesesens 57,149,665 |......oooveieiicieees e 57,149,665

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) ........cccoceveevreforrrccccnnes 17,930,647 |...ocoeneee (17,930,647 ...

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

5. OHNEI @SSEES ..ot e 111,687,545 .o o 111,687,545

6. Net amount recoverable from FEINSUMETS ............ccriciiiiciniieiiiieiieie e e [ 23,955,571 |.covvnne. 23,955,571

7.  Protected Cell @SSetS (LINE 27) ....oiiiiiiiiiiiiieee bbb

8. TOHaIS (LINE 2B) ..o 6,374,797,004 6,024,924 6,380,821,928

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) ........cccovvvvrrieciirininnseeeeeene e 529,203,378 |................. 28,240,401 |..coovenene 557,443,779
10. Taxes, expenses, and other obligations (LiNes 4 through 8) ............cccceiririririeiereieeeiiiseeeeeesee oo 98,746,848 |......cooeeeeeces e 98,746,848
11, Unearned premiums (LINE 9) .........ccueueiiiueieieiiieieieie ettt s s [eesesenennnenes 149,270,105 oo [ 149,270,105
12, Advance premiums (LINE 10) ....c..oiiiiiiiiiiieiet e [ [
13. Dividends declared and unpaid (Line 11.1 @nd 11.2) ..o e [ [
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........ccovueueeirenerereras|oeereeniricene 22,215,477 | (22,215, 477) .o
15.  Funds held by company under reinsurance treaties (LiN€ 13) ........ccooeviiiiiiiiiiniiiiieeeeeeeeseeseeseee e e
16.  Amounts withheld or retained by company for account of others (LiNe 14) ..........ccoceeueureerinerieieeees oo 5,934,454 | o 5,934,454
17.  Provision for reinSUranCe (LINE T6) .........couiiiiiiiieiiieee et [oeee s [
18, Other lIADIlIIES ..........cuiiiiiiiiiiciic e [ 4,648,309, 117 |...ooovmireees [ 4,648,309,117
19. Total liabilities excluding protected cell buSINESs (LINE 26) ...........ccueveiieeeeiereiieeeieieieeeeeie e 5,453,679,379 6,024,924 5,459,704,303
20. Protected cell liabilities (LINE 27) .......oiiiiiiiiiii e
21. Surplus as regards policyholders (Line 37) 921,117,625 XXX 921,117,625
22. Totals (Line 38) 6,374,797,004 6,024,924 6,380,821,928

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEIMENTS? ..o eee e eee e e eeee e e e e e e e e s s e e e eeee e e e s e e e e e ee e e e s e e e s e e eeeeeeeeeeeeee e e e s e e s s es s s enene e eeneennens Yes [ ] No[ X ]

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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. Prior..... . .. 0,044 6,417 [...... XXX......
2. 2013....|...... 950,541 |....... 137,602 |....... 812,939 |....... 601,407 |.......107,001 |..........6,194 [........ 1,186 |...... 11,308 |...ceceoenriiis |orrnrn. 22,709 |....... 510,722 |....... XXX......
3. 2014....[|..... 959,073 |....... 227,535 |....... 731,538 |....... 444 119 |........ 86,526 |......... 4,125 |............829 |......... 9,556 |.oooiiiinrs | 21,079 | 370,445 |...... XXX......
4. 2015.....[..1,015,419 |....... 213,964 |...... 801,455 |....... 310,177 |........68,191 |.......... 4,383 |......... 1,002 |..........8,635 [...coeverrnrs [ 26,446 |....... 253,912 |....... XXX......
5. 2016......|.. 1,055,338 |....... 246,944 |...... 808,3% |....... 225,237 |........62,481 |.......... 3,390 |[......... 1,123 [........ 8,709 |.ccoeirricns | 18,009 ... 173,732 |....... XXX......
6. 2017....|..1,063,122 |..... 241,658 |...... 821,464 |....... 149,994 |........51,355 [........ 2,517 | 984 |0 9,895 [ [ 14,143 | 110,067 |....... XXX......
7. 2018.....|..1,088,443 |...... 227,685 |....... 860,758 |......... 92,717 |........ 45,292 |......... 1,552 |............836 |...... 12,065 [...ocoooorrirs [ 8,842 | 60,206 |....... XXX......
8. 2019.....|..1,152,892 |....... 169,966 |...... 982,926 |........ 48,420 |........ 20,7071 | 702 [ 539 [ 7,282 i [ 7,244 | 35,164 |...... XXX......
9. 2020.....|..1,177,749 |...... 188,462 |...... 989,287 |........ 24,490 |.......28,763 |..ooooeeeee 273 [ 782 [ 7,045 i e 1,071 [ 2,263 |....... XXX......
10. 2021...... ...1,152,680 |....... 163,032 |...... 989,648 |.......... 3,203 |....... 10,412 [ 57 o296 [ B72 [ [ 783 (6,876)|....... XXX......
11. 2022 1,147,540 156,417 991,123 311 (5,888) XXX
12.  Totals XXX XXX XXX 1,905,119 486,810 23,733 7,834 75,956 121,501 | 1,510,164 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...f.. 52,474 | s [ o 1,443 | 1 s o o 2,099
2. 2013 5,566 |rvoeeeeeiiries s e e 153 [ o o s 223
3. 2014... | 7,836 [ /2 ISR USSR SO 216 [ oo e e 313
4. 2015.... ... 6,709 |............ 132 [ o s 184 [ /2 ISR USSR SO 265
5. 2016.....[...... 12,195 ..o (/0] USSR RS 335 | (73] USSR ISR RO 487
6. 2017....[...... 21,282 |....... 33,560 |reoeeeeieeeies e e 585 [ 934 | e oo 850
7. 2018....|...... 28,748 |....... (1,676) | ceeeeeerrcs Joreeeeeneieees forerereenes 791 [ (51 USRS ISR NS 1,146
8. 2019....[..... 44,640 |....... (4,973) | ceceeeeeiees oreeeereeneies e 1,227 |.......... (139) [ oo o 1,779
9. 2020......[...... 72,064 |..... (21,445) [ [ [ 1,982 |......... (592) [ feoreriiis e 2,867
10.  2021..... ... 105,340 |........ 1,129 [ [ [ 2,897 | 31 | s o 4,212 s o 645 |..... 111,289 |...... XXX.....
11. 2022 144,641 20,827 20,857 3,975 571 573 6,608 2,482 155,256 XXX
12. Totals 501,495 27,486 20,857 13,788 755 573 20,849 5,197 529,321 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 D, G R D0, GO FUUOUUURURUUU FURUURURUUURRT R XXX 52,474 |.......... 3,541
2. 2013 624,851 |......... 108,187 |......... 516,664 |............. 65.7 [ 78.6 [ (G T SRR [SSUUSTRUURURIT IUUURIRTTUT ST 5,566 |..cevreenne 376
3. 2014.... | 466,165 |.......... 87,357 |......... 378,808 |.............. 48.6 | 38.4 [ 518 [ oo e oo 7,834 | 529
4. 2015.... [ 330,353 |.......... 69,417 |......... 260,936 |...cccovnvne 32.5 [ 2.4 [ 328 [ e o [ 6,577 [ 447
5. 2016.....|.cco.... 250,353 |......... 63,532 |......... 186,821 |.....c.e.c. 23.7 | 25.7 [ 2871 [ e oo [ 12,265 | 824
6. 2017.... .o 185,123 |.......... 86,833 |.......... 98,290 |..coovueneee 7.4 [ 35.9 [ 12,0 | oo [ e (12,278)|.ecee 501
7. 2018.... .o 137,019 |.......... 44,401 |......... 92,618 | 12.6 | 19.5 | 10.8 s [ e e 30,424 |........... 1,988
8. 2019....|.c.. 104,050 |.......... 16,128 |.......... 87,922 | 9.0 |oorrreenes 9.5 | 8.9 | [ o o 49,613 |........... 3,145
9. 2020.....| .o 108,721 [ooeeeee 7,508 |......... 101,213 [ 9.2 | 4.0 | 10.2 s [ e e 93,509 |..coenvne 5,441
10.  2021.....feeene 116,281 |......... 11,868 |........ 104,413 ..o 10,1 | 7.3 | 10.6 e [ [ e 104,211 |............ 7,078
11. 2022 177,021 27,653 149,368 15.4 17.7 15.1 144,671 10,585
12.  Totals XXX XXX XXX XXX XXX XXX XXX 494,866 34,455

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 2022 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 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year

1. Prior......}... 1,815,291 (.. 1,904,179 |... 1,896,872 |... 1,888,428 |..1,851,619 |... 1,841,514 |.. 1,861,788 |.. 1,878,925 |.. 1,871,074 |... 1,868,931 |........ (2,143)[........ (9,994)
2. 2013.... | 743,398 |....... 587,771 |...... 545,649 |....... 529,233 |...... 516,700 |....... 509,224 |...... 507,628 |....... 508,838 |....... 507,304 |...... 505,133 |......... (2,171 (3,705)
3. 2014....f|..... XXX foene 492,507 |....... 456,479 |....... 403,870 |....... 382,031 |....... 372,983 |....... 370,815 |...... 372,655 |....... 371,079 |....... 368,939 |........ (2,140)|......... (3,716)
4. 2015.... | D0, S N XXX [ronene 369,478 |...... 325,486 |....... 276,178 |...... 260,210 |....... 256,550 |....... 258,476 |....... 265,477 |....... 252,036 |......... (3,441)[........ (6,440)
5. 2016......}...... D0, S N XXX [ovvne XXX oo 318,405 |....... 242,375 |...... 197,812 |....... 187,040 |....... 190,853 |....... 184,016 |....... 177,625 |......... (6,391)|....... (13,228)
6. 2017....|..... XXX oo [oevn XXX oo [oevne XXX [ XXX oo forvnen 231,105 |....... 177,206 |....... 139,287 |....... 143,904 |....... 132,807 |........ 87,545 |...... (45,262)|....... (56,359)
7. 2018...f|...... XXX foeee XXX [ovvne XXX [ XXX oo foevne XXX oo e 164,613 |....... 116,679 |....... 116,727 |....... 98,141 |......... 79,407 |....... (18,734)f....... (87,320)
8. 2019....|..... XXX foeee D0, S N XXX oo [ XXX ooven foevne XXX oo [ XXX foene 172,8% |....... 151,494 |...... 122,993 |........ 78,861 |...... (44,132)....... (72,633)
9. 2020......|..... XXX foeee XXX foee XXX [ XXX oo foevne XXX oo [ D0, S B XXX [ 328,064 |....... 339,670 |........ 91,301 |..... (248,369)|..... (236,763)
10.  2021....|.... XXX [ XXX [ XXX [ D,0, %, CUU RO XXX e | XXX [ XXX s D,9, 9, GOV RN 117,907 |........ 99,629 |....... (18,278)|....... XXX......

11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 142,705 XXX XXX
12. Totals (391,061)]  (440,158)

SCHEDULE P - PART 3 - SUMMARY

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
(3000 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 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior......}...... 000.......[eene 744,276 |... 1,187,839 |... 1,477,297 |.. 1,638,269 |... 1,732,042 |... 1,781,923 |.. 1,802,233 |... 1,809,432 |... 1,815,015 |....... XXXt oo XXX......
2. 2013, e 62,872 |....... 257,369 |....... 381,002 |....... 445,851 |....... 477,344 |....... 491,506 |....... 495,874 |....... 497,817 |....... 498,824 |....... 499,414 | ...... XXXt oo XXX......
3. 2014....|...... XXX | 27,633 |....... 141,835 |....... 276,624 |....... 331,321 |....... 350,209 |...... 356,024 |...... 358,408 |....... 359,816 |....... 360,889 |....... DO ¢ G XXX......
4. 2015.... ...... XXX |oeenns XXX | 13,997 |....... 108,788 |...... 198,509 |....... 229,834 |...... 237,429 |....... 241,532 |...... 243,661 |...... 245,277 |....... DO ¢ G XXX......
5. 2016.....|...... XXX [ DL, G R XXX [ 12,057 |....... 80,199 |....... 139,880 |....... 151,841 |....... 160,317 |....... 163,086 |....... 165,023 |....... D, 0. ¢ G XXX......
6. 2017.... ...... XXX [ DL, G R D0, G XXX o fooeieen 9,083 |........ 54,621 |......... 74,710 |........ 90,589 |........ 96,548 |....... 100,172 |....... DO ¢ G XXX......
7. 2018.... ...... DL, G R XXX [eeenen D0, G XXX o foeenen XXX e | 5,110 |.......... 9,400 |......... 33,106 |........ 42,880 |........ 48,141 |....... D, 0. ¢ G XXX......
8. 2019....[...... p O S N p O S N p o S XXX oo oo DLO O S DLO O S N (7,679)|........ 11,0835 |....... 22,149 |........ 27,882 |...... D O & S XXX......
9. 2020......|...... XXX [ DL, G R D0, G XXX o foeenen XXX e |eeenen XXX [ DL, & G 2,637 |....... (12,750)|......... (4,782)|....... D0, G XXX......
10. 2021....|..... XXX [ DL, G RN D0, G XXX o foeenen XXX e |eeenen XXX [ D0, & G XXX e fooeine (5,621)|......... (7,448)|....... D0, G XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX (5,943) 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 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....Jo. 173,472 | 83,750 |..coon..... A1,875 e oo oo [ s o [
2. 2013 fos 66,577 |............. 38,700 [.vovoeeiiieieiees foeeieeeeeieieriees [ o [ s o [
3. 2014 XXX e 48,668 |............. 49,000 |.voveeeeeeieieieiciees Joerereneieeeeeeens [ [ e [ [
4. 2015.... e ).9.0, TN BU XXX e 41,752 | 13,000 oo e o [ [ o
5. 2016.....[........ ).9.0, TN BU ).9,0, TR RU D.9,9, TN R, 34,851 | 12,000 [ eeeeeeeeeeeees e [ o
6. 2017....[....... ).9,0, TNV BUR ).9,0, TR RU XXX v o XXX e 18,802 |...cccoeeve 9,000 Jovoveveiieeeees foereeeeeeieieie [ o
7. 2018....|..... ).9.0, TN RU ).9,0, TN RU ).9,0, TNV BU ).9,0, TN BU XXX oo e 16,917 | 6,000 [ooeooveeiiieees e e
8. 2019...[...... ).9.0, TN RU ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU XXX v e 16,953 | 3,000 [oovveeeiiiiiiis oo
9. 2020.....[........ ).9,0, TN RU ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU ).9,0, TN RU XXX e 25,747 | 8,300 [oooeeiiine
10.  2021.....)eeeeee ).9,0, TN RU ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU ).9,0, TN RU ).9,0, TN BU XXX e 19,702 [
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 21,430
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 2022 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 XXX i fooeenns 40,192 |......... 7,700 |.......... 1,110 | 247 [ 6,647 | [ 3,619 |....... 40,032 |....... XXX......
2. 2021..... ... 1,152,680 |....... 163,032 |...... 989,648 |......... 3,203 |........ 10,412 ... 57 | 296 oo L5772 PO S 783 |......... (6,876)|....... XXX......
3. 2022 1,147,540 156,417 991,123 311 6,088 1 167 55 (5,888) XXX
4. Totals XXX XXX XXX 43,706 24,200 1,168 680 7,274 4,402 27,268 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 Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior 251,514 |...... 5,530 |oreioerres e [ 6,916 | 183 s e 10,029 [ 2,070 |..... 262,776
2. 2021.....|.... 105,340 |........ 1,129 [ [ [ 2,897 |31 s o o 4,212 [ 645 |..... 111,289
3. 2022 144,641 20,827 20,857 3,975 2,482 155,256 14
4. Totals 501,495 27,486 20,857 13,788 5,197 529,321 273
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, CIUNUY IR ISR U D9, 0 SHINN R 245,984 |......... 16,792
2. 2021.... | 116,281 |.......... 11,868 |........ 104,413 |..cceeee 101 e 7.3 | 10.6 v oo [ e 104,211 |............ 7,078
3. 2022 177,021 27,653 149,368 15.4 17.7 15.1 144,671 10,585
4. Totals XXX XXX XXX XXX XXX XXX XXX 494,866 34,455
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 2022 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 > N
N
(=]
=
o

-
o
N
o
N
=

-
-
N
o
N
N

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
2 3 4 5 6 7 8 9 10 11 12
2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year
....... XXX | forencicc e fo e e
....... XXX e XXX
....... XXX e XXX
....... XXX e XXX
....... XXX 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. e f e e
2. 2013 o e
3. 2014...[ ... XXX vvwe oo for e e e
4. 2015... ... D,0, O, T XXX evvown oo fe e e
5. 2016........... XXX oo oo XXX......
6. 2017.... ..... XXX oo oo XXX......
7. 2018.... ... D.0, O, T I XXX......
8. 2019.... ..... XXX oo oo XXX......
9. 2020........... XXX oo oo XXX......
10.  2021.....|...... D.0, O, T XXX......
11. 2022 XXX XXX

12. Totals

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

1. Prior.....]...... XXX foeee XXX foeee XXX [ XXX oo foevne XXX oo [ D0, S B XXX [ 752,262 |....... 684,887 |...... 312,104 |..... (372,783)|..... (440, 158)
2. 2021....fo.. XXX foeee XXX foeee XXX [ XXX e XXX oo [ D0, S B XXX [ XXX e 117,907 |........ 99,629 |....... (18,278)|....... XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 142,705 XXX XXX

4. Totals (391,061)]  (440,158)

SCHEDULE P - PART 2T - WARRANTY

1. Prior....L...... XXX s XXX v e XXX AKX . . OCRE ... B D .. |..............oovcfoon
2. 2021.... ...... D,0, O, T XXX v o XXX N I KK | ORI NG B ... i . ... XXX......
3. 2022 XXX XXX XXX XXX XXX

4. Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 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

62, 63, 64



ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....{..... 000w | e e e
2. 2013 e e fe e
3. 2014....|..... XXX......
4. 2015.... ...... XXX......
5. 2016.... ...... XXX......
6. 2017.... ..... XXX......
7. 2018.... ... XXX......
8. 2019...|.... XXX Jorre e XXX i [ XXX fevn XXX o XXX [reene XXX Joeeriememneneenrieeesseeeccseseees s
9. 2020......|...... XXX Jorre e XXX i [ XXX fevn XXX o XXX.ovvefoo XXXKeovee v XXX [roeeemricicirenmenefereeemeeceeseseeeeerccerreccec e
10.  2021.....[..... XXX Jorre e XXX i [ XXX fevn XXX o XXX.ovvefoo D %, O, S N D9, %, G R XXX v oeeeeememccmereerrcieniececcce o
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L e
2. 2013 e e f e
3. 2014...[..... D, ¢, GOV RS USRI [SUROURURERRPER ROSURUSTRIPRRI RO USRI SURRSRSRRRURITN ROURSURERITUR! RSOSSN PRSI R
4. 2015....|..... XXX e e XXX i oo fo e e
5. 2016.....|...... XXX foreen XXX
6. 2017...[..... XXX fereen XXX
7. 2018....[..... XXX e frreen XXX
8. 2019....[..... XXX fereen XXX
9. 2020......|....... XXX e fereen XXX
10.  2021.....[|...... XXX e fereen XXX
11. 2022 XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....)..... XXX e XXX [ D,0, 0, OV IV XXX feees XXX [ D,9, 9, GOV RV XXX e | 000.......[-ceenn 25,972 |......... 59,357 |....... D, 9., OV RV XXX......
2. 2021.... ...... XXX e Joreee XXX i o XXX [ D,9, 0, GOV RO XXX e | D, &, GV RV XXX [ D,9, 0, U RV (5,621)|......... (7,448)|....... XXX | XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX (5,943) XXX XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior.....|...... XXX i oveeee XX s o XXX (XK. .. M. OO ... B D .. (..o o
2. 2021.....f|...... XXX e Jroeaee XXX s e XXX (R . XX ... [ DEROOREENGE . B ... Dy .. [
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 2022 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\f:vuer::d 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior. o e e e e e e e,
2.
3.
4.
5.
6.
7.
8. 2019.. ... XXX v XXX v XXX v XXX [ XXX e XXX e e foeccc o
9. 2020......[........ XXX v XXX v XXX e XXX e XXX e XXX v XXX e i
10, 2021.... ....... XXX v XXX v XXX e XXX v XXX v XXX v XXX e XXX v o
11. 2022 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 28,747 | 8,300 |
2. 2021 ... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX frrrreieins 19,702 .o
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 21,430
SCHEDULE P - PART 4T - WARRANTY
1. Prior....{..... XXX o XXX...o....
2. 2021 ). XXX v XXX........
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 2022 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 2022 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 2022 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
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ANNUAL STATEMENT FOR THE YEAR 2022 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= £ SRRSO PRU PSRRIt B s
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ... 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? ......ccccevviviirirereieiieieciereeeeeeseiennas 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? ... .cvcvieiie ettt ettt ettt et e ettt eeeee e es et e e et et et eseee s s es e s et et et eseeess et essese et et eeeeeas s ssesatat et et eense s enesasasetesesnnn e 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 ......o.ouiviviviiiieeecteteiei ettt sttt st bttt es et b s es b e b b s st e s bbb s es s b e b bt s ses bbb st s s bbb s s e st bbb s st et 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 eeeee e

6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveeecenne
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 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 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
Active Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Status Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. (a) Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama .......ccccocecee . AL ool | 12,478,068 |.... 13,167,100 |.. 437,566 |..... (2,537,839)|.......... 5,711,510 |..
2. Alaska .......cccoooveeeceeee AK oo b o 3,745,612 |....... 3,897,015 |. ... 108,093 |........ (794,968).............. 330,375
3. Arizona .......ccoeoeveeece AZ ool 24,502,277 |..... 25,546,910 |[.ooooiieis [ 86,144 |.... (4,542,389)|.... 3,137,658
4. Arkansas .......cccccecee. AR ool [ 4,616,620 |....... 4,687,023 | [ 39,757 |..... (1,082,943)|.... 2,084,284
5. California ......ccccccoceeeecc. CA oo Lo oo 84,481,491 |.... 88,762,190 |..coovoveeeceeeen o 1,362,421 |....(18,991,775)|......... 14,106,079
6. Colorado .......cccceceee0ece. CO |ovevee L 20,518,030 |..... 21,680,840 |....coooorreenns [ 50,620 |..... (3,856,748)].... 2,567,930
7. Connecticut .......cccceeee. CT |oveeevee e o 15,139,581 |..... 15,357,809 |..cocvcveeeceeen o 1,310,759 |..... (5,253,132)|.........11,253,517
8. Delaware .........c.c...... DE  |eoeeverebvereen | 5,519,383 |....... 5,713,701 [ [ 222,066 |......... (831,041).... 4,249,564
9. District of Columbia .....DC |........Leccoei |oees 3,821,300 |....... 3,887,096 |...coooereerieen frrree 58,221 |..... (2,128,596)|.... 3,003,323
10.  Florida ....cccoeoevvcvvccec FL oo L e 85,554,599 |.... 87,917,731 | [ 4,453,545 |....(33,770,218)|.........53,732,933
11. Georgia ....c.ccovvevvveeecie GA - v L o 40,646,811 |..... 41,831,815 [ foeiees 382,824 |....(15,676,697)|.........17,284,530
12, Hawaii oo HE e L 4,388,040 |...... 4,563,074 ..o [ 116,732 | (1,302,020)|.... 3,123,093
13. Idaho .....ccevccccicecs ID e b e 6,984,278 |....... 7,133,396 |.. AT . (1,938,532)|.... ...927,089
14, MNOIS oo L e L [ 49,674,327 |..... 50,941,322 | e 4,481,206 |....(21,067,490)|.........36,662,667
15, Indiana......cccoeeveccie e IN el o 19,291,045 |..... 19,817,352 | e 791,232 [ (2,033,649)].... 8,682,997
16. lowa ..o A e b [ 13,893,101 |..... 14,212,077 |coeieeies e 318,346 [ (3,209,038)].... 2,356,191
17. Kansas .....cccoeeeeee. KS ool o 8,845,827 |....... 9,164,744 | [ 134,526 | (2,251,807)|.... 1,607,899
18.  Kentucky ......ccccoevveveece KY ool e 9,997,49% |..... 10,272,213 |.. ,932 | (824,172)|.... 3,353,145
19. Louisiana .....ccccocvveece LA oo Lo e 11,448,304 |..... 12,048,391 |. IR R 1,060,641 |..... (3,339,620)|.... 3,946,673
20. Maine ......cooccevvvcevceccce ME ool e 5,249,544 |...... 5,397,348 |. ISR R 341,953 |......... (647,788)|.... 2,755,204
21. Maryland - ISR IS 30,848,208 |..... 32,920,567 |.. B 1,241,225 |.... (6,903,398)|.........24,722,413
22. Massachusetts ............ MA |l e 18,801,522 |..... 19,874,514 |. ... 361,610 |..... (8,947,292)|.........10,505,883
23. Michigan .....cccccccovvccecee Ml oo L o 37,020,531 |..... 37,865,643 |.. 831,263 |..... (2,648,703)|.........13, 142,995
24. Minnesota ......cccococecec. MN ool o 31,502,246 |..... 32,595,703 |.. ... 329,205 |...(10,367,026)|.........11,581,317
25.  MissisSippi ...cccoeveeceeeee MS oo L [ 8,970,824 |....... 9,122,947 |.. 684,323 |..... (1,282,570)|.... 4,152,868
26. Missouri ......ccccoceeeeeeeee MO ool o 22,811,977 |..... 23,648,447 |.. 515,735 |.... (4,211,738)].... 8,813,253
27. Montana .........cocoeeeceee MT oo Lo o 4,356,905 |...... 4,495,507 |.. ... (28,066)|..... (1,439,387)]...ccceenee 912,396
28. Nebraska .........ccccccc... . NE oeeereelvreen [ 9,109,299 |....... 9,269,722 |.. .... 158,208 |..... (2,679,466)|.... 1,517,931
29. Nevada .....ccccooceceecece NV ool o 11,833,345 |..... 12,253,853 |.. ... 181,681 |.... (2,657,678)].... 2,714,783
30. New Hampshire ...........NH  [.cocooo.luvereen | 5,815,962 |....... 5,931,169 |.. IO RPN 37,271 ... (898,951).... 2,417,075
31. NewJersey ....ccoceeeeceee NJ el e 31,298,224 |.... 32,629,623 |.. B 4,249,805 |....(10,085,559).........33,049,270
32. New Mexico ......ccceceec.. NM  |oveeveee b e 6,618,624 |...... 6,748,602 |.. SV RO 366,042 |.... (1,203,669)|.... 1,332,963
33. New YorK ...ccooooveeicie e NY ool o 41,271,543 |.... 41,859,991 |. B 6,342,121 |..... (7,121,167).........84,330, 160
34. North Carolina ............ NC  |oeeveeeiluveen [ 39,045,636 |..... 40,636,853 |.. ... 308,665 |....(10,159,005)|.........11,564,094
35. North Dakota .......cc..... ND |oveuvevee b e 6,352,493 |....... 6,474,775 [ [ 81,115 |..... (1,835,947)].... 1,023,533
36. Ohio ..o OH el o 43,481,680 |..... 44,703,970 |...oooeeecreeee fereene 1,511,385 |..... (2,809,029)|.........17,834,823
37. Oklahoma .......cccoceeeec. OK foveveee bl e 5,178,356 |....... 5,335,141 | [0.302,399 [ (390,632)|.... 1,327,959
38. Oregon ......cceeeeeevvceeeee OR |oeeee L o 20,383,367 |..... 21,153,051 |ooiieiiices e 79,283 [ (2,434,647)|.... 1,542,045
39. Pennsylvania ............ PA ...l | 54,267,142 |..... 56,354,098 |.. ,433,210 |.......... 229,423 |........32,670,304
40. Rhodelsland ............. Rl foeeeeee Lucoriis oo 2,670,631 |....... 2,834,377 |. ... 188,385 |..... (1,821,959)].... 1,719,937
41. South Carolina ............SC  feooeoee.Lveeenss oo 18,815,881 |..... 19,530,399 |.. ... 143,618 |..... (4,422,639)|.... 9,233,945
42. South Dakota .............. SD |ooooeoee b e 3,541,528 |....... 3,645,644 | [ 5,904 |......... (839,825) ... 373,478
43. Tennessee ......cccccec.... TN ool | 16,067,102 |..... 16,856,939 |.. ... 143,819 |..... (3,034,945)|.... 5,792,508
44, Texas .cooveeeieeeee TX ool o 86,997,284 |..... 88,564,294 | [ 775,566 |....(20,254,786)|......... 15,230,713
45. Utah ..o UT el e 9,827,160 |..... 10,616,936 [....ooeeeeiices e 13,186 |..... (1,052,841)|.... 1,363,238
46. Vermont ... VT e L s 2,899,385 |...... 2,933,749 |. . 171,066 |......... (543,187)|.... 1,193,039
47, Virginia ..ccooceevvveencece VA e Lo s 35,925,507 |..... 38,638,496 |....c.cocveveeeen e 338,675 |..... (9,828,789)|......... 14,064,397
48. Washington ................. WA [l | 29,204,739 |..... 29,889,471 | e 137,095 |..... (3,960,368)].... 2,323,725
49. West Virginia ......cccc.... WV foeveeeeLucoriis oo 6,173,456 |....... 6,295,309 |.. ... 278,448 |....... (496,633)|.... 2,074,091
50.  Wisconsin .....ccccoeeecvveee W1 oo L e 26,575,727 |..... 27,111,988 .o e 770,786 |..... (5,651,111)].... 9,505,871
51.  Wyoming WY e L o 2,894,887 |....... 2,938,834 |. 23,311 | (1,087,620)|.... .468,407
52. American Samoa ......... AS e Ne e e eeeeeeee e e e e
53. 931,408 959,447 |.. SV RO (22,154)|...........(61,765) [ 3,574 |..
54. .- 5,973,913 |...... 6,624,100 |.. B 5,137,995 |...... (3,781,577)|.........11,841,602 |..
55. U.S. Virgin Islands ....... VI oeeeeeeee N et [eeeeeeeeeiees oo oeeeeeeeceeeeieienenees feeeeeeieeeeseeeeees [eoeeereeee e
56. Northern Mariana
Islands .........ccccoceeeee MP
57. Canada.......cccceeeeueennn. CAN|.
58. Aggregate other alien. OT v |-
59. Totals XXX 1,108,262,219 [1,147,313,306 43,114,781 (260 764,948) 521,221,251
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevees | D, &0, GO O UURUR RO RSSO RSSO KU URUR RS RR KRR RN
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... .......




ANNUAL STATEMENT FOR THE YEAR 2022 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 o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

Alabama

Alaska

Arizona

Arkansas

California

Colorado

Connecticut

Delaware .........cccooeeiiiiiiiiiiieicccce s

District of Columbia

Florida

GEOMGIA -ttt
Hawali ...

Kentucky

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

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire
NEW JEISEY ..o

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 2022 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%

MGIC Credit Assurance
Corporation
39-1888488

10682
Wi

100%
Mortgage Guaranty 100% 100%
Insurance Corporation MGIC Insurance Services MGIC Investor Services
39-1324718 Corporation Corporation

2?;’/?8 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 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULEY

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 .............cccc..... o 1 Ownership .100.000 ... vl N0 e
0105 ...|MGIC Group .. ....|39-1324718 .. Mor tgage Guaranty Insurance Corporation .. . MGIC Investment Corporation . . [ Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. ... |39-1509326 .. MGIC Insurance Services Corporation .... . [MGIC Investment Corporation . . [Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
0105 ...|MGIC Group .. ... |39-1495963 .. MGIC Investor Services Corporation .. . [MGIC Investment Corporation .... .. [Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. ... |39-0916088 .. MGIC Indemnity Corporation .... Mor tgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
0105 ...|MGIC Group .. ... |39-1888488 .. MGIC Credit Assurance Corporation MGIC Investment Corporation ................... Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. ....|39-1830674 .. MGIC Assurance Corporation ............. Mor tgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
0105 ...|MGIC Group .. ....|39-1980820 .. MGIC Reinsurance Corporation of Vermont .. Mortgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . e N0 e
0105 ...|MGIC Group .. . [39-1962026 .. MGIC Mortgage and Consumer Asset | LLC ..|Mortgage Guaranty Insurance Corporation ... |Ownership.. ..}.100.000 ...|MGIC Investment Corporation . vl N0 e
..|MGIC Group 37-1614523 .. MGIC Mortgage Services LLC . . [MGIC Investor Services Corporation .... Ownership.. .100.000 ... Investment Corporation . ... No..

Asterisk |

Explanation
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .. [............(521,481,671) ............. (278,518,329) [.....oeevrivrmniincnicniics e v (93,489, 363) oo e e e, (893,489,363) |....................... (920, 209)
..... 22594 .....|39-1830674 ..... [MGIC Assurance Corporation ...................... ..(861,016)].... .
..... 10682 .....[39-1888488 .....|MGIC Credit Assurance Corporation ............. ... 279,516 |....
.................. 39-1980820 ..... |MGIC Reinsurance Corporation of Vermont .. [.......ccccccooiiiiiiiies fooreieieeeeeccececeees e oeeereneseeeeeeeneseneneees oeseeieeenenenennnn. (3,044)
..... 18740 .....|39-0916088 ..... [MGIC Indemnity COrporation .......ccccccocoeiees foeeiieeeieeeeeceieiees e eeees [eeeieeeseees e eeesnes |eeeresesssessessesnsnessssnens |ooesssesninenas
MGIC Investment Corporation ........cccccoveeeiis forniinn...521,481,671 | 278,518,329 | e o 95,002,995 | [ e Joeeeeeeeeeeeeeeeeeeeees e 895,002,995 [

39-1486475 .....

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULEY

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 .......ccccoovvevieeviccveiennne, MGIC GrOUP .oeveeeicecieecceeece e |eeeieie e 100.000 |........ NO........
MGIC Credit Assurance Corpoation MGIC Investment Corporation MGIC Investment Corporation ... MGIC GrOUP ...voveeveeiieveeeieeeeeeceececeeeeeeeeeeeeeeesenes. Joeeeereieeeeeeeen. 100000 | ..o NO........
MGIC Indemnity Corpoation Mortgage Guaranty Insurance Corporation MGIC Investment Corporation ........cccccovveviievicviiennne, MGIC GrOUP ...voveeveeiieveeeieeeeeeceececeeeeeeeeeeeeeeesenes. Joeeeereieeeeeeeen. 100000 | ..o NO........
MGIC Assurance Corporation Mortgage Guaranty Insurance Corporation MGIC Investment Corporation ........cccooevvveieveieecceeee [MGIC GrOUP v [oeeeeeeeieeenenen. 100,000 ] NO........

MGIC Group




ANNUAL STATEMENT FOR THE YEAR 2022 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...........ccocviiiiiiiiie, 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 ADFil 17 ..ot YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........ccccoiiiiiiiinii e YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..o bbb 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 1?7 ..........ccocoiiiiiiie NO

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 172.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?... 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 ..o . 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 17...........cccccoiiiiiiiiiiiiccc 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 ........c.ccooiiiiiiiieieieeeeeeeeee YES
21. Wil the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... NO
22. Will the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......ccccccioiiiiiiiienens 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‘(ner be flled

electronically With the NAIC DY MAICH 17 ...t bbb bbb bbb bbb b b E e E bt E e bbb bbbt bttt et bt bbb nre 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 bbb b bbb E bR E e E bbbt b bRt bbbt e bbbttt nbe 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 I TN NN O oY 1 = o T SRRV 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 Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 17 .......cccooeiiienenen. NO
29. Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ............ NO
30. Wil the Accident and Health Policy Experience Exhibit be filed by ApPril 17 ........oiiiiiee e NO
31.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ........ . NO
32.  Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the

NAIC by April 17 ..... NO
33.  Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1? .. NO

34. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
L (O o Y o T e TSSOSO S TSRS NO

35.  Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 17 ... NO

36. Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 17 .. YES
AUGUST FILING

37.  Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? ........cc.ccocvvniiiinnns YES

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

Bar Codes:

S Sy Spemen Becmen Genter 9 |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I |I ||I|| I|I |I ||I|| II|
29 8 5 8 2 0 2 2 4 2 0
T G SR P e |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I |I ||I|I ||I || I|I|| II|
29 8 5 8 2 0 2 2 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 |I ||III ||| |I I|||| II|
29 8 5 8 2 0 2 2 3 6 0
e S TR e =2 |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I |I ||I|| I|I I| I||I| I||
29 8 5 8 2 0 2 2 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 |I ||I|| I|I |I |I||| II|
29 8 5 8 2 0 2 2 4 9 0
16. Premiums Attributed to Protected Cells Exhibit [Document Identifier 385] |II| |I ||I|I |I| I| |I|I| I|| I| |I||I ||I || II”I ||I |I ||III ||| I| |I|I| I||
29 8 5 8 2 0 2 2 3 8 5

© E—

0
0
0
0 0
0 0

0 0

0
0
0

0
0
0
0
0
0

0
0
0
0
0
0

CnEE—— O E— < —

© E—

100



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

2 9 8 5 8 2 0 2 2 4 0 1 0 0 0
2 9 8 5 8 2 0 2 2 8§ 6 5 0 0 0 0 0
Exceptions to the Reinsurance Attestation Supplement
[Document Identifier 400]
2 9 8§ 5 8 2 0 2 2 4 0 0 0 0 0 0
0 0 0 0
0 0 0 0
Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
0 0 0
Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
2 9 8§ 5 8 2 0 2 2 2 2 § 0 0 0
2 9 8§ 5 8 2 0 2 2 2 2 &8 0 0 0
Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]
2 9 8§ 5 8 2 0 2 2 5 5 § 0 0 0
2 9 8§ 5 8 2 0 2 2 2 8 0 0 0 0
2 9 8 5 8 2 0 2 2 8§ 0 &6 0 0 0
0 0 0 0
0 0 0 0
Supplemental Health Care Exhibit's Expense Allocation Report
[Document Identifier 217]
0 0 0 0
Cybersecurity and Identity Theft Insurance Coverage Supplement
[Document Identifier 550]
2 9 8 5 8 2 0 2 2 5 5 0 0 0 0 0 0
Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]
2 9 8 5 8 2 0 2 2 2 8 0 0 0 0 0 0
2 9 8 5 8 2 0 2 2 5 6 0 0 0

0o 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 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. (Cash surrender value of split dollar life plan ..o e 284,326 |...cooeeeeeeeeeeeeeeeees e 284,326 |.cooovei 284,326
2505.  Miscellaneous receivables ........cooooooooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 395,172 oo e 395,172 | 123,584
2597. Summary of remaining write-ins for Line 25 from overflow page 679,498 679,498 407,910
Additional Write-ins for Liabilities Line 25
1 2
Current Year Prior Year
2504.  Checks pending €SChEATMENT ..........coov ittt ettt et s st esesessannnnns [onnasaseseseseananas 678,514 ..o 2,563,086
2597. Summary of remaining write-ins for Line 25 from overflow page 678,514 2,563,086
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .....vuiiiiiriiiteicitiit sttt 722,423,691 |............ 11.668 |...... 722,423,691 [ [ 722,423,691 |........... 11.675
1.02 All Other GOVEIMMENLS .........oovveeeeeeieieiieieeeeeeeee e s 3,931,450 |............ 0.063 |......... 3,931,450 oo [ 3,931,450 |............ 0.064
1.03 U.S. states, territories and possessions, etc. guaranteed 93,479,842 |............ 1.510 |........ 93,479,842 93,479,842
1.04 U.S. political subdivisions of states, territories, and possessions,
QUATANTEET ...t e 283,462,258 |............ 4.578 |...... 283,462,258 ... [ 283,462,258
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUAANTEEM ...t ..2,019,989,985 |............ 32.626 |..2,019,989,985 |......covvvirines ..2,019,989,985 |........... 32.644
1.06 Industrial and MISCEllANEOUS ...........c.cooveueueeeeeeeeceeeeeeeeeeeeeee e ..2,561,418,987 |............ 41.371 (.. 2,561,418,987 |..ocooviiee ..2,561,418,987 |........... 41.393
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [ foerereeieeeeererenes oo e 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified fUNAS .......ccoovrirereeririiceincreesneneseeeseneseseensene oo ooeeeeeeeens 000000 | o f 0.000
1.10 Unaffiliated bank loans . cee e [ e 0.000
1.11 Unaffiliated certificates of depOSit ............ccceeevereeeieveieeieeseeceeeeee e 50,000 |............. 0.001 oo 50,000 [oovovreieieieeeeee oo 50,000 |............. 0.001
1.12 Total [oNG-term DONAS ....c.cveeeeeeeieiece e ..5,684,756,213 |............ 91.818 |..5,684,756,213 |.....cooovreeeeee ..5,684,756,213 |........... 91.867
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred STOCKS .........ccviieieeiieeeiereteeeeeeeee et es e [oeeeeeeienens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccooovvvvreeceeec oo 850,000 |.....cvuenve 0.014 |............. 850,000 |-..vveceeierrieees [ 850,000 |............. 0.014
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoevrnenicncncn oo 383,183,002 |............. 6.189 |...... 379,958,381 |- [oene 379,958,381 |............ 6.140
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON STOCKS .....c.cveeeeeieiiicrerireeieie e e 384,033,002 |............. 6.203 |...... 380,808,381 |- [ 380,808,381 |........... 6.154
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ..........cceeuereeeriririeeeieeieeeeseseeeeeeeee e 11,631,138 |............. 0.188 |....... 11,631,138 | [ 11,631,138 |............. 0.188
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOor SAIE ...........ccceeeeveeeeeeeeeeeee e eeeeses s e 1,144,269 |............. 0.018 |......... 1,144,269 ..o [ 1,144,269 |............. 0.018
5.04 Total real ESTAte .......c.oeuiiiieeeeeeeeeeee e e 12,775,407 |............. 0.206 |........ 12,775,407 [ [ 12,775,407 |............. 0.206
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccccorrireniiiinrsseeeeeseneseseseeee e 109,634 |............. 0.002 |............ 109,634 | o 109,634 |............. 0.002
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeevevereineeneiereeisnns oo 92,994,899 |............. 1.502 |....... 92,994,899 |....cooviiiici o 92,994,899 |............. 1.503
6.03 Short-term investments (Schedule DA) ...........cccooovvieveveeeeeeeeeeeeeeeee e 16,584,613 |............. 0.268 |....... 16,584,613 | [ 16,584,613 |............. 0.268
6.04 Total cash, cash equivalents and short-term investments .....................}...... 109,689,146 |.............. 1.772 |...... 109,689,146 |......coovveerereeeis o 109,689,146 |............. 1.773
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 6,191,329,021 100.000 | 6,188,029, 147 6,188,029, 147 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAL ..........c.ceuiuiriiriririetetetetesetse st sttt teses et st sessebeseseses et sessesesesesesesesess s s s s esesesese st s ss s e bebebeserane e <oeseesanenenanas 14,180,435
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN B) ............cuiueueueuiriiitririsieietereseese sttt et e e ss st sesesese s ssssssesesesesesesssssesesseneresnasanas 3,397,999

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ceuiuiiiiieieeeeeececeeeee ettt e reresaeneseieenenen 126,673 ..o 3,524,672
Current year change in encumbrances:

R B ] = T =T i TR o 10 T e OO PPN

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbb bt bbb b e b e e b e bt beh e b b e b e b e se b e se b et ebe A0S E SRS AR e R e e L e R e bR e bRt E e s eabeseeeseees et
Total gain (105s) 0N diISPOSAIS, PArt 3, COIUMN 18 .........c.oviuieeeecee e eeeeeeeee e eeeae e eeee et eee et eea et ene e ees e ens s enseseneeeen e enseeenseeensesensesenseseesesenseeensesananeananan Shebscsesseessseeraees 718,939
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 15 ..........coouiuiiiitiiitee ittt stete et ettt et et e e et et st ete st ese et ete et et et et esseteas et esssaese st ess st esessebeasebeassbensssesssae ceeeseseeseneaneaen 4,033,672
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e E e bbbt b b s b b e s e bt b e e b SR8 S E e R e s e b e bbbttt b e

(S o] = S =T T o 10 1o e O OO
Deduct current year’s other than temporary impairment recognized:

T A TOtAlS, PAMt 1, COIUMN 12 ..ottt e ettt ee et e s s enssaeaetesesensesesesesesensssetesesensnssssseseses s sssesesessesnsssesesasansnsnaesasebebeb e ntatasbetenas 728,422

7.2 TOtAlS, PArt 3, COIUMMN 10 ..vviiieieitetiiesteeietetrese ettt ee bbbt ee bbb ee e E b4 eE b b e et E bbb bttt bbb nsma et s enensnantena 344,660 .......ccccoeene 1,073,082
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .ttt ettt bbb eh e E e E b€t E b et b b et b bttt nsna et s s ensnanaena 541,885

8.2 TOHAIS, PArt 3, COIUMN O ......outiiiiiiieeieie ettt ettt ettt ettt et et et et et e s es e e s et s et e s et eseaeases s sese b et esesesses e e s esesesesessaseses e s e s s et eseses ek eeee et ee et e bbbt eb et et st nens teseseaeseaenenenanas 541,885
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesurrruereriiiriririsieteteteseest st stsseseseseses et st ssssssesesesesese s ssssesesese ssesssnnesenanas 12,775,407
[DI=e (W1 8 o) e= 1Mo o E=To (g g 11 C=To IR= 10 T UL OO

Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceueuiiririiiriiieietetesitst sttt tetesesesese st sssaesesesesesesessssssesesesesesese st ssesesesesesase s sessesesesesens oesesenesessinans 12,775,407

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr VAT .........ciiiiiiiii et 2ee e e e e e e e e e e e e e e e e eaeea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbb bbbt bt e R e eae e b e s resaeebesteetesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........ou ittt e e e e e e st e eaeeaae oeabeeabe e be et e et e aae e sReesbeeas eeetseesseaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e O OO PPRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt bbb b e b b se e b e oo b e e b e b e e e b e s E e b e b e e b e b e saebe S84 E SRS SRS AL LR oA L e b e AL e b e Rt b e R et ebesebeses st
P aXeTo (U= o e Tt oTU o | PR
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 .............. . [ . R R B ¢t eeeeeae e

5.2 Totals, Part 3, Column 8 ..... TR W R ST W W T Y

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! = bt bt b et h e bt e be e be e Seeere et et
Deduct amounts received on disposals, Part 3, CHmn ... \GR......... A ..... .

Deduct amortization of premium and mortgage 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 L. b bbb e b e bbb e b b s b bt b b e e b et b et b e e b e R e SR e R e e s e b b et bbb b e

0T e = R e Ty A o] [0 T T OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........c.couiiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ... .ottt e e e et et e e e e e e e e H e S E e £ Re e E e SRt £ R e £ Ee SR e e R £ e R e £ oo e R e £ R e £E e SR e oo e e R e e R e eR e e Re s eeehe e R e sReeeeeeeeeees R e e e E et et
ST o] ol = I (g T= Y B o TU T
Deduct total NONAAMIEA @MOUNLS ..ot e e et e e E e e e e R e £ e e e e e e E e e E e £ R e S e e e R e SR e £ R e SR e £ R e e R e e e e e Re e e e e e e sh e eeeseeeeeseeaae s SA0eam et e b e s et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) ...ttt bbbt bbb b e e e e e e e aees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ...........ceuruiiiririiieteteteterett st ses bt tesesest st sesetesesesesee st ssssesesesesesese e ss e s et esesesesese s ssssesesesesesase e <eesesesnseeeeseenanans 75,253
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt b bR e e s e s aeeteeteerestesaeeaesaeareans

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt b e e b e et e eae eeaheeabeeab e e e b e e e be s be et e ate s eeesteesteesteaaeeeseeeaeeseenes
Capitalized deferred interest and other:

o B ] = S =T TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN T2 ...ttt bbbt bbb bt b e e b e e b et e b e e e e b e bt s b e b e s e b e ee b et ebe A0S E SR e A E e R e e Lo AL b e b e b e b et e b e s eabeseseseeesee et ens
FaXeTe (U= o) e FTotoTU o | PP PRSP
Unrealized valuation increase (decrease):

Lo I o] = S =T i TR o 10T 1o e TP

5.2 TOLAIS, PArt 3, COIUMN 9 ...eioieiiiiiteiteeiteei ettt bttt bbbttt 57,229,289 ................ 57,229,289
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ttt h e bttt e bt e bt e a et e 2 et ea et eh e e £h e e eb £ e R e e bt e a bt ea bt eae e e e b e eR e e eheeebeeebe e ke enbean Soeenteeseeenteasseessenaseseernes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........cuiiiiiiiiieieeit ettt e st esbe e bt e beeateeseesseesbeesheesbe e beesbeeabeaaseaaseassesseesheesbeebeesbeen Sesessaeesseessesaaeesaesaeesnaeans
[DI=Yo (W1 @=To Tl g (V=Y iTo o W) f o] 4=Ta g 1T g g T=Ta o Wo =T o] (=Y or - o] o ISP
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T e TR o1 10 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b b b oo b e e b e e b e bt e b e s d e h e b e b eb e s e e b e ee b e e ebe A0S E e R e S E e R e e b e R e e b e b et e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... e bbb bbb b bbb b e e b e e bbbt e b beaa e R e S e R e b e b e b b et ns

10.2 TOtalS, PArt 3, COIUMN 11 ......oieieieeeieeeeececee et eee ettt s e e et s s s saetetesesenssaetesesesensssesesesesenssessesesasensssssesesesenssssansesassnsnses s etesbebebasne s 57,229,289 ........cccc... 57,229,289
Book/adjusted carrying value at end of current period (Lines 1+2+3+445+6-7-849-T0) ........ccceirurriiririririeieteteriee st sestsiete s e st esese e s s sesesesens <oesesemesseeeseesanans 75,253
Deduct total NONAAMILEEA AIMOUNLS ............cceveveeeeceeteteeeeeeeceete et esesscaetetesessscaesesesesssssssesasessssssesesesasessesesesesessssssesesessssssseesesasassssssessesessssssesesasassnssaesesss 2eesatstsetesesatsacaes 75,253

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ouiiiiiiiiiiiitiie ittt bbb bbb bbb bbb bbbt b bt bt bt bt e bt b Semeeseessensee e s ee e e e e ennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvovueueueueieeeeececteteteeeeeseete et eseeseseaetesesesssasaesesesesssseesesesesessssesesesesensseesesesesansssntesesassnananes seesesesinas 6,251,867,504
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ..........c.ccviuiiiiuiiitiee ettt et e et et et et et et eae et ese et ese st esessese st et et eb e s ebessetess st essssese st ebe st ebe s ebessesessabessssensassenseseneesennas 728,333,588
ACCTUAL OF QISCOUNL ........cvoceeeeee et eee et eae e eeeeee e eeaee e e e ee e e ena e e enaesens e s enee s ens s s enseeensesenseeenseeensesensesensesensseensneansesenseeansneensseanssaensnsanseeansnaanen 1,493,310

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt
LRI o= o 2 Y=Yot 1[0 JZ20 0011V ]2 Yo Wt < TSN
4.4. Part 4, Column 11 .... 11,905,454
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........couiuiiiiieeeececteiee e ceete e eeeeseteteteseseeseseaeteseseesssetesesesenssseaesesesenssssaesasesessnsssetesasensssssesasasssnssaesesasanas fesesesessicnas (12,923,472)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiieuiieieeeteeeteeete ettt s et e s te s et e et es et es e s eseaseseaseeesenesenane 870,857,483
DedUCt aMOTHZAtION OF PIEMIUM ..........oieceeeeeecceceet et eeeeaetete e s eaeaetetes s sssaeseses s s asseseses s ssssaeses s s ssssseses s s ssssseses s s ssasseses s s sssnseses s ssassnsesessssanansnsssnas sertsesetesesanas 44,205,318

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o ¥ o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ...ttt b bbbt b e bt e b be s 288 sReResE e b e ab e b e b et b b

R T o=V G T=or oo 2 @70 (30 1o e 1 J PN

8.4, Part 4, COIUMN 15 ..ottt bbb b bbb b e oo b e e b b He b e H e b b £ e b e b £ S0 b e e 0o b e e b e e bt oL e Rt e RS A RS AE SRR LR e b b et e s eabeseteseeeses ettt
Deduct current year’s other than temporary impairment recognized:

LS = B R o] VT T T TS OO T T O TP TP PO TSSO TP PEROTEPPPTRPPPRTION

[ I o Vo S T or oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN T4 ..ot b et et b bbbt bbbt e e b e e s SH8sReReaE e b e e s e b e s et e et et

9.4, Part 4, COIUMN T3 ... ittt ettt ettt b et bttt b e e b oo b e b et b e e £ e b bt e b b £ e e eh e ee b e e e b et b ea e e b s e e a bt n e bt se bt ee ke e et e e e b e e s b ne e nn s 1,415,066 ........ccoeenee 1,415,066
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccooviiiiiiiiiiiiiiiine s e 4,590,698
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........cceuererereiecrereeeeeeesceeteteeeseseeaetetesesesssaesesesesesseassesssesensssesess seesesesanas 6,068,789,215
Deduct total NONAAMITEEA GIMOUNLS ..........c.iueuitiieieeietiere ettt teetes st este b eb e e es e ee s e e eeeE R b e e ae s eE e b e b e e e s £ st eE e b e e e seseE e b e b e e £ eo e b E b e e st E b b e e st b et es 2emnananansnsnas 3,224,621
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........ccuiuiieeieceeeeteeeeeececte e eeeescaete s esesseae e tesessssaetesesesssssaesesesesnsesesesesensnsstesesesensnsnan seesesesinas 6,065,564 ,594
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ANNUAL STATEMENT FOR THE YEAR 2022 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.ccoceeevivvncvniriinee s 722,423,691 | 715,296,542 |............... 722,816,727 | 719,558,122
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 3,931,450 3,319,318 3,930,475 3,935,000
by governments) 4. Totals 726,355,141 718,615,860 726,747,202 723,493,122
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 93,479,842 90,669,655 99,617,913 88,843,921
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 283,462,258 255,921,318 299,712,026 268,655,000
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 2,019,989,985 1,801,744,963 2,094,822,563 1,962,776,069
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 1,951,118,863 |............ 1,779,654,102 |............ 2,038,960,392 |............ 1,888,936, 121
Identified FUUS’S' Unaffilia}ted Bank 9. Canada ...ooiiee e 49,720,367 |..coovvvennne 44,584,351 |...ocooee 50,753,298 |......cceveene 46,585,000
Loans, Unafilated Cortiicates of 10._ Other Countries 560,629,757 534,236,073 560,660,679 558,884,920
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,561,468,987 2,358,474 ,526 2,650,374,369 2,494,406,041
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,684,756,213 5,225,426,322 5,871,274,073 5,538,174,153
PREFERRED STOCKS 14, United States .....oovvveeeieeeieieeeeeeeee e e [
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee 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 ....ooeeeieeeeeeeeeee e s | [
(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 383,183,002 383,183,002 230,599,804
25. Total Common Stocks 384,033,002 384,033,002 231,449,804
26. Total Stocks 384,033,002 384,033,002 231,449,804
27. Total Bonds and Stocks 6,068,789,215 5,609,459,324 6,102,723,877
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ANNUAL STATEMENT FOR THE YEAR 2022 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 16,070,001 |............. 26,278,932 722,423,691

............... 7,799,072 |......ccuee..... 5,230 e 0.9 [ 722,423,691

1.2NAIC 2 .. .. e |-
T3NAIC 3 e
TANAIC A .o [ [ [
TENAICS .o [ e [
TBNAIC B ..o
1.7 Totals 16,070,091 26,278,932 672,270,366 7,799,072 5,230
2. All Other Governments
2 NAIC T e o e 3,931,450 | e
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

722,423,691 12.7 584,583,521 9.9 722,423,691

............ XXXKveerren froreeienenn3,9831,450 |l 001 [ 13,194,436 | 0022 s [ 3,931,450

2.7 Totals 3,931,450 XXX 3,931,450 0.1 13,194,436 0.2 3,931,450

3. U.S. States, Territories and Possessions etc.,
Guaranteed

BANAICT e 1,095,646 |............ 53,331,009 |............. 19,095,275 |............... 2,777,541 76,299,471 [ 1.3 s 81,515,570 [.oocvoveiieeeee 14 |, 76,299,471

B2NAIC 2 e ...13,156,531 |.... ....4,023,840 .17,180,371 |.. ...13,290,082 |.... .17,180,371 |..

3.3NAIC 3 .. e e o s s e XK e [ [ [ o e

BANAIC A e o e S O RRUTURUSTRR IRUUUUUUSRURSRSRURR RPN 6. & GO R KSR SR

BENAIC S et nees e e [ seeseeseeseenees Joereseeneeseeseeseeneene [oreeeeenees XX eurieirin [ e e [ [

BB NAIC B .o

3.7 Totals 1,095,646 66,487,540 23,119,115 2,777,541 93,479,842 1.6 94,805,652 1.6 93,479,842

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

AANAIC T e 10,867,275 |........... 146,690,165 |............. 52,528,949 |............ 60,820,604 |.............. 9,225,265 |............ ) 0.0 G R 280,132,258 | 89 284,943,338 |......ovveccnne 4.8 | 280,132,258

42NAIC2.. . ...3,330,000 |.. . ...3,330,000 |.. e 3,330,000 |.... 0.1 ...3,330,000 |..

A3 NAIC 3 .ottt [ [ [oreineinsnsnnsnes [ [oeseeses XK ereiriens frrien [ [ 5,600,977

AANAIC A oo [ [ [ e L XK e [ [ [ e
A5 NAICS oo e [ [ e [ e XK o e i e [ o
ABNAIC 6 ..o

4.7 Totals 10,867,275 146,690, 165 52,528,949 64,150,604 9,225,265 XXX 283,462,258 5.0 293,874,315 5.0 283,462,258
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5ANAIC T o . 26,039,693 | 993,553,896 |........... 415,175,253 |...........509,510,886 |............ 47,020,073 |.....oooo. XXX [ 1,991,295,801 |....cocvcecne 34.9 (... 2,017,826,608 |....c.cvcvcrnnene 341 1,991,295,801
52NAIC2 .. e 7,689,254 |............. 12,692, ...1,254, .. . ST NS 27,636,958 |.. ....27,636,958 |..
5.3 NAIC 3 .. o e e e XX i [ e e e
54 NAIC4 .. e e e e e e KKK [ . FR U .
BENAIC S ..o e 471,682 |.....eeee 885,545 [ e [ X o 1,057,227 oo 0.0 [ [ v 1,067,227

5.6 NAIC 6
5.7 Totals 26,035,693 1,001,714,832 428,453,646 516,765,742 47,020,073 XXX 2,019,989,986 35.4 2,035,298,235 34.4 2,019,989,986
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ANNUAL STATEMENT FOR THE YEAR 2022 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 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 147,868,914 |........... 935,494,367 |........... 399,010,113 |............. 58,295,583 |....cooieeerrneieeeens [ XXX | 1,540,668,977 |.....c.ccoveveeeer 27.0 |........1,705,611,156 [ 2828 o 921,774,875 |........... 618,894,102

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

....77,508,858 |...

.375,638,825 |....

562,150,562

.20,457,423 |..

1,037,809,046 |..

........ 1,705,611,156

..1,190,533,848 |....

... 792,522,648 |..

.245,286,398

225,377,772

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
9.2NAIC 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 ...
10.5NAIC5 ...
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




L0IS

ANNUAL STATEMENT FOR THE YEAR 2022 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
7

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

..5,600,977 |...

) -

(c)

...5,600,977 |..

1 4 5 6 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) ....201,987,619 |........ 2,155,348,369 |........ 1,562,011,406 |.......... 639,203,686 |............. 56,250,568 |.......ccvvevereieeeees o 4,614,801,648 | 8019 [ XK e XXX e o 3,991,926,096 |........... 622,875,552
12.2NAIC 2 ... N 77,508,858 |... .396,484,610 |.... 578,867,250 ....31,042,279 |.. ..2,053,378 |... 1,085,956,375 |.. ...840,669,977 |.. . 245,286,398
123 NAIC 3 e (D) e [ [ o [ e seeee [reereeneeneeesesenes [eereesieeseesieeseeneenees Joneeneeenns XK er i o XX [
124 NAICH .o (D) e [ [ o [ e seene [reerreeneseeneeneeneenes [eeeseeneennesseesseesieens foeeneennns XX e e XXX [ e
125 NAIC S e (D) e e 471,682 |..ove 585,545 ... [ o [(c IR 1,057,227 | 000 [ XK e e XXX e e 1,057,227 |oeeeeeeeeee
12.6 NAIC6 ... . (c)
12.7 TOtalS .o 279,496,477 |........ 2,552,304,661 |........ 2,141,464,201 |........... 670,245,965 |............. 58,303,946 |....cocoovevereeiiinne (b) 5,701,815,250 |......coccvevereeees 100.0 [ XXX e X [ 4,833,653,300 |........... 868,161,950
12.8 Line 12.7 as a % of Col. 7 4.9 44.8 37.6 11.8 1.0 100.0 84.8 15.2
13. Total Bonds Prior Year
13ANAIC T e 348,209,831 |........ 2,099,855,258 |........ 1,484,530,902 |........... 687,899,842 |............. 67,178,791 | ot X% e feeeeee . XK [ 4,687,674,624 |....................... 79.2 |....... 4,040,033,538 |........... 647,641,086
13.2NAIC 2 oo 91,008,801 |........... 545,847,065 |........... 552,488,884 |............. 33,215,825 | 2,064,987 ..o oot X% e e XK o 1,224,625,562 |......cocoovevnee 20.7 |oveinne 969,464,053 |........... 255,161,509

14.3 NAIC 3 ...
14.4 NAIC 4 ...

..... 5,600,977 |....

137 TotalS .o e 444,819,609 |........ 2,645,702,323 |........ 2,037,019,786 |........... 721,115,667 |............. 69,243,778 (b) 5,917,901,163 |........ccovvcenee 100.0 |........ 5,015,098,568

13.8 Line 13.7 as a % of Col. 9 7.5 44.7 34.4 12.2 1.2 100.0 XXX 84.7 15.3
14. Total Publicly Traded Bonds

T4 ANAIC T (e e 117,676,515 |........ 1,775,037,152 |........ 1,406,174,155 |........... 636,787,706 |............. 56,250,568 |.......cccoverrrriccns oernnn3,991,926,096 ... 7010 oo 4,040,033,538 |......oovveenn. 683 | 3,991,926,096 |........... XXX............

14.2NAIC 2 ... ....45,275,928 |... .302,081,400 |.... 461,559,902 |..... ....29,699,368 |.. 2,053,378 |.oeoeeiceneiecee |oeeeen 840,669,976 ..o 147 969,464,053 |....

15.5NAICS ...
15.6 NAIC6 ...

TAE5NAIC S ot o 471,682 | 585,545 |...coveeiiieieieeieeees e oeeeneeeneeeeieienenenensferereeienennn 1,097,227 | 000 o
T4B NAIC B ..o
14.7 TOtalS .o e 162,952,443 |........ 2,077,590,234 |........ 1,868,319,602 |........... 666,487,074 |............. 58,303,946 |......cccceoeeeeeeveens |.....4,833,653,299 |.......................84.8 |....... 5,015,098,568
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc K 43.0 | 387 | 13,8 [ 1.2 | feerrrriieeeee 10000 | XXX e DA0,0 S
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.9 36.4 32.8 11.7 1.0 84.8 XXX XXX

15. Total Privately Placed Bonds
151 NAIC T e 84,311,104 |.......... 380,311,217 |........... 155,837,251 |.oiiiee 2,415,980 | e o, 622,875,552 [ 1009 [ 647,641,086
15.2NAIC 2 ... ....32,232,930 |... ...94,403,210 |.... 117,307,348 .255,161,500 |....
BT T8 Y [ Tt O O A A T ST RS RSTR KSR
154 NAIC 4 oottt sesenees | sees [

15.7 Totals ..ccoeveveeiieeee,

15.8 Line 15.7as @ % of Col. 7 ..oveuevvenennnnforeicccc 13,4 o 547 | 31.5
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 2.0 8.3 4.8 0.1 15.2 XXX XXX XXX XXX 15.2
(@) Includes $  oorrrreenene 6,352,732 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| 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 $§

.......... 15,401,588 ; NAIC2 $

............ 1,657,448 ;

NAIC3 $ .o

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 2022 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 ............cccccoeioiiiiiiiiiiiiiceiees e 4,020,155 [ o 660,726,640 |.............. 2,933,587 oo XXX oo oo 667,680,382 |......coevevereinne N7 e 483,337,063 |...ovvceecine 8.2 | 667,680,382
1.02 Residential Mortgage-Backed Securities ... ..12,049,936 |. 11,543,726 |.. . 4,865,485 |... .54,743,309 |.. 1 . 101,246,458 |... ..54,743,309 |.
1.03 Commercial Mortgage-Backed Securities .......... [o.occoiiiiiiiiiiies [ e oo [ e XX oo
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals 16,070,091 26,278,932 672,270,366 7,799,072 5,230 XXX 722,423,691
2. All Other Governments
2.01 Issuer Obligations ..........ccceeueeereerreeineinecineees [oeieiieeeeieseesseiseeies |oeeeeeeeeeeeeeeeees foeerereeeenenns 3,931,450 [voviieiiiiiiienes e o D 0.0 ST 3,931,450 oo 001 | 13,194,436 [ 022 [ [ 3,931,450
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 3,931,450 XXX 3,931,450 0.1 13,194,436
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ............ccccooeioeioiiiniiiiiiciees e, 1,095,646 |............. 66,487,540 |............. 23,119,114 |............. 2,777,582 |ooeeeeeeeiee e, D,9,0 NN RUN 93,479,842 |..coieiie 1.6 [ 94,805,652

3.02 Residential Mortgage-Backed Securities . .

3.03 Commercial Mortgage-Backed Securities .......... [ o e

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 1,095,646 66,487,540 23,119,114 2,777,542 XXX 93,479,842 1.6 94,805,652
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooeiiiiiniiiiiiiiciceiees e, 10,867,275 |........... 146,690,165 |............52,528,949 |.............64,150,604 |.............. 9,225,265 |............ XXX oo [ 283,462,258 |.....cccovveeiieeenn 5.0 |, 293,874,315
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals 10,867,275 146,690, 165 52,528,949 64,150,604 9,225,265 XXX 283,462,258 5.0 293,874,315 5.0 283,462,258
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee B T 17,842,981 |........... 974,234,248 |........... 415,763,152 |........... 511,102,994 |............. 45,900,000 |............ D,0. 0 SRR N 1,964,843,375 [.o.ooveeiicie 34.5 |....... 1,956,248,207 |...oovevviiiiie 33.1 [ 1,964,843,375
5.02 Residential Mortgage-Backed Securities ... 8,192,712 |. .27,480,584 |.. .12,690,4% |.. .5,662,748 |... 1,120,072 |.... 55,146,610 |.. ...719,050,028 |... ..55,146,610 |.
5.03 Commercial Mortgage-Backed SeCUNties .......... |oociivioiiiiiiiieiiiiis foeeeeeieceieeceiieee Joeveeeeeeeceeeeeieeies feeeeeeeeeieececieiieiee Joeeeieeieeieeieceeeiee foeeeeeere s XK et e eceeceeieeieee feeeeeee e eieeiee [oreeeeeieeeireeieeiesiieees |eereeeeeeeeeee e eeeeies foreeeeeeeee e e eieeens
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 26,035,693 1,001,714,832 428,453,646 516,765,742 47,020,072 XXX 2,019,989,985 35.4 2,035,298,235 34.4 2,019,989,985
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccccooeioiiiiiiiiiiiciiiee o, 171,232,6% |........... 794,948,999 |........... 866, 165,689 |............. 77,564,058 |.............. 2,053,378 |............ D,0. 0 SRR N 1,911,964,820 |...cvoiivceiicins 33.5 [....... 2,152,738,569 |...occvvveiiiciennns 36.4 |....... 1,417,070,974 |........... 494,893,846
6.02 Residential Mortgage-Backed SeCUrities ............ |oocoveiiiieciiieiiiiiis o |eeeeeeceeeeeeieeies i e e DO G R RS RS TPTSUR RSO PRURSPR RSP OPPRSPROUR RSTRPTROTRTRROY
6.03 Commercial Mortgage-Backed Securities .......... [............. 7,19,856 |.......... 242,456,647 |.............. 8,099,086 [...ecvoeevererieiiieiiiene [ e, D, SRR N 257,752,539 |..cvveiiieiiiene 4.5 [ 315,290,699 |..ccoovevirieiieene 5.3 [ 255,446,482 |.............. 2,306,057
6.04 Other Loan-Backed and Structured Securities ... 46,948,221 273,727,546 86,895,950 1,188,948 XXX 408,760, 665 7.2 428,115,736 7.2 41,780,067 366,980,598
6.05 Totals 225,377,773 1,311,133,192 961, 160,675 78,753,006 2,053,378 XXX 2,578,478,024 45.2 2,896, 145,004 48.9 1,714,297,523 864,180,501

~

. Hybrid Securities
7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
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 ..........ccccerieriiniieiesieseeee
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 ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 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 .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals 50,000 XXX 50,000 0.0 XXX XXX 50,000
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceevreineenncnncenns oo 205,058,753 |.......... 1,982,360,952 |.......... 2,022,234,994 |............. 658,528,785 |.............. 57,178,643 |............ XXX oo oo 4,925,362,127 |..ccooveviicennn 8614 | XXX [ XXX oo 4,426,536,831 |............. 498,825,296
12.02 Residential Mortgage-Backed Securities .......... [.cccooceneee. 20,242,648 |.............. 53,759,516 |.......c... 24,234,220 ... 10,528,233 |....coveunneee. 1,125,302 |......... XXX e 109,889,919 |.oveveveeeineeeen 1.9 o D.9,0 SN D.0.% SN AR 109,889,919 |.eviereircercce
12.03 Commercial Mortgage-Backed Securities ........ [..c.ccoeenee. 7,196,856 20 257,752,539 [ 45 |, D,0. ¢ SRR D,9. 0 TR R 255,446,482 |........c.oc.. 2,306,057
12.04 Other Loan-Backed and Structured Securities . |- 46,948,221 . 408,760,665 |. . 41,780,067 |............. 366,980,598
12.05 SVO Identified FUNAS .......cccoveeneenieneeieeenies oo XXX o e XX [ XX ot XXX i o e XXX o s o e XX e XXX o
12.06 Affiliated Bank LOANS .........cccoereiiriiiiiiiiinies [oeeecicicicicicicicn foeeriesicscsesesieseiene [oeesieseseseesesesesene Joeeseeseseeseseeseesesene JooeseseesesesesesesrenJrenenenss KKK iriininnn e foeveiesescsesceeien Jovenenenns XK forenenenns XXX oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieenieneeniens foovniniiis s e e feereeieeiencneeneenes. oeeeeeneees XX s oo e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit 50,000 . 50,000
12,09 TOtalS ..o [ 279,496,478 |.......... 2,552,304,661 |.......... 2,141,464,200 |............. 670,245,966 |.............. 58,303,945 |......ccovviiiiiiiiiins [ 5,701,815,250 |.....cocvvviieinnns 100.0 Jooveeenne XXX [ XXX oo 4,833,653,299 |............. 868,161,951
12.10 Line 12.09 as a % of Col. 7 4.9 44.8 37.6 11.8 100.0 XXX XXX XXX 84.8 15.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 315,896,897 |.......... 2,061,214,850 |.......... 1,846,515,046 |............. 703,486,462 |.............. 67,084,987 |......coc. XXX ooowirieen forereneeene XXX o e XK [ 4,994,198,242 |...oovcevveeee 8404 [ 4,484,783,817 |.ocoeeneene 509,414,425
13.02 Residential Mortgage-Backed Securities .......... ....40,400,508 |............... .. 38,751,343 ... 180,296,486 |. ... 180,296,486 |........ocoeviveiiicis
13.03 Commercial Mortgage-Backed Securities ........ . ... 33,938,811 |... 41,453,908 |.....oooviieicee 315,290,699 |. ...310,228,708 |.. .5,061,991

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

... 54,583,393

.110,299,489
XXX..

428,115,736 |.

. 39,789,557 |..

.388,326, 179

13.07 Unaffiliated Bank LOANS .........cccceeveeeienienieiien foeriiiiiiiiiiiiis e [eereeeeeeienininies e foeeereeneeneeseenenies oeevieenneed XK e e XX et d XXX oo et sieies [oeeree e
13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtAIS ..o [oeeeeeneeens 444,819,609 |.......... 2,645,702,323 |.......... 2,037,019,786 |............. 721,115,667 |eeoeeeeene 89,243,778 | o XX o XX o 5,917,901,163 |..ccceoeieieer 1000 oo 5,015,098,568
13.10 Line 13.09 as a % of Col. 9 7.5 4.7 34.4 12.2 1.2 100.0 84.7

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........cccceoveieiiienieeieeeeeees e 133,768,475 |.......... 1,743,665,654 |.......... 1,835,965,217 |.occvenenee 655,958,841 [......ceeee 57,178,643 |............ ).9.0 ORI RO 4,426,536,830 [....ccoovveveeiiins 77.6 [ 4,484,783,817 |.ooooviiiiiiieenen 158 | 4,426,536,830
14.02 Residential Mortgage-Backed Securities ....20,242,648 |... .... 53,759,516 |.. .. 24,234,220 10,528,233 |.. .1,125,302 .109,889,919 |. .... 180,296,486 |. ...109,889,919 |..
14.03 Commercial Mortgage-Backed Securities ........ | 7,196,856 |....ocnveee. 240,150,591 |..cveienenee. 8,099,036 ...255,446,483 ... 310,228,708 255,446,483
14.04 Other Loan-Backed and Structured Securities . |................ 1,744,464 ... 40,014,473 [l 21,129 41,780,066 39,789,557 |oeeeeeiiiiiiienn 0.7 | 41,780,066

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

XXX

Section 12 2.9 36.4 32.8 1.7 1.0 84.8 XXX XXX XXX 84.8 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccccocveereninceninnienieniens foeeeeeee 11,290,278 ... 238,695,298 |............. 186,269,777 |.......c.......2,569,944 | e XXX o, 498,825,297 |87 500,414,425 |86 D,0, % COTRIRINY T 498,825,297
15.02 Residential Mortgage-Backed Securities .......... [ooooiiiiiis s e i feereeieeieeienenenee foreereeeeees XX e o s e s XXX [
15.03 Commercial Mortgage-Backed Securities ........ | e 2,306,056 [....ceoeeeeiiiiiis oo e D.9,9 TN RO 2,306,056 |......ccceceveiiieenn0.0 s 5,061,991 |l 001 [ XXX [ 2,306,056
15.04 Other Loan-Backed and Structured Securities . |. 233,713,073 .366,980,599 |. .366,980,599

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics

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

XXX

................ 3,758,892
......................... 0.4

0.1
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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)

.............................. 295,182
....................... 106,963,638
.............................. 373,670
............................ (131,220)

......................... 90,910,008

16,584,613

.............................. 295,182
....................... 106,963,638
.............................. 373,670
............................ (131,220)

......................... 90,910,008

16,584,613

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 .............cccoeveeeeevs foeerececnnen 130,794,650 |......covnvnee 39,999,670 |..covrenne 90,794,980 |..oovvececeeeeeeeeeereee
2. Cost of cash equivalents aCqUIrEd .............cccceeeveveveveueeeeeeeeeieeeeeeseeeeseseas feeeeeeeens 2,284,117,310 | 172,767,410 |............ 2,111,349,900 |..cvovevviecieieececieae
3. ACCIUAI Of GISCOUNL .....cuvveieieiiiieiie ettt [oessessesesnsnsnes 187,415 | 187,415 | e
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees 12,725 | (20,022) ... 32,747 oo
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 2,321,944,685 |............... 212,287,534 |............ 2,109,657,151 |
7. Deduct amortization of PreMiUM ...........cccccvevivieieeeeeiieeseeeeeeeeseeeses s essesiens [oeereneseseseeneeeees 172,516 | 172,516 [ e
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 92,994,899 |.....ovvvicinn 474,423 |............ 92,520,476 |....ooeerecereeeeeeene
11.  Deduct total nonadmitted amouNts ..............ocooiiiiiiiiiiccccececes [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 92,994,899 474,423 92,520,476

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 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 City Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
250 East Kilbourn Ave ... [ Milwaukee ......oevvvennnnnnne Wl 0173171997 . |oeeeeees i [ 24,413,088 |...oooeeieiiiiiin [ 11,631,138 |............ 11,631,138 [ooevveennnnnnee 511,789 [ e e (511,789) [ e 6,479,681 |............. 5,967,892
5151 West State Street ...........ccoeeeiiiiiiiiiiiiiiisss [oeeeeens Milwaukee ...ooooeeinnnnnnnns Wi, . 01/31/1997 .. |. 09/28/2022 .. |......e...... 1,210,847 |.oooeeeeeiiiiiiiiiiiies | o [ 30,096 [...ovvvvvnnnnnns 500,756 [..oeeeeeiiiiiiiiiiiiiiins e (530,852) . vvvvvrrerrreninriniinins fooeiiiiiiiiinns 531,899 |..vvvvernnnnnnns 501,802
0299999. Property occupied by the reporting entity - Administrative 25,623,935 11,631,138 11,631,138 541,885 500,756 (1,042,641) 7,011,580 6,469,694
0399999. Total Property occupied by the reporting entity 25,623,935 11,631,138 11,631,138 541,885 500,756 (1,042,641) 7,011,580 6,469,694
8108 Whistlewood Dr ........eeeeveveeeeenneennneinnnennnnns [ eeeeeeennns Indianapolis ........ccceueee I . 05/16/2022 .. |. 05/20/2022 .. |..eevevevnnnnnnn 164,839 [ i, 164,000

1805 Norhardt Drive 3-K1 .. - |Brookfield ... Wi.. . 10/12/2022 .. |. 10/20/2022 .. |... ....303,200

2280 Swal lowtail Street ... . | Bourbonnais .. . 09/02/2022 .. |. 09/20/2022 .. |... ...220,000

1406 S Pear| St - | Janesville ... . 11/15/2022 .. |. 11/20/2022 .. |... .

875 Harrison Rd . |Dorchester ... . 06/09/2022 .. |. 06/20/2022 .. |... . ..60, N . .. .

213 Westgate Dr ceeeeeeeee. [PeOtONE i . 07/01/2022 .. |. 07/20/2022 .. |....vvveeeennn. 333,137 |ueeeeiiiiiiiiiiiiiiies e 284,400 |..oooiinnennn 284,400 |.oooeiiniieieeiiiiiens e 8787 | i (48,787 veeeeeeeiiiieeiiiins foveiiiiiiiiiiiieiiiies foveiiiiiiiiee 35,512
0599999. Properties held for sale 1,371,935 1,144,269 1,144,269 227,666 (227,666) 113,844

0699999 - Totals 26,995,870 12,775,407 12,775,407 541,885 728,422 (1,270,307) 7,011,580 6,583,538
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ANNUAL STATEMENT FOR THE YEAR 2022 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

448 W Briarcliff Rd
1104 Veranda Ct. ....
8108 Whistlewood Dr
1805 Norhardt Drive 3-K1
5105 San Jorge Ave Nw
13 Hickory Ct .....
825 Foxtail Drive
115 Goodl in Road ....
423 Black Water River Dr
2280 Swallowtail Street
1521 Wenswor th Ave .
1406 S Pear! St ..
875 Harrison Rd

Bol ingbrook
Curtis Bay .
Indianapolis
Brookfield
Albuquerque
Yorkville
Longs .....
Palmetto .
Lafayette
Bourbonnais

Springdale ..

Janesville .

Dorchester ...

06/00/2022

Self Help Credit Union

Freddie Mac

Freddie Mac ..

FCI Lender Services, Inc. .

Fannie Mae .

Freddie Mac

Freddie Mac ..

Freddie Mac

Fannie Mae .
Rushmore Loan Managemen

Fannie Mae
Fay Servici

PHH Mortgage Services Corp ...

ng, LLC ..

275,837 |.
156,263 |.
414571 |.

.228,519 |..
.289,030 |..
.235,004 |..
.221,504 |..
. 226,932 |..
139,120 |..

-23,000
164,000 |
303,200

219,200

.240,000 |..
.180,000 |..
.220,000 |..
.204,000 |..
112,000 |..

9 Linda Ct Cromwel | . 06/06/2022 ..... Freddie Mac ....108,802 .

306 S Jackson St . CaSPET vvvvvernvernnrennnrennnrennnrennneennesennenenns [ W eiiii e [00020.06/05/2022 . First Interstate Bank . 187,833 |.. . 165,600 |..

2972 Central Dr .. Casper . ..04/27/2022 ..... Fannie Mae ... .213,560 |.. . 184,373 |..

1401 San Miguel Ct .... ... |Midland .. . 09/30/2022 ..... Fannie Mae . . ....312,777 ...231,200 |..

213 WESTGAtE DI tevnteeeeeee ettt ettt e et e et e et e e e e e e e e e eeeeenaas PEOLONE .vvreeeeieieeeeeee e eee e e eeanans 07/01/2022 ..... Select Portfolio SErvicing, INC wuv.iieuesiieesiieusieiesiiiieeeiieeeeeeeeieeeeen foeeeeiieeeiieeeineaeenes 333,137 284,400

0199999. Acquired by Purchase 3,397,999 2,902,242 126,673

0399999 - Totals

3,397,999

2,902,242

126,673
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ANNUAL STATEMENT FOR THE YEAR 2022 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
448 W Briarcliff Rd ........cceevnnnn Bolingbrook ........cceeevvves fovvinnnnnnnns IL....... ...06/07/2022 .. [Kevin Yahiro .....ccceeevrivivnnnnnnnnnns foorennnne 205,113 [oieiiiiiiieees fens 172,000 [oeevveiiiiiiiinnn Joevvrnninn 2 [ [ [(24)] A
1104 Veranda Ct. Curtis Bay ...06/01/2022 .. | Jonathan C Lane & Kaitlyn E Freed . |... .. . (49,413)|.. ... 85, N ....85,
5105 San Jorge Ave Nu Albuquerque .... ... 11/17/2021 .. [Thom Lange ........cceevvvunereeenunnnnnn fonn .. .. (32,043)|. .. (32,043)...
Kinzo A Evans and Lydia L Lambert -
1571 Village Field Drive .. Richmond ...05/05/2022 .. [Scott ....eovviiiiiiiiiiiiiiie [ P FO 288,400 .. 391,530 .. 103,130 |......... 103,130 |...
13 Hickory Ct .. Yorkville .02/01/2022 .. | Zachary R. Gould and Sabrina Shake . 198,400 |.. . (14,414)).. 223,200 . 24,800 |. . 24,800
825 Foxtail Drive Longs ... .08/26/2022 .. |Mourad Guirguis and Mona Guirguis . .(15,368)].. .. 246,450 . 27,250 | . 27,250
115 Goodl in Road .... Palmetto .. ...10/05/2022 .. Octaviano Ayala ...........cceeeeeennnns . . (49,030)].. 307,830 |.... . 67,830 |. ..67,830 |...
Simply Beautiful Properties I, LLC
423 Black Water River Dr ........... Lafayette ..ooooeeeereeemnnes evnninees LA....... . 10/10/2022 .. [ .ooveiiiiiiii e [ 289,564 |.eeeeneeeeeeenis [eeeeeeneeeeeenen e o 50,444 |.ooveeeiiiiiies Jeeeennns (50,444) |- Jeeeeennns 189,120 |......... 203,205 14,085 |.......... 14,085
Christopher D Strother and Anna L
736 Avenue F Billings ...01/20/2022 .. |Cowan ceeeeennnn 199,217 | 199,217 .. 199,217 241,707 |.... e 42,490 ...
1521 Wenswor th Ave . Springdale .04/20/2022 .. |Wanda Lovelace . 228,487 .(19,377)f.. .209,110 .264,610 . 55,500
712 Ravenswood Avenu Pittsburgh .02/15/2022 .. |Brian Cook and Emily Cool 107,039 .107,039 |.. 107,039 122,760 . 15,721
4811 Lanier Avenue . Baltimore . .04/29/2022 ...[Devin Rauson .... 180,244 .152,000 |.. 152,000 186,000 . 34,000
1524 Rankin Road . Greensboro .02/02/2022 .. |Damon Vaughan 113,275 .108,000 |.. .. 108,000 .. 153,450 . 45,450
9 Linda Ct Cromwel | ...08/23/2022 .. Annette Steedle eeeen... 108,802 ... e . (11,202)).. .. 97,600 |......... 125,550 |.... .. 27,950 |...
306 S Jackson St .......eiiiiieinnnnn [T ...09/19/2022 .. [Robert Forsberg and Alisha Colllns ......... 192,191 [oeeee o e e 26,59 | s (26,591)[ceeeeeeeeeeee feees 165,600 |......... 206,925 41,325
Helen M Armstrong and Betsy
2972 Central Dr Casper ...07/27/2022 .. (McDonald ... 215,425 |... (27,222) e s 188,208 |......... 223,200 . 34,997 |.......... 34,997 |...
2208 7th Avenue S ... Saint Cloud .... ...02/18/2022 .. [Tara and Thomas Anderson ... eeeen... 353,913 ... .. .. 39,250 |...
1401 San Miguel Ct ...oooveniieinnnnn Midland ...ooovveniiiieinnnnns .. 12/23/2022 ...[Samuel Richard Merrill .......ccoooees foereeees 12,777 [ oo [ oo 81,576 | e (81,576) | |oeeens.. 231,200 ..l 271,605 | ool 40,404 [ 40,404
0199999. Property Disposed 3,853,243 1,506,656 344,660 (344,660) 3,314,732 4,033,672 718,939 718,939 20,775 353,494
0399999 - Totals 3,853,243 1,506,656 344,660 (344,660) 3,314,732 4,033,672 718,939 718,939 20,775 353,494




ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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-
CusIP 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 ........cceoevureeunveenn foueeenn Wleoooo.... [MGIC Mortgage and Consumer Asset | LLC |........ .oeeeeeen)....04/01/1999 ... [.........ooo. ... 57,304,542 |t 75,258 | 75,258 [ e e e e oo 399,791 | e
2299999. Joint Venture Interests - Real Estate - Affiliated 57,304,542 75,253 75,253 399,791 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 57,304,542 75,253 75,253 399,791 XXX

57,304,542 75,253 75,253 399,79 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..$..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
................... MGIC Mortgage and Consumer Asset | LLC ...... [Milwaukee .........cccooeeeeiiieins foveeeenn Wl ] Impairment Loevvveviiiiiieiiiiiiiiiinnnnneeee.. | 04/01/1999 [, 07/01/2022 .|........ 75,253 [... 57,229,289 |.......cevvveene | 57,229,289 |..uueinnnnnnnnn fovnninnnininnnnn Joevininininnes o fovveeiiiiiiiiiiiiens fooniiiiiiiiiiies fovevviinininnns Joeiiiiiiii o
2699999. Joint Venture Interests - Other - Affiliated 75,253 | 57,229,289 57,229,289
6099999. Total - Unaffiliated
6199999. Total - Affiliated 75,263 | 57,229,289 57,229,289
6299999 - Totals

75,253 | 57,229,289

57,229,289




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oL

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 [........ccunen 5,455,400 |.......oennnn. 5,455,400 |.....cceeennnn 5,455,400 |..eenviiiiinninnes fooriviiiiiiis 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 |-eeevuureeremmnnn forneereeemniiineee foeremniieeeeeens 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 |..ceeuurirrernnnn forenrriiiinniinins foevvviiniieiiines fovieniniiii 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 |...oeeeennnid6,271,240 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 .... 50,000,000 |. 100.0000 |... ....50,000,000 |.... ...50,000,000 |.............50,000,000 |....ceuvrrrrrrnnnn fornerrriiinniinins foovrviiniieiiins forveniiiiiiis 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 |....oeeeemnniiiees foreernniieeeeene 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 |.. 21,000,000 [..eneiiiiniinines forveriiiinniiiin o foiin o 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 [..eeeeeeniiiieee fereereniieeeeene 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 ....04/15/2021 .. 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 ....09/156/2021 .. 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 [...eeeeenniiieee foreereniieeeeene 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 [.oniiiiiiiiiinns forvvrniiiniiiin e foiin 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 |.. +2236,000,000 |...eeeeeeniiiees foreerrniieereene e e e 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 [...oeiivinninnnes foervrniiiiniiiiin e foriin o 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 |...oeeeemnniiiees foeeerrriieeeeene o e e 0.000 |...... 0.000 ....12/15/2022 ...|....12/15/2032 ...
912810-S0-2 ..... U.S. Treasury Bond LA 1,292,226 |...62.5780 |... e 1,302,570 [ e 8,821 Lo o e 1125 |...... 1.974 ....10/28/2021 ...|....08/15/2040 ...
912810-SR-0 ..... U.S. Treasury Bond 1.125%05/15/40 .. . (R [ PO DY S 1,614,199 |...63.0660 |... . . . e 1,831,017 [ e 16,818 | e e 1.125 |...... 3.202 ...06/12/2022 ...|....05/15/2040 ...
912820-CU-3 ..... U.S. Treasury Note ......ccoeovviviivnnnnniniiinnnnnnnenns foon e oeeeens | eeeeeenis LA e 4,012,853 [...96.9810 [.........enn.. 3,902,495 |.............. 4,024,000 [...cccvvennnns 4,020,155 |o.eeiiiiiiininnns forviennnn 5,811 oo o e 0.125 |...... 0.270 ...09/29/2021 ...|....08/31/2023 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 667,645,918 | XXX 666,980,543 668,490,640 667,680,382 XXX XXX XXX XXX
36177W-C9-9 ..... Government National Mortgage A GN AA0096 .. U I LA 801,150 |...97.2180 |... 712,969 |.... ....733,371 |.. AV 713 U R < 1072 I AU R RN 4.000 |...... 2.035 ....06/30/2012 ...|....05/15/2042 ...
36179M-NH-9 ..... Government National Mortgage A G2 MAO392 .. N LA . 14,247,042 |...94.4110 |... ....12,340,148 |.... 13,070,681 |.. 14,106,185 [eeeeeeiiieeee feeeeeeeen (70,013) [ o e 3.500 |...... 1.582 ...10/09/2012 ...|....09/20/2042 ...
36179M-ON-3 ..... Government National Mortgage A G2 MAO461 .. i L LA ...91.4270 |... ....10,252,667 |.... 11,214,084 |.. 1,904,177 L 8983 L e e 3.000 |...... 1.586 ....10/15/2012 ...|....10/20/2042 ...
361790-QP-8 ..... Government National Mortgage A G2 MA0462 4 1.A .. ...94.3490 |. .. 8,325,650 |. . 8,824,359 .9,531,133 |.. .3.500 |......1.568 ....10/09/2012 .. 10/20/2042
361798-LR-6 ..... Government National Mortgage A G2 MA3936 4 1.4 .. ...90.6510 |. .. 3,380,940 |. . 3,729,627 .3,891,963 |.. .3.000 |......1.603 ....09/14/2016 .. 09/20/2046
36179T-4R-3 ..... Government National Mortgage A G2 MA5332 4 1.A .. ...99.9600 |. ..606,939 |. . 607,179 661,676 |.. .5.000 |......0.873 ....08/12/2020 .. 07/20/2048
36179T-27-3 ..... Government National Mortgage A G2 MA5266 |4 1.4 .. ...99.8690 |. ..604,908 |. ..605,703 .659,237 |.. .5.000 |......1.048 ....07/08/2020 .. 06/20/2048 ...
36179U-CD-2 ... Government National Mortgage A G2 MA5468 |4 1.A .. ...99.7870 |. ..553,623 |. ..554,807 .603,515 |.. .5.000 |......0.852 ...06/19/2020 .. 09/20/2048 ...
36179U-EB-4 ..... Government National Mortgage A G2 MAS530 .. i L LA . 100.4300 |... 311,138 |.... 33781 | o188 e e 5.000 |...... 0.693 ....08/12/2020 ...|....10/20/2048 ...
36179U-GD-8 ..... Government National Mortgage A G2 MAS596 .. N LA ...98.3060 |....coeuunnnns 1,477,643 |.... 612,073 |eeeeeeeeiiees o364 | e e 4.500 |...... 1.245 ....08/06/2020 ...|....11/20/2048 ...
36179U-H6-2 ..... Government National Mortgage A G2 MAS653 .. i L LA . 100.1850 |.....cevnnnnns 1,562,703 |.... 691,217 o o 1,980 | [ e 5.000 |...... 0.845 ...09/2172021 ... |....12/20/2048 ...
36179U-KY-7 ..... Government National Mortgage A G2 MA5711 .. N LA ...97.1700 |... 48,266 oo 89,672 [ 53,288 e [ 28 | e e 4.500 |...... 1.122 ....08/06/2020 ...|....01/20/2049 ...
36179U-Mi-1 ... Government National Mortgage A G2 MA5764 .. i L LA . ...97.1350 |... ..753,164 |.... 829,765 |ovvviiiiiiiins e 13 L e e 4.500 |...... 1.279 ....08/06/2020 ...|....02/20/2049 ...
36179U-PB-2 ..... Government National Mortgage A MA5818 N LA .. 291,344 ]...98.2470 |... . 290,915 e e 100 | e e 4.500 |...... 1.061 ...08/06/2020 ... [....03/20/2049 ...
36179U-06-2 ..... [Government National Mortgage A G2 MAS877 4 1.4 .. 423,600 |...98.0270 |. ..394,276 422,982 |.. .4.500 |......1.122 ....08/06/2020 .. 04/20/2049 ...
361790-07-0 ..... Government National Mortgage A G2 MA5878 4 1.A .. ,697,320 |...99.7460 |. .1,563,224 1,692,633 |.. .5.000 |......0.770 ....07/08/2020 .. 04/20/2049
36179U-SV-5 . Government National Mortgage A MAS932 ... 4 1.4 .. 399,090 |...98.0280 |. ..371,463 .398,501 |.. .4.500 |......0.950 ...08/06/2020 .. 05/20/2049
36179U-UL-4 ..... [Government National Mortgage A G2 MA5987 4 1.A .. 148,657 |...97.8180 |. ..138,366 148,442 |.. .4.500 |......1.177 ....08/06/2020 .. 06/20/2049
36179U-YY-2 ..... [Government National Mortgage A G2 MA6127 4 1.4 .. ,354,161 |...93.7110 |. .1,310,743 .1,350,150 |.. .3.000 |......1.769 ...09/10/2019 .. 09/20/2034 ...
36202C-66-3 ..... Government National Mortgage A G2 2671 .... N LA ....54,915 . 104.3400 |.......eveeeennn58,899 [oueniiiiinnenn 56,450 |oeiiiiii 55,582 s e 22 | e 6.000 |...... 6.673 ....01/23/2001 ...|....11/20/2028 ...
3620R-YC-1 ..... Government National Mortgage A GN 479607 .. i L LA .. 443,454 1...96.4390 |... ....437,384 e (3,833) | e s 4.000 |...... 2.363 ....06/30/2012 ...|....10/15/2041 ...
3620A9-32-2 ..... Government National Mortgage A GN 723616 .. N LA .. 595,894 |. 102.0970 |... . .. ...585,301 e (5,802) |oeeeeeeeeeen e s 5.000 |...... 2.846 ....12/15/2011 ...|....01/15/2040 ...
3620AC-4G-6 ..... Government National Mortgage A GN 726323 .. i L LA .. 282,597 |. 102.4390 |... ..253,681 |.. L (1213) [ e e 5.000 |...... 2.398 ....12/15/2011 ...|....09/15/2039 ...
3620AR-U0-2 ... Government National Mortgage A GN 737791 .. . e [ e LA 1,156,134 |...99.3670 |... . .1,053,875 |.. .o 1,144,414 JUTP PO 4.500 |...... 1.988 ...12/15/2011 ...|....12/15/2040 ...
36210A-5T-0 ..... Government National Mortgage A GN 486958 ............foee eufeeeness 4. LA e 7,866 . 102.9870 |.....ooeevivnnnnnns 8,160 |...viviiiinnnnnnns 7,928 |t 7,887 |ooviivinniiiiinn oveennniinnnnd [ Joiiiiniiiinnn fonnd 6.500 |...... 6.682 ...01/26/2001 ...|....02/15/2029 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

L'oL3

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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36210E-FB-0 ..... Government National Mortgage A GN 489862 ............ LA ...96.9230 |.......cooeeeennn 708,450 ooinniiiinnnnnn 730,944 |, LT 1S T R R (1510 )N AR RO RN 4.000 |...... 2.554 IMON ... [oennniiiiinnnnns 2,436 |oeeeniiiinns 29,238 |....05/30/2012 ...|....11/15/2041 ...
36210X-RN-1 ..... Government National Mortgage A GN 505492 .. 1.A .. . 101.4900 |.oeevveniieeeennn 9,182 [ 9,047 | 9,075 |oeeeeeeemniieeee foeeeemmneeeeee (8) e oo e 8.000 |...... 7.941 [MON ..... ....08/08/2000 ...|....04/15/2030 ...
36213E-2T-6 ..... Government National Mortgage A GN 552554 .. 1A e ...96.9220 |... 823,988 i o (2,383) | e e 4.000 |...... 2.280 [MON ..... ...05/30/2012 ... |....12/15/2041 ...
36225A-U2-4 ..... Government National Mortgage A GN 780601 ............ b LA s 36,066 |. 100.3050 |...eveneeeeennnn 35,846 [ooiiiiiini 85,787 i 35,829 |ouuueieeiniiines foereeenine e (25) | oo e 7.000 |...... 6.786 | MON ..... ...01/25/2001 ...|....07/15/2027 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 55,170,809 | XXX 48,315,999 51,067,482 54,743,309 (76,122) XXX XXX XXX 154,677 1,860,230 XXX XXX
0109999999. Total - U.S. Government Bonds 722,816,727 | XXX 715,296,542 719,558,122 722,423,691 (44,672) XXX XXX XXX 166,003 1,907,336 XXX XXX
085209-AG-9 ..... |Govt Of Bermuda ....eoeieeeeeieeeeeiiniaeeeeeiiiaeeeeens | ...... |D ...... |1 ......... | 1FFE | 3,930,475 |...84.3540 |.............. 3,319,318 [.cevvnnnnnnns 3,935,000 |.....cceennnnn 3,981,450 |eeeuiiiiiiiiins foeeiiiiiinnnns A9 | oo s 2.375 |...... 2.388 [FA .o [oeernnnianns 34,008 ...08/17/2020 ...|....08/20/2030 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 3,930,475 [ XXX 3,319,318 3,935,000 3,931,450 419 XXX XXX XXX 34,008 XXX XXX
0309999999. Total - All Other Government Bonds 3,930,475 [ XXX 3,319,318 3,935,000 3,931,450 419 XXX XXX XXX 34,008 XXX XXX
130627-4B-7 ..... California St Unrefunded Balance ...........ccooevvvnns feun e R .1.CFE .. 4,969 |. 100.1600 |. ....5,008 |. .5,000 ....05/07/2007 .. 04/01/2027 ...
207724-D6-6 ..... Connecticut St Taxable-Ser B Ser B . 2 .1.DFE .. . 11,361,000 |. 105.1730 |. 10,517,320 |. 10,000,000 ...05/13/2015 .. 06/15/2031 ...
25476F-0L-5 ... DIST OF COLUMBIA Ser A 2 e [ 1B FE L . 105.3440 |......ooennnns 6,583,969 |.... ....6,250,000 |.. ....6,506,355 ....06/05/2015 ...|....06/01/2031 ...
25476F-QM-3 ..... DIST OF COLUMBIA Ser A .. N2 e 1B FE L . 105.1760 |...ccevnnnnnns 2,629,403 |.... .2,500,000 |.. ... 2,599,589 ....06/05/2015 ...|....06/01/2032 ...
25476F-ON-1 ... DIST OF COLUMBIA Ser A .. 2 e [ 1B FE L . 105.0090 |.......oennnns 3,386,540 |.... ... 3,350,424 ....06/05/2015 ...|....06/01/2033 ...
452152-GC-9 ..... Illinois St Taxable BABs .. e | LEFE L . 102.5740 |....coonnnnnns 1,538,606 |.... ....1,575,788 ....06/20/2019 ...|....07/01/2025 ...
452152-P2-1 ... Illinois St Ser C 2 e [ 2AFE L . 102.4460 |.............. 8,610,561 |.... ....8,853,798 ....10/18/2017 ...|....11/01/2029 ...
452152-04-6 ... Illinois St Ser D .. 2.AFE ..|... . 102.5060 |.............. 4,254,011 |.... ....4,302,733 ...10/26/2017 ...|....11/01/2025 ...
452153-CV-9 ..... ILLINOIS ST GO BDS .. 2.AFE ..|... . 101.5360 |.......oennnn. 3,959,8% |.... .... 4,023,840 ....06/19/2022 ...|....03/01/2034 ...
57582P-1H-9 ..... Massachusetts St BABs-Ser D B BFE ..|... ...97.5050 |...ccovnnnnnns 1,467,447 |.... .... 1,588,864 ....03/05/2015 ...|....08/01/2031 ...
57582R-HK-5 . Massachusetts State Ser A Ref Ser A Ref 2 BFE.. . 107.6180 |. .. 3,228,534 |. . 3,242,442 |.. ....03/04/2016 .. 07/01/2031
57582R-HL-3 . Massachusetts State Ser A Ref Ser A Ref .. 2 BFE .. . 107.4840 |. .. 3,224,505 |. .3,235,133 |.. ....03/04/2016 .. 07/01/2032
57582R-L8-7 ..... [Massachusetts State Ser A Ref Taxable Ref Ser E . . 1 BFE.. ...73.1480 |. ..731,481 | .1,000,000 |.. ....11/19/2020 .. 11/01/2033 ...
57582R-L9-5 ... Massachusetts State Ser A Ref Taxable Ref Ser E ...[... ... T | I BFE ..|... .. 1,230,000 |...72.2320 |... 888,456 |.... .... 1,230,000 ...11/19/2020 ...|....11/01/2034 ...
57582R-0J-8 ..... Massachusetts State Ser A Ref Ser F .. 2. BFE ..|.. .... 12,016,000 . 107.0650 |... ....10,706,460 |.... . . ...11,039,903 ....10/18/2017 ...|....11/01/2038 ...
605581-FC-6 ..... Mississippi St N L .CFE ..|... .... 10,000,000 |...92.4600 |.......cce.... 9,246,000 |.... .. 10,000,000 |.. ....02/04/2015 ...|....10/01/2029 ...
605581-FD-4 ..... Mississippi St B L .CFE ..|... .. 5,000,000 |...92.0730 |..ceeunnnnnnnn 4,603,665 |.... .5,000,000 |.. ....02/04/2015 ...}|....10/01/2030 ...
605581-JR-9 ..... Mississippi St Ref-Ser A . 2 ... .CFE ..|... .. 6,615,675 |. 110.6330 |...eeennnneens 6,084,821 |.... .5,500,000 |.. ....06/16/2017 ...|....10/01/2033 ...
646039-YK-7 ..... New Jersey St COVID 19 Emergency Bonds .... FFE ... . 107.3630 |... ..5,207,086 |.... .4,850,000 |.. ....11/19/2020 ...|....06/01/2026 ...
68607L-XP-7 ..... Oregon St Taxable-Pension BFE ..|... . 100.5050 |... ..498,921 |.. 505,383 ...08/19/2014 ...|....06/01/2023 ...
882722-\P-3 ..... Texas St BABs Ser A .. 1.AFE ..|... ...99.1070 |... .3,260,000 |.. ... 3,612,123 ...04/03/2013 ...|....04/01/2033 ...
93974E-TE-6 ..... Washington St Taxable Ser T .... coveene | eeveennnns |- 1B FE L. ...97.8040 |... +..65,000 |ieeniiiiiiiennnns 65,000 ...07/30/2021 ...|....08/01/2023 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 99,617,913 [ XXX 90,669,655 88,843,921 93,479,842 (1,140,515) XXX XXX XXX 821,073 4,005,451 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 99,617,913 | XXX 90,669,655 88,843,921 93,479,842 (1,140,515) XXX XXX XXX 821,073 4,005,451 XXX XXX
022555-XB-7 ..... Alvord CA Unif Sch Dist Taxable Ref L ACFE i 1,035,000 |.. 77.1100 |eeeeeneeeeennnn 798,090 |eevuunnnns 1,085,000 |-eeeevrnnnnnns 1,085,000 [oeeevmmmneeeeemnnn foreeeeeeemniineee foevermieeeeees e e 2.297 |...... 2.207 [FA s e 9,906 ...08/28/2020 ...|....08/01/2033 ...
022555-XC-5 Alvord CA Unif Sch Dist Taxable Ref 2. |- 1.CFE ... .. 1,380,000 |...75.8980 |... .. 1,047,386 |.... .... 1,380,000 FA ... .. 13,668 |... ....08/28/2020 ...|....08/01/2034 ...
022555-XD-3 ..... [Alvord CA Unif Sch Dist Taxable Ref .. 2 .1.CFE .. 1,180,000 |...74.5520 |. ..879,715 |. .1,180,000 |.. ....08/28/2020 .. 08/01/2035
03254C-GG-9 . Anaheim CA City Sch Dist TXBL REF SER B .. 1.DFE .. 1,000,000 |...99.5430 |. ..995,429 |. .1,000,000 |.. ....03/07/2014 .. 08/01/2023
034286-FM-1 ..... [Andover MA ... . . .. 1.AFE .. 1,500,000 |...80.0450 |. ..1,200,678 |. .1,500,000 |.. ....12/09/2021 .. 11/01/2031
034286-FN-9 . Andover MA ....oooiviiiiiiiii e [ e R 1AFE .. 2,130,000 |...78.7020 |. 1,676,361 .2,130,000 |.. ....12/09/2021 .. 11/01/2032 ...
034286-FP-4 . Andover MA ... [ e R 1AFE . 1,850,000 |...78.0910 |. 1,444,684 .1,850,000 |.. ...12/09/2021 .. 11/01/2033 ...
034286-FQ-2 ..... Andover MA ... [ e |2 e | LAFE L 2,250,000 |...77.0380 |.......eeunnn. 1,733,355 |.... . .. ....2,250,000 ....12/09/2021 ...|....11/01/2034 ...
038663-GU-8 ..... Arapahoe Cnty €O Sch Dist .ovvueieeirvvnninnnerenniinnns foon ven [ nnnnes 2 teieennns L 1CFE | 2,979,574 |. 106.8430 |......cccennnn 2,761,897 |.oeieeennnn 2,585,000 f...ccevvennnns 2,762,195 ...05/05/2017 ...|....12/01/2036 ...
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038663-GV-6 ..... Arapahoe Cnty CO Sch Dist L 1CFE i 2,298,200 |. 106.6910 |.............. 2,133,828 |....covvunnnns 2,000,000 |.eeevunninnns PR V[T R RPN (<) .70 ) AR R R 5.000 |...... FC T (CIC) 10 R AR 8,333 |oeviiiiiine 100,000 |....05/05/2017 ...|....12/01/2037 ...
038663-Gi-4 ..... Arapahoe Cnty CO Sch Dist |- 1.CFE ... ...1,961,634 |. 106.5400 |.............. 1,827,158 |.... 1,715,000 |.. e 1,826,086 |...ooeeeeeniiiiee foreeennn (26,213) feeeeciiieees o e 5.000 |...... 3.26 (D ....... e 7,146 |... ... 85,750 |....05/05/2017 ...|....12/01/2038 ...
108151-VU-2 ..... Bridgeport Conn Taxable Pension Bds .. |- LFFE ... . 26,485,759 |. 109.1920 |... .... 23,263,334 |.... ...25,340,551 [oooiiiiiiiiiinnnes e (881,028) [ovncciiins e e 7.640 |...... 2.463 [ ....... ... 750,551 |... 1,627,702 |....10/01/2021 ...[....01/15/2030 ...
108152-KF-5 ..... Bridgeport CT Taxable Ref Series B . |- 1L.FFE ... .. 7,190,000 |...81.4740 |.............. 5,858,002 |.... ....7,190,000 UUTURR FPRRTRRRRP I 2.479 |...... 2479 (W ....... .... 89,120 |... .. 158,931 |....07/21/2021 ...|....07/01/2030 ...
12343E-CU-2 ... Butler Cnty KS Ref & Sch Bldg |- 1.DFE ... ...2,740,634 |. 110.4600 |.............. 2,540,587 |.... .... 2,517,659 e (43,000) [ i [ 5.000 |...... 2.820 [MS ...... ... 38,333 [... ..115,000 |....06/21/2017 ...|....09/01/2033 ...
167486-ZR-3 ..... CHICAGO IL Taxable Ser B AGM Cr |- LEFE L. ...4,949,604 |. 108.7200 |.............. 3,854,135 |.... 4,621,212 [ e (118,740) [ eeeeeeeeeeeenns Jeeeeeeeeeiieeee oo 7.375 |...... 3.09 (W ....... ... 130,722 |... .. 261,444 |....02/25/2020 ...|....01/01/2033 ...
167560-TA-9 ..... Chicago |1 Met Wtr Reclamation Ref-Ser A . oo [2 i 1B FE L .. 8,622,600 |. 107.1480 |.............. 7,500,339 |.... .. .... 7,659,530 [P FPPP (158,605) |. PR R 5.000 |...... 2.460 (D ....... ... 29,167 |... .. 350,000 |....06/08/2016 ...|....12/01/2031 ...
181059-TF-3 ..... Clark Cnty Nev Sch Dist Ref-Bldg-Ser C .............. LEFE e 9,828,226 |. 106.0260 |.............. 8,816,029 |..............8,315,000 |....ccoruunnnt 8,806,259 |[...ccvvveuiiieeenn Jeeennnnn (157 ,124) [oeeeeeeeeieee oo e 5.000 |...... 2.898 (D cooeees [ 18,478 |.ceeeeeennnnns 415,750 |....12/01/2015 ...|....06/15/2029 ...
Columbus Ohio City Sch Dist Ref-Txbl-Sch Facs
199507-2V-5 ..... CONSEE e eeeeee e e e eeeennee e eeennne e [ ven | e | e L ACFE i 5,118,840 |. 100.0590 |...eeennnneeen 4,502,646 |.............. 4,500,000 |....cevvnnnnns 4,571,464 |ooeeeeeeenieees [ (75,809) [-eeeeeeeniieeeee Joeemeeieeeeeenns feens 5.000 |...... 3.223 | 0D e [ 18,750 [.oeeeeeennnnns 225,000 |....11/07/2014 ...|....12/01/2023 ...
Columbus Ohio City Sch Dist Ref-Txbl-Sch Facs
199507-20-3 ..... Constr .. 1.CFE ..|... 6,277,590 |. 100.3980 |....ccevunnnnt 5,521,863 |.... .5,500,000 |.. +.5,669,674 |.cooeieiiiiieees [ (84,471) [ceeeeeeeiiiiee e fes 5.000 |...... 3.323 | ....... L 22,917 |... ..275,000 |....11/07/2014 ...|....12/01/2024 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-EN-7 ..... [0 Y PP UUUUPTPRRRUUUPUR RN R, 2 e LADFE e 1,000,000 |...86.1900 |....ccvvuunnneenn 861,901 [.coeeeeeennnn 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnee foeeeemmmmiineeeens e oo e 2.447 |...... 2,447 [FA s e 10,196 [-ooeeeeennnnnes 24,470 |....02/07/2020 ...|....02/01/2029 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-EP-2 ... Col lege .... JUTT .. 1.DFE ..|... .. 1,000,000 |...84.3830 |... 843,830 |.... .1,000,000 |.. e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 2.527 |...... 2.527 [FA ...... .. 10,529 |... ...02/07/2020 ...|....02/01/2030 ...
DeKalb Kane La Salle Cntys Taxable Re
240853-EQ-0 ..... [0 ] PP UURUPTPRRRPRUPUR RN R, 2 e L ADFE e 1,000,000 |...83.1110 [...ccvvrennnneens 831,114 | 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnee foereemmmieneeeene e oo e 2.627 |...... 2.627 [FA oo foeeeeniieens 10,946 |..oeevveennnnes 26,270 |....02/07/2020 ...|....02/01/2031 ...
DeKalb Kane La Salle Cntys Taxable Ref Kishwaukee
240853-ES-6 ..... Col lege .... JUTT .. 1.DFE ..|... .. 535,000 |.. 81.1000 |... 433,887 |.... 00535,000 |eevnieeeeeins feeeees e e s 2.847 |...... 2.847 [FA ...... ...02/07/2020 ...|....02/01/2033 ...
DeKalb Kane La Salle Cntys Taxable Re
240853-ET-4 ..... COI TR wrveeeeeeeenie e e eeeeee e e e e e e ees [oen o |- 1.DFE ... .. 1,000,000 |.. 80.1700 |... 801,701 |.... e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 2.927 |...... 2.927 [FA ...... .. 29,270 |....02/07/2020 ...|....02/01/2034 ...
249174-WN-2 ...... Denver Colorado City&Cty Schol Dist No 1 . |- 1B FE ... . 16,515,940 |. 107.9900 |... ....15,118,628 |.... .. 15,085,445 [ooiiiiiiiiinnins [ (288,201) [ e e 5.000 |...... 2.891 (D ....... . ....01/19/2017 ...|....12/01/2033 ...
358232-67-4 ... Fresno CA Unif Sch Dist Taxable Ref |- 1.DFE ... .. 1,110,000 |...78.0720 |... e 1,110,000 [oeneeceiiieeee oeeeeeeieeeeene e e e 1.917 |...... 1.917 |FA ...... . 21,279 |....09/17/2020 ...|....08/01/2031 ...
358232-7A-8 ..... Fresno CA Unif Sch Dist Taxable Ref |- 1.DFE ... .. 1,275,000 |...76.5580 |... B 7 V[V S RN RN R RN 2.017 |...... 2.017 |FA ...... . 25,717 |....09/17/2020 ...|....08/01/2032 ...
358232-7B-6 ..... Fresno CA Unif Sch Dist Taxable Ref |- 1.DFE ... .. 1,450,000 |...75.3120 |eeeuennnneens 1,002,021 |.... e 1,450,000 [.eeneeiiniiiieee feeeeeeieeeeeenn e e e 2,17 |...... 2.7 |FA ... . 30,697 |....09/17/2020 ...|....08/01/2033 ...
358232-7C-4 ... Fresno CA Unif Sch Dist Taxable Ref |- 1.DFE ... .. 1,635,000 |...74.2270 |..counnnnnnnns 1,213,608 |.... B X[V R RN RN R RN 2.217 |...... 2.217 [FA ...... . 36,248 |....09/17/2020 ...|....08/01/2034 ...
358232-7D-2 ..... Fresno CA Unif Sch Dist Taxable Ref |- 1.DFE ... .. 1,840,000 |...72.7860 |.............. 1,339,268 |.... . .. e 1,840,000 [.eeneeeiniiiees foeeeeriieeeeene e e e 2.267 |...... 2.267 [FA ...... ... 41,713 |....09/17/2020 ...|....08/01/2035 ...
358232-7E-0 ..... Fresno CA Unif Sch Dist Taxable Ref |- 1.DFE ... .. 7,480,000 |...71.4120 |...oeennnnnnns 5,341,633 |.... .7,480,000 |.. ....7,480,000 O A PP RN 2.763 |...... 2.763 [FA ...... .. 206,672 |....09/17/2020 ...|....08/01/2040 ...
406792-2T-7 ..... Hamden Conn TXbI ...oeeeeneeeeeeee e [ e 2B FE | 3,330,000 |...95.9040 |....cc.ounnnn. 3,193,613 |..cevrrnnnnnns 3,330,000 [..eeevvrnnnnns 3,330,000 [ooeeeeeeeiiiiieenn Jeemeneeeeeeennes foreeeees s et 4.930 |...... 4.930 [FA ...... 164,169 |....02/25/2015 ...|....08/15/2035 ...
Harris Cnty Tex Flood Ctl Dist Taxable-Ref-
414018-5L-1 Contract Tax-Ser B .. 1.AFE ..|... .. 2,500,000 |...97.7860 |.............. 2,444,648 |.... .2,500,000 |.. ....2,500,000 UUTURRR FPRRTIRRP IS 3.211 |...... 3.211 ... 80,275 |....05/08/2014 ...|....10/01/2024 ...
416415-GX-9 ..... [Hartford CT Ref-Ser A ... .1.DFE .. 2,668,815 |. 105.1360 |. .. 2,507,496 |. . 2,385,000 . 2,465,862 |.. .. (30,394) |. .5.000 |......3.570 119,250 |....07/08/2015 .. 07/01/2029 ...
442331-QM-9 ..... [Houston Tx Ref-Taxable-Pension Oblig-A . . .. 1.DFE .. . 13,791,904 |. 104.5700 |. 11,507,973 |. 11,005,000 12,424,082 |.. (147,700) |. .6.290 |......3.475 692,215 |....03/16/2015 .. 03/01/2032 ...
44236P-LX-4 . Houston Tx Cmnty Clg Taxable Ref Ser B . -2 .1.BFE .. 3,325,000 |...71.9360 |. ..2,391,875 |. . 3,325,000 .3,325,000 |.. 1,759 |...... 1.759 . 58,487 |....01/22/2021 .. 02/15/2033 ...
44236P-LY-2 ..... [Houston Tx Cmnty Clg Taxable Ref Ser B . .2 .1.BFE .. 3,270,000 |...70.9270 |. ..2,319,310 |. .3,270,000 .3,270,000 |.. .1.859 |......1.859 . 60,789 |....01/22/2021 .. 02/15/2034 ...
44236P-1Z2-9 ... Houston Tx Cmnty Clg Taxable Ref Ser B .... oo [2 i 1B FE L .. 1,695,000 |...69.4710 |.....evvnnnnns 1,177,532 |.... DR IS0V R RN RN R RN 1.959 |...... 1.959 . 33,205 |....01/22/2021 ...|....02/15/2035 ...
483836-TC-6 ..... Kane Cook & DuPage Cntys |Il Taxable-Ref-Ser B .... [... ... ceveenn |2 e | 1O FE Ll 1,700,000 |...96.4290 |.............. 1,639,293 |.... e 1,700,000 [.eeneeeeniiieees feeeeeeniieeeeene e e e 3.800 |...... 3.800 ... 64,600 [....01/29/2015 ...|....01/01/2027 ...
484026-NB-1 ..... Kane Cnty IL Sch Dist 304 Geneva IL Ref ............. 2 e [ 1B FE L ...2,561,050 |. 107.7990 |......uvnnnens 2,290,737 |.... ....2,326,914 e (A7,433) [ e e 5.000 |...... 2.490 .. 106,250 |....09/14/2017 ...|....01/01/2029 ...
484026-NC-9 ... Kane Cnty IL Sch Dist 304 Geneva IL Ref ... N2 e 1B FE L .. 1,674,568 |. 107.7680 |.............. 1,508,755 |.... . . e 1,527,453 s e (29,866) [...oeeevvenreeeee Joeemenieeeeeenes feeens 5.000 |...... 2.589 ... 70,000 |....09/14/2017 ...|....01/01/2030 ...
484080-SL-1 ..... Kane McHenry Cook&DeKalb Cnty 2 e [ 1.CFE L . 102.3520 |.......oennnns 6,141,120 |.... .6,000,000 |.. 6,204,147 oo [ (97,272) |evvveeeiiiiiinns foeriiiiiiis e 5.000 |...... 3.230 [ ....... ..300,000 |....09/23/2015 ...|....01/01/2028 ...
488764-XB-2 ..... Kendal| Kane & Will Cntys IIl Ref .. 2 ... .. 1.F FE ..|... . 105.4370 |... .... 11,598,092 |.... .. 11,000,000 |.. ...11,666,535 [P AU (203,618) [.eeeeeeeeenieeee foreeeemiiiieieeeen e 5.000 |...... 2.931 . ....02/11/2016 ...|....02/01/2031 ...
488764-XC-0 ..... Kendal| Kane & Will Cntys IIl Ref .. 2 1FFE .. . 105.0470 |. ..2,100,948 |. .2,000,000 .2,137,672 |.. .. (42,288) |. .5.000 |......2.660 100,000 |....06/20/2016 .. 02/01/2032
517845-AT-0 ..... Las Vegas VIy Nv Wtr Dist Ref Wtr Impt Ser A . 2 .1.CFE .. . 106.4560 |. ..2,129,118 |. .2,000,000 2,134,273 |.. .5.000 |......2.920 100,000 |....03/11/2016 .. 06/01/2034
517845-AU-7 ..... Las Vegas VIy Nv Wtr Dist Ref Wtr Impt Ser A . 2 .1.CFE .. . 105.9230 |. .. 1,588,845 |. .1,500,000 1,598,191 |.. .5.000 |......2.970 . 75,000 |....03/11/2016 .. 06/01/2035 ...
517845-AV-5 ..... Las Vegas VIy Nv Wtr Dist Ref Wtr Impt Ser A . 2 .1.CFE .. . 105.6250 |. ..1,790,337 |. . 1,695,000 . 1,804,256 |.. .5.000 |......3.000 . . 84,750 |....03/11/2016 .. 06/01/2036 ...
544351-QE-2 ..... Los Angeles Ca TAXABLE GO BDS 2021 ... ]2 e | 1.CFE L L 71,1050 [iiiieennnns 4,692,930 |.... .6,600,000 |.. 25,167,017 | [ 38,619 s s e 2.625 |...... 4.490 [MS ...... .. 140,044 |....05/04/2022 ...]....09/01/2039 ...
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54438C-YT-3 ..... Los Angeles Calif Cmnty Taxable Ref .........cccoooves foon i) vnnnnns T L ABFE | 10,190,000 |...75.0560 |...........e.n 7,648,186 |............. 10,190,000 |..evvnnennens 10,190,000 |.vvvennvvveivnnns fooviiiiiiiiis s e 002,825 | 285 [FA oes v 119,945 |oenne 287,868 |....10/30/2020 ... |....08/01/2039 ...
Los Angeles Calif Uni Sch Dist Build Americaz
544646-XY-3 ..... Bonds-Taxable ...........ceevvviiiiiiininiiiiiiinninecini [ o .. 1.EFE ..|... . 103.4650 |.............. 2,069,298 |.... .2,000,000 |.. 2,187,851 [ e (82,210) [ e el 5.755 | 3.748 [ ....... ... 57,550 ... ..115,100 |....12/01/2015 ...|....07/01/2029 ...
544646-X2-0 ..... Los Angeles Calif Uni Sch Dist BABs-Taxable-Kry .. [... ... .. 1.EFE ..|... . 104.4580 |.............. 1,817,578 |.... 1,740,000 |.. 002,050,928 ooeeeeiiiiiieee feeeeeenen (25,726) [ e e 5.750 | 3.590 (W ....... .... 50,025 |... ..100,050 |....02/26/2015 ...|....07/01/2034 ...
544646-7R-6 ..... Los Angeles Calif Uni Sch Dist BABs .. e [ LEFE L 1118710 | 3,646,991 |.... 4,081,618 [ e (71,084) [ e o0 80758 | 3.610 |JJ ....... ... 110,155 |... ..220,311 |....02/26/2015 ... |....07/01/2034 ...
554885-N5-8 ... Macomb Cnty Michigan Taxable Ref N2 e 1B FE L ...78.5580 |...ccovnennnns 4,328,518 |.... ....5,510,000 eeeeeeeeeeenns fereeeeeeeniieeeee e 10969 |l 1.969 [N ...... .... 18,082 |... .. 108,492 |....10/09/2020 ...|....11/01/2031 ...
59333F-RK-8 ..... Miami-Dade Cnty FI REMK-5-7-15 ... 2 e [ 1.CFE L . 104.2620 |.............. 2,450,155 |.... 2,455,482 o e (39,960) |-evvvnneeeriinnnns fooeeiiiiiinnn 1..22.5.000 ... 3.120 (0 ....... .. 58,750 |... .. 117,500 |....04/24/2015 ...|....07/01/2030 ...
59333F-RL-6 ..... Miami-Dade Cnty FI Remk-5-7-15 ... ceveenn |2 e | 1O FE Ll . 104.2620 |.............. 2,575,269 |.... e 2,577,285 |eeeeeeeieeee e (40,581) [eooeeeeeeniiieeee oeeeeeniieeeeeennn [022225.000 |...... 3.180 |J ....... .. 123,500 |....04/24/2015 ...|....07/01/2031 ...
59333F-Ri-4 ... Miami-Dade Cnty FI Remk-5-7-15 ......ccovvivvneinnnninsfonn oe e 20 .. 1.CFE ..|... . 104.2620 |... ....10,014,356 |.... ...10,007,910 foueneiiiiiiinees foeeeens (152,316) [c.eveeeevnninees foevvivnnniniiiienn [022225.000 | 3.240 ...04/24/2015 ...|....07/01/2032 ...
642714-FF-1 ..... [NEW BRITAIN CT GO BDS 2017 . 2 .1.CFE .. . 108.7920 |. ..119,672 |. ... 120,008 |.. ...(981) . .2.676 ....07/26/2022 .. 03/01/2034
642714-FH-7 ..... NEW BRITAIN CT GO BDS 2 .1.CFE .. . 106.5500 |. .. 3,079,295 |. .3,036,372 |.. .. (13,91) | .3.676 ....07/26/2022 .. 03/01/2034
645020-8K-7 ..... New Haven CT ... .. 1.EFE .. ...93.9950 |. .725,000 |.. .2.679 ....12/05/2019 .. 08/01/2025
645020-8L-5 ..... New Haven CT .| 1.EFE .. ...92.5270 |. 400,000 |.. .2.739 ....12/06/2019 .. 08/01/2026 ...
645020-8R-2 ..... [New Haven CT ... .. 1.EFE .. ...85.0930 |. .345,000 |.. ......3.157 ...12/05/2019 .. 08/01/2031 ...
64966L-09-5 ..... New York NY Ser F-1 |- 1.CFE ... . 104.2020 |... 208,168,236 [.oeeiiiiiiininns e (89,334) [ i 4002225.000 .. 3.330 ...06/03/2015 ...|....06/01/2034 ...
670386-SS-1 ..... Nueces County TX Taxable Ref Ser B ..c..eeveeeeennnnfonn oe veo |- 1.CFE ..|... ...95.6690 |..eeevrniiieeeennn 28,917 | 25,000 [oiiiiiiiee 25,000 |eveiieceiies feeeeeeiis s e 220.0.516 | 0.516 ...05/05/2021 ...|....02/15/2024 ...
68587F-AT-1 ..... Oregon Edu Dists Pensn Obligs Taxable Series A ....[... ... ... 1.CFE ..|... L..98.0710 |.oovvvinnnnnnnnnn 39,229 | n40,000 [ociininnnnnnnd0,000 |oveeeniiiiiiinns oo s e 00312 0.312 ...07/23/2021 ...|....06/30/2023 ...
Oregon State Local Govts Ltd Tax-Pension Oblig-Ser
68608D-CF-9 ..... .. 1.CFE ..|... . 105.0420 |.............. 9,480,041 |.... e 9,750,329 [ e (114,310) [oeneeeiiiiienees foevviiniiinieiienn [00022.6.850 | 4.001 ..618,213 |....11/20/2018 ...|....06/01/2028 ...
720424-2D-5 ... Pierce Cnty Wash Sch Dist .. 1.BFE ..|... . . 106.4010 |...cevvnnnnnns 5,852,044 |.... 5,798,698 |..ooiiiiiiiieees [ (96,491) |-evveneeeeennnes feeeeeeeiiiiis 1222225000 |...... 3.040 ..275,000 |....10/22/2015 ... |....12/01/2033 ...
736688-Mi-1 ... Portland OR Cmnty College Dist Taxable Ref .. 1.B FE ..|... .. 1,000,000 |...75.9580 |... R 00V R RPN AR RN R B £ < N RN 1.788 . 17,880 |....12/04/2020 ...|....06/15/2032 ...
736688-MN-9 ..... Portland OR Cmnty College Dist Taxable Ref .. 1.BFE ..|... ...74.5000 |... 745,004 |.... ....1,000,000 e eeeereeeeeeennes fereeeeeeeeiieeeee e 1.888 1.888 . 18,880 |....12/04/2020 ...|....06/15/2033 ...
755638-2F-3 ..... Reading Pennsylvania Sch Dist Ref .. 1.EFE ..|... . 104.8820 |.............. 1,678,112 |.... 1,706,374 s e (23,484) |eevvevenivinnns foeeviiiiinnei 1..22.5.000 ... 3.278 .80,000 |....07/31/2017 ...|....03/01/2036 ...
755638-2G-1 ..... Reading Pennsylvania Sch Dist Ref ..... 1EFE .. . 104.4090 |. ..1,200,701 |. 01,224,524 |.. ..(16,435) |. .3.320 . 57,500 |....07/28/2017 .. 03/01/2037
796711-G4-5 ..... San Bernardino City CA Sch Dis Taxable Ser G ..... .1EFE .. ...74.7010 .. 1,063,281 |. .1,410,000 |.. L2738 . 38,521 |....09/11/2020 .. 08/01/2037
796711-43-4 ..... San Bernardino City CA Sch Dis Taxable Ref Ser B . 1EFE .. ...74.6120 |. .. 1,417,632 |. .1,900,000 |.. e 2.722 .51,718 |....09/11/2020 .. 08/01/2037 ...
798186-Q3-9 ..... San Jose CA Unif Sch Dist Taxable Ref ..........ccooufeun ot |- 1B FE ... ...69.2550 |... 4,148,357 |.... R0V U RPN AR RN R0 1 T RN 2.306 .. 138,129 |....01/08/2021 ...|....08/01/2039 ...
799055-RJ-9 ..... San Mateo CA Foster Sch Dist Taxable Ref .... |- 1.BFE ... ...70.3850 |... 4,472,960 |.... 10006,355,000 [..eoeeeeenniiiiees Jeeeeeniieeeeeenee e e 002232059 | 3.059 .. 194,399 |....04/29/2020 ... |....08/01/2044 ...
802385-SC-9 ... Santa Monica CA Cmnty College Raxable Ref ... |- 1.CFE ... ...66.8030 |... 1,967,334 |.... i 2,870,266 |o.oieiiiiiiiniees v 284 Lo s 00002 2.804 |l 2.938 ... 76,970 |....11/01/2022 ...|....08/01/2044 ...
810827-XD-2 ..... Scranton Sch Dist-E Ref-Ser E .... |- LEFE L. . 109.1320 |... e 1,076,539 [oeeiciiieeeee e (14124) | e [-222225.000 .. 3.300 50,000 |....11/01/2017 ...|....12/01/2031 ...
810827-XH-3 ..... Scranton Sch Dist-E Ref-Ser E .... |- TEFE L . 107.6470 |.................807,350 |.......eeeennen. 750,000 foievennnnnn..n801,435 |oeeeenniiinnnnns foevinennnn (9,443) | oo 122225000 ... 3.470 . 37,500 |....11/01/2017 ...|....12/01/2035 ...
938429-U8-8 ... Washington Cnty Ore Sch Dist Conv CABs-Ser D .......[|... ... |- 1.BFE ... . 107.790 |... eeernnenneen 2,625,000 [....iiiennnnn 2,806,155 |ooiiiiniiiiicii e (87,188) [ s [22222052000 . 3.320 .. 131,250 |....04/27/2017 ...|....06/15/2035 ...
941247-N2-0 ... Waterbury Conn 1. .. 1.DFE ..|.. . 108.2370 [....ccvvnnnnns 3,972,302 |.... L 4,741,977 .. coee Jeenn..7.089 ... 3.000 . .. 260,166 |....01/06/2022 ...|....12/01/2038 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 299,712,026 | XXX 255,921,318 283,462,258 (3,058,424) XXX XXX XXX 3,690,750 12,014,900 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 299,712,026 | XXX 255,921,318 268,655,000 283,462,258 (3,058,424) XXX XXX XXX 3,690,750 12,014,900 XXX XXX
010268-CK-4 ..... Alabama Federal Aid Hwy Fin Txbl-Ser B oo |- 1.CFE ..)... ... 90,000 |...97.4740 |... 290,000 |oeeernnieeeeennnn90,000 founniiiiiiiiiiies eeeeeeieeeeeeee e e ennn.0.449 |l 0.449 [MS ...... ....10/07/2021 ...|....09/01/2023 ...
010604-CD-6 ..... Alabama St Port Auth Docks Fac AMT-Ref-Ser A |- 2.AFE L 1,894,888 |. 105.1170 |... ..1,786,984 |.... .1,700,000 |.. [ R ceee |e0r...5.000 |...... 3.680 |AO ...... ....02/24/2017 ...|....10/01/2031 ...
010604-CE-4 ..... Alabama St Port Auth Docks Fac AMT-Ref-Ser A L 2AFE e 1,109,100 |. 104.7250 |......ceeenn 1,047,249 |ooveennneeens 1,000,000 [...eoeeeennnnn 1,054,334 [oooeeiiiiiiiii Joeeennnns (10,279) [eeeeeeeeeiiieeeee e feens 5.000 |...... 3.740 [AO ...... ...02/24/2017 ...|....10/01/2032 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JH-3 ..... FINanCe .....ceeeeeeieeeiiiiieeeeeeen e eeeee e eeeeenns foee ven | s 1T os L 1EFE e 1,220,000 |...78.7300 |eeeuereeeennnnn 960,502 |-evveuneaenns 1,220,000 |-eeeeernnnnnns 1,220,000 [oeeeemmmieeeeemnnn foreereeeemneienee foevemmieeeeees e oo 2.114 ... 2114 [ oo s 12,895 |oeveeiieeenee 26,436 |....06/11/2021 ...|....07/01/2031 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-dJ-9 ..... FINanCe .....ceeevuuieeeeimiiieeeeeenne e eeenieeeeeennes foee ven | s 1T os L 1EFE e 3,115,000 |...78.1290 |.ceeeunnnnnene 2,433,725 |.coeeeee 3,115,000 |..ccevrrnnnnns 3,115,000 [ooeeeereiiiiiiiens Joemenieeeeeeeees foreeeies s et 2.314 |...... 2314 [ oo s 36,041 [oocoieeeinnnnns 73,883 |....06/11/2021 ...|....07/01/2032 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JK-6 ..... FINanCe .....ceeeveeieeeeeiiiieeeeeenn e eeeene e eeeenes foee ven | s 1T os L 1EFE e 4,210,000 |...77.0030 |.eeeuunnnnennn 3,241,835 |..cevnnnnnnnns 4,210,000 |..ceeerrnnnnns 4,210,000 [.oeeeeenniiiiieenn Jeemeneeeeeeennes foreeeees s et 2.414 |...... 2414 [0 o s 50,815 [..ceeeeennnnns 104,170 |....06/11/2021 ...|....07/01/2033 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JL-4 ..... FiNaNCe ...oiieeeerusiieiiruianeeeeennneeseennnneaeeeenns foes vee [ onnnees 1 s L1EFE | 4,310,000 |...75.9610 |..eeuunnnnees 3,273,936 |..cocvnnnnnnns 4,310,000 f...cccvvennnns 4,310,000 f..oeeierniiiiiin Jornninneeerrnnnns forreereiiiinies e foees 2.514 |...... RN NN 54177 [oeeeiieinnnnns 111,062 |....06/11/2021 ...|....07/01/2034 ...
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Anaheim CA Public Fing Auth Txble Working Cap
03255L-dM-2 ... FINanCe .....ceeeveeieeeieiiiieeeeeree e eeeene e eeeennes foee ven | s 1T os L 1EFE e 3,170,000 |...75.2340 |.ceeeennnnnenn 2,384,927 |.ccovnnnnnnnns 3,170,000 |.eevvunnnnnens 3,170,000 |-evvnenieeeeenis feeeeeeeeiiiiie e e e 2.614 |...... 2614 [JJ cooeies o 4,432 e 84,935 |....06/11/2021 ...|....07/01/2035 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-dN-0 ... FINanCe .....ceeevueieeeieniiieeeeeeen e eeeee e eeeeenes foee ven | s 1T os L EFE o 3,285,000 |...74.7050 |..........n... 2,454,046 |.............. 3,285,000 |..ccevvrnnnnns 3,285,000 [.oeeeeemniiieeenn Jeemenieeeeeenies foreeeees s et 2.714 |...... VAT (VN R 44577 |eeeeaeeenee 91,384 |....06/11/2021 ...|....07/01/2036 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JP-5 ..... FINanCe .....ceeeeeeieeeiiiiieeeeeeen e eeeee e eeeeenns foee ven | s 1T os L 1EFE e 3,410,000 |...73.9340 |.ceeeunnnnnnnn 2,521,149 |.ocoenniinnns 3,410,000 |...cevrrnnnnns 3,410,000 [.oeeeereeiiiieenn Jeememeeeeeeenees foreeeees s et 2.784 |...... 2.784 [JJ cooiiis o 47,467 |cceeeeeeennnnnn 97,308 |....06/11/2021 ...|....07/01/2037 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-J0-3 ..... FINanCe .....ceeeeeeieeeiiiiieeeeeeen e eeeee e eeeeenns foee ven | s 1T os L EFE o 3,540,000 |...73.3970 |....ccvvnnnnns 2,598,268 |...ccevvunnnns 3,540,000 |...ccvvrnnnnns 3,540,000 [.oeeeeenniiieeenn Jeemeneeeeeeeniee foreeeees s et 2.864 |...... 2.864 [JJ coooies oo 50,693 |..covvunnnnnns 103,920 |....06/11/2021 ...|....07/01/2038 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-JR-1 ... FINanCe .....ceeeeeeieeeiiiiieeeeeeen e eeeee e eeeeenns foee ven | s 1T os L 1EFE e 3,680,000 |...72.6150 |....eennnnnenn 2,672,247 |.covvernennnns 3,680,000 |.eevvunnnnnnnn 3,680,000 |-evveeneeeeennis feeeereeeiiiiieeee e e e 2.914 |...... 2914 [ oo s 53,618 |...ceeernnnnnn 109,916 |....06/11/2021 ...|....07/01/2039 ...
Anaheim CA Public Fing Auth Txble Working Cap
03255L-d5-9 ..... Finance |- LEFE L. .. 5,075,000 |...71.9130 |eeeeennnnenns 3,649,559 |.... 005,075,000 [..eeeeeenniiieee foreerriiiieeeeenee o e e 2.964 |...... 2.964 .. 154,184 |....06/11/2021 ...|....07/01/2040 ...
039063-AR-3 ..... Arcadia CA Pension Oblig Taxable ... e [2 e | LAFE L L. 76.7920 |..ooovnnnnnnns 3,559,323 |.... B XS0V R RN RN AR RN 3.173 |...... 3.173 . . .. 147,069 |....10/28/2020 ...|....12/01/2040 ...
04048P-LM-0 ..... Arizona Brd of Regents COPS Taxable Ser B ...........foee ] veennns 1T os .. 1.EFE .. ...94.3560 |....covnuniiieenns 23,589 |.eeeeviieeeeennnn 25,000 oeenieieiiinnns 25,000 [oeeeeeeniiiieeenn Jeemeneeeeeeeniee foreeeees e e 0.769 |...... 0.769 | D wevvvee Jeemeeeeeeeeeeee 16 [t 192 |....05/05/2021 ... |....06/01/2024 ...
Arlington Tex Hgr Edu Fin Rev Ref-Harmony Public
041806-FG-0 ..... 1] PR UUPPROTRRURPPPPRRR RN R, 2 e L AFE e 2,817,150 |. 103.8270 |....eennnneeen 2,595,675 |.ceeerrnnnnnns 2,500,000 |...ccvvnunnnns 2,579,149 |oeeeeeeiiiiiiees [ (35,368) | oo e 5.000 |...... 3.440 125,000 |....06/22/2015 ...|....02/15/2031 ...
Arlington Tex Hgr Edu Fin Rev Ref-Harmony Public
041806-FH-8 ..... SCNOOIS eeeieiieeeeeeeii e e e eeenns foeeen | s 2 e L AFE e 2,245,000 |. 103.7230 |....cevvunnnns 2,074,460 |...coeeeennnn 2,000,000 |eeveunnaaens 2,061,250 [ooeeeeeneiiieenn Jeeeeneeen (27,349) [ s s 5.000 |...... 3.490 100,000 |....06/22/2015 ...|[....02/15/2032 ...
Arlington Tex Hgr Edu Fin Rev Variable Txbl Ref
041806-P6-1 ..... Y PR L LAFE e 9,516,685 |...92.4290 |.............. 8,332,510 |.ccevvrnnnnnns 9,015,000 |..ccevrrennnns 9,277,539 |oveeeeeeeemnnnnee foeeeeenn (159,328) |oveeeceeiiees oo e 3.000 |...... 1.182 305,008 |....06/04/2021 ... |....08/15/2044 ...
047870-SN-1 ..... Atlanta GA Water & Wastewater Taxable Ref ... .. 1.DFE ..|... ...75.6930 |... ..5,222,783 |.... .6,900,000 |.. ....6,900,000 I AR R 2.257 |...... 2.257 .. 165,733 |....10/15/2020 ...|....11/01/2035 ...
052398-FN-9 . Austin Texas Arpt Sys Revenue AMT-Ser B .. 1EFE .. . 104.2610 |. ..677,699 |. . 650,000 .689,562 |.. (9,433) | .5.000 |......3.311 . 32,500 |....01/13/2017 .. 11/15/2032
052398-FP-4 . Austin Texas Arpt Sys Revenue AMT-Ser B .1EFE .. . 104.1100 |. ..588,222 |. ..565,000 .508,124 |.. (7,886) |. .5.000 |......3.371 . 28,250 |....01/13/2017 .. 11/15/2033 ...
052414-PK-9 . Austin Tex Elec Util Ref-Ser A ... .1.DFE .. . 106.1090 |. .. 1,591,631 |. .1,500,000 1,574,707 |.. .. (24,491) | .5.000 |......3.170 . 75,000 |....05/13/2015 .. 11/15/2028 ...
052414-PL-7 . Austin Tex Elec Util Ref-Ser A .1.DFE .. . 106.0880 |. .. 3,405,415 |. .3,210,000 .3,360,892 |.. .. (49,372) |. .5.000 |......3.270 160,500 |....05/13/2015 .. 11/15/2029 ...
052451-AZ-4 ..... [Austin TX Rental Car Spl Fac Taxable Ref 1EFE .. ...80.3790 |. .. 1,205,682 |. .1,500,000 .1,500,000 |.. 1710 |......1.710 . 25,650 |....02/10/2021 .. 11/15/2029 ...
052451-BA-8 ..... Austin TX Rental Car Spl Fac Taxable Ref .... | LEFE L ...78.8730 |... .1,250,000 |.. DR < [V R RN RN AR RN 1.860 |...... 1.860 . 23,250 |....02/10/2021 ...|....11/15/2030 ...
052451-BB-6 ..... Austin TX Rental Car Spl Fac Taxable Ref .... |- LEFE L. . ...77.2850 |... .2,000,000 |.. 002,000,000 ..eeeeeenniiiieee Jeeeerreieeeeene e e e 1.960 |...... 1.960 ... 39,200 |....02/10/2021 ...|....11/15/2031 ...
052451-BH-3 ... Austin TX Rental Car Spl Fac Taxable Ref .... | LEFE L .. 5,700,000 |...69.1510 |... .5,700,000 |.. 005,700,000 [oeeniiiiiiiinees v e o e 2.858 |...... 2.858 .. 162,906 |....02/10/2021 ...|....11/15/2042 ...
059231-Y5-3 ... Baltimore MD Rev Taxable Ref Water Proj Ser B ..... L ADFE o 4,385,000 |...70.7690 |.....cceunnnn. 3,103,203 |...ccvvuennnns 4,385,000 |...cevvnnnnnns 4,385,000 [.oeeeeeneniieeenn Jeemenieeeeeennes foreeeees s et 2.814 |...... 2.814 123,394 |....11/19/2020 ...|....07/01/2040 ...
Bay Area Ca Toll Auth Toll Bri Txbl-Ref-SF Bay
072024-WS-7 ..... TOHL Bridge .oeeeeeeneeeeeeenneeeeeeene e e eeenneeeeees L ACFE i 6,915,000 |...87.6020 |.............. 6,057,706 |....ccvvnnnnnt 6,915,000 |...ccevnennnns 6,915,000 [.oeeeemmeiiiiiens oo foreeeees s et 2.574 |...... 2.574 177,992 |....09/20/2019 ...|....04/01/2031 ...
BAY LAUREL CTR CMNTY DEV DIST TAXABLE BDS
07244R-BC4 ... 2022B ... e |- 1.CFE ... .. 2,870,000 |. 100.4620 |.............. 2,883,257 |.... ee2,870,000 [..eieeeeeniiiees feeeeerniieeeeene e o e 5.600 |...... 5.600 . 42,412 |....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 |...81.8730 |....ouvnnnnnns 1,068,448 |.... e 1,805,000 [eeniiiiiiiinnes v e o e 2.020 |...... 2.020 . 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 |...80.3240 |.....eunnneenn 4,016,205 |.... 025,000,000 ..eeeeeenniiieee Jereerniiieeeeene o e e 2.150 |...... 2.150 ..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 |...79.4470 |. ..9,362,876 |. 11,785,000 |.. .2.250 |......2.250 265,163 |....07/08/2020 .. 10/01/2032 ...
088632-DB-7 ..... Bi State Dev Agy MO IL Transit Taxable Ref Ser B . .. 1.CFE ..|... .. 5,070,000 |...78.4700 |.............. 3,978,419 |.... .5,070,000 | 005,070,000 [..eneeeeeeniiieee Joeeerriiieeeeene e e e 2.350 |...... 2.350 .. 119,145 |....07/08/2020 ...|....10/01/2033 ...
Birmingham AL Spl Care Facs Ref-Childrens Hospital
090929-GL-8 ..... of AL 2 ... .. 1.EFE ..|... . 15,258,889 |. 104.0770 |... ....14,086,754 |.... 13,535,000 |.. 14,020,892 |oiieiiiiieees [ (189,852) [veneeeeeevniieee foeeeemmeiinieeens e 5.000 |...... 3.438 ....12/01/2015 ...|....06/01/2031 ...
114894-B-0 ..... Broward Cnty Fla Arpt Sys AMT-Ser A -2 .1EFE .. . 103.2800 |. ..4,131,216 |. .4,000,000 4,171,691 |.. .. (58,729) |. .5.000 |......3.351 ....10/30/2015 .. 10/01/2030 ...
114894-WC-8 ..... Broward Cnty Fla Arpt Sys AMT-Ser A .. .2 1EFE .. . 103.1990 |. .. 3,194,008 |. .3,095,000 .3,222,064 |.. .. (43,407) | .5.000 |...... 3.421 ...10/30/2015 .. 10/01/2031 ...
114894-WD-6 ..... Broward Cnty Fla Arpt Sys AMT-Ser A .. I VAN .. 1.EFE ..|... . 103.0970 |.....counnnnns 4,123,884 |.... .4,000,000 |.. ....4,157,825 [ES R ST N R PP RN 5.000 |...... 3.481 ....10/30/2015 ...|....10/01/2032 ...
114894-WE-4 ..... Broward Cnty Fla Arpt Sys AMT-Ser A 2 ... .. 1.EFE ..|... . 102.9930 |...covnnnnnnns 6,220,771 |.... .6,040,000 |.. ....6,268,697 e (T7,958) | e s 5.000 |...... 3.541 ....10/30/2015 ...|....10/01/2033 ...
114894-2U-5 ..... Broward Cnty Fla Arpt Sys TXBL Ref Ser C . R | .. 1.EFE ..|... ...80.7930 |.....ceunnnnns 1,494,663 |.... .1,850,000 |.. .... 1,904,799 e (71,354) [ s s 3.034 |...... 2.553 ....02/13/2020 ...}|....10/01/2033 ...
115065-ZA-5 ..... Broward Cnty FI Sch Brd Cops COPs-Ser A ............foe ... T . .. 1.EFE ..|... . . 106.4700 |.............. 8,517,592 |.... .8,000,000 |.. ....8,568,854 |..cooiiiiiiiiiees [ (152,443) |oeeveeeeeeeees e oo 5.000 |...... 2.851 . ....03/23/2016 ...|....07/01/2030 ...
13034A-M9-8 ..... California St Infra & Econ Dev Taxable Ref Ser A ..[... ... R | .. 1.AFE ..|... .. 6,170,000 |...71.5270 |..ceuunnnnnnns 4,413,234 |.... .6,170,000 |.. BT {8V S RN RN AR RN 2.716 |...... 2.716 | AO ...... .. 167,577 |....12/03/2020 ...|....10/01/2040 ...
California St Pollution Cont Ref-AMT-Ser B2-Waste
130536-QW-8 ..... Mgmt .. foee een | eeees | e LAGFE L 4,000,000 |...97.0780 |.............. 3,883,100 |......cceeuenn 4,000,000 |..ceeennnnnnns 4,000,000 J.eeeeeiiiiiiinnns fooeniiiiiniiinns o foeiiiniiiiiiiins e 3,125 |...... BABMN oo [ 20,833 |...oouunnnnnns 125,000 [....10/30/2015 ...]....11/01/2040 ...
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130770-MS-8 ..... California State Univ Rev Taxable Ser D ............. LADFE L 2,500,000 |...77.8630 |.....eunnnnnnn 1,946,565 |....oevnnnnnnn 2,500,000 |.....ccvvnnnns PRIV [VIV[V[V I U RPN R RN R 1.940 |...... 1.940 [MN . v 8,083 ....08/27/2020 ...|....11/01/2031 ...
130770-MT-6 ... California State Univ Rev Taxable Ser D ... vee |- 1.DFE ..)... . 18,000,000 |...76.9710 |... ... 13,854,744 |.... .. 18,000,000 |.. 18,000,000 |...eeeeeenninieee foreerrniieeeeene o e e 2.090 |...... 2.090 .... 62,700 |... . ....08/27/2020 ...|....11/01/2032 ...
130770-MU-3 ..... California State Univ Rev Taxable Ser D ... veo |- 1.DFE ..)... ...75.8500 |.......oennnns 2,461,333 |.... e 3,285,000 [oenniiiiiiiiniees v e o e 2.190 |...... 2.190 ... 11,844 | ... 71,066 |....08/27/2020 ...|....11/01/2033 ...
130770-MY-5 ... California State Univ Rev Taxable Ser D ... vee |- 1.DFE ..)... ...73.0090 |...ccovnnnnnns 1,985,848 |.... e 2,122, TAT e e (B13) [ o e 2.570 |...... 2.556 ... 11,651 [... . 69,904 |....12/03/2020 ...|[....11/01/2037 ...
130770-MZ-2 ..... California State Univ Rev Taxable Ser D ... |- 1.DFE ... L. 72,5790 |oooiiiiinnnnns 1,633,028 |.... 002,250,692 [onniiiiiiiiinnens v (B1) e e e 2.670 |...... 2.666 ..10,013 |... .60,075 |....12/03/2020 ...|....11/01/2038 ...
California Stwd Cmntys Dev Aut Ref Insd Enloe Med
13080S-KT-0 ..... L0 N oo |- 1.DFE ..]... . 107.3780 |...covvnnnnnns 2,147,556 |.... 2,112,780 [ o (33,904) L e e 5.000 |...... 3.091 ... 37,778 ... ..100,000 |....10/22/2015 ... |....08/15/2030 ...
13080S-KU-7 ..... California Stwd Cmntys Dev Aut Enloe Med Ctr ....... oo |- 1.DFE ..)... . 107.3780 |..ceevnnnnnnns 2,684,445 |.... 02,685,634 [oiieiiiiieeee e (40,716) [ e e 5.000 |...... 3.161 .. 47,222 ... ..125,000 |....10/22/2015 ...|....08/15/2031 ...
13080S-KW-3 ..... California Stwd Cmntys Dev Aut ........cccooeiiiiinnnnns |- 1.DFE ... . 107.3780 |...covvnnnnnns 3,221,334 |.... 3,152,730 [ e (45,746) | e e 5.000 |...... 3.271 .... 56,667 |... .. 150,000 |....10/22/2015 ...|....08/15/2033 ...
13080S-ZU-1 ..... California Stwd Cmntys Dev Aut Taxable Green Bond 1EFE .. ...73.3390 |. .. 1,265,091 |. 1,725,000 |.. 2177 |......2.177 . 15,647 . 37,553 |....01/15/2021 .. 02/01/2033
13080S-ZW-7 ..... California Stwd Cmntys Dev Aut Taxable Green Bond .1EFE .. ...72.1070 |. ..2,610,255 |. .3,548,728 |.. .2.377 |...... 2.565 . 35,853 . 86,047 |....04/01/2021 .. 02/01/2035
14574A-AL-8 ..... Carson CA Pension Oblig Taxable .. .1.DFE .. . 13,415,000 |.. 81.0170 |. .10,868,404 |. 13,415,000 |.. .3.4% |......3.4% 216,256 468,988 |....06/11/2020 .. 01/15/2038 ...
14574A-AN-6 ... Carson CA Pension Oblig Taxable .1.DFE .. 1,764,209 |...76.0620 |. 1,293,054 |. .1,700,000 1,752,325 |.. .3.6% |......3.204 . 28,973 . 62,832 |....02/23/2021 .. 01/15/2044 ...
Central TX Regl Mobility Auth Taxal
155498-JE-9 ..... R (R R N L1GFE Lo 1,250,000 |...86.8320 [....oeeveennen 1,085,394 |...oeennnnnens 1,250,000 |.oeevvvunnnnns 1,250,000 |oevvvvenniiiiinnns fovveniiiiiiiiinns foereviiiiies e e 2.085 |...... 2.085 [JJ coveens orviiiiiis 13,031 [ 26,063 |....08/26/2020 ...|....01/01/2028 ...
Central TX Regl Mobility Auth Taxable Ref Ser C Sr
155498-JF-6 ..... R R S N L1GFE Lo 1,500,000 |...84.8000 [.............. 1,271,996 [.oeeeeennnen 1,500,000 [...overennnnn 1,500,000 |oveenevievvnnnes foorvvmnniiiiiis e o e 2.185 |...... P SN (VN I R, 16,388 [...ocvvvnnnnnns 32,775 |....08/26/2020 ...|....01/01/2029 ...
Central TX Regl Mobility Auth Taxable Ref Ser C Sr
1565498-JG-4 ..... R N .. 1.G FE . .. 1,500,000 |...82.7870 |.......e.eeee 1,241,811 |.... e 1,500,000 [oenniiiiiineees v e i e 2.255 |...... 2.255|dJ ....... ... 33,825 [....08/26/2020 ...|....01/01/2030 ...
167562-NS-2 ..... Chicago Midway Arpt Rev AMT-Ref-2nd Lien-Ser A ....|[... ... .. 1.GFE . 2,884,825 |. 100.9470 |....cevvnnnnns 2,523,675 |.... ....2,554,610 e (53,129) [ e s 5.000 |...... 2.770 | ....... ..125,000 |....04/08/2016 ...|....01/01/2029 ...
167562-QH-3 ..... Chicago Midway Arpt Rev AMT-Ref-Ser A .. 1.FFE . ...3,548,520 |. 103.1810 |.....evvnnnens 3,095,418 |.... 3187704 s [ (KIS T ST N R R R 5.000 |...... 2.811 |4 ....... .. 150,000 |....05/26/2016 ...|....01/01/2030 ...
167593-0J-4 ..... Chicago 111 0'Hare Intl Arpt Ref-AMT-A .... .. 1.EFE. . 15,436,367 |. 102.4880 |... .. 14,245,846 |.... L A4277,349 s e (178,863) [-oeeevneeeeeeennn foeneeeeeeeniieees foeeees 5.000 |...... 3.581 ...10/08/2015 ...|....01/01/2028 ...
Chicago |1 Transit Auth Capita Ref-5337 State of
167723-GX-7 ..... GOOd REPAIT +evveeeeeeeeneieeeeeenneeeeeennneeeeeennnnns foee ven | eeeeeee | s L 2BFE | 1,274,235 [. 103.6610 |.............. 1,124,720 | 1,085,000 [....oeeeennnnn 1,147,620 |oeeeeneeeeeeennns e (24,847) |-veeeeeeeeenees oo e 5.000 |...... 2.521 ...07/19/2017 ...|....06/01/2025 ...
Chicago |1 Transit Auth Capita Ref-5337 State of
167723-GY-5 ..... GOOd REPAIT +evveeeeeeeeneieeeeeeneeeeeeenneeeeeennnnns foee cen | eeeeeee | e L 2BFE | 1,971,602 |. 104.9000 |....oeeeeennnn 1,751,822 | 1,670,000 |....oeeeennnnn 1,795,554 [oeeeeiiiiiieeee oeeeennnn (34,662) |eeeeceeieeee oo e 5.000 |...... 2.681 ...07/19/2017 ...|....06/01/2026 ...
Chicago Il Transit Auth Sales Sales & Transfer Tax
167725-AF-7 ..... Recpt Rev B 1.CFE . . 110.8380 |... ....13,283,922 |.... 11,985,000 |.. 14,383,866 |.....cceevnniieee foeeennn (110,641) |oeeeeeiciiiees oo e 6.899 |...... 4.503 ....08/23/2015 ...|....12/01/2040 ...
16772P-CP-9 ..... Chicago IL Transit Auth Rev Taxable Ref Ser B .... B L 1.CFE. ...89.2200 |........ounnn. 5,919,714 |.... .6,635,000 |.. 008,635,000 [..oniiiiiiiiiinnns v e o e 2.952 |...... 2.952 ....08/28/2020 ...|....12/01/2028 ...
17131R-BG-0 ..... Chula Vista CA Pension Oblig Taxable .... N L 1.CFE . ...68.2400 |.......oeen..t 4,810,906 |.... .7,050,000 |.. 6,943,630 [oniieiiiiiiieee e 194 L e e 2.805 |...... 2.910 ....04/05/2021 ...|....06/01/2041 ...
17131R-BH-8 ..... Chula Vista CA Pension Oblig Taxable . 1 1.CFE. ...63.9800 |. .. 2,152,927 |. . 3,365,000 23,365,000 |evveeiiiiiiiins oo A .2.905 |......2.905 ....02/12/2021 .. 06/01/2045 ...
178860-BR-2 ... Civicventures AK Ref . 2 1.EFE . . 102.0770 |. ..2,143,617 |. .2,100,000 .2,188,090 |.. ..(31,135) | .5.000 |......3.340 ...08/14/2015 .. 09/01/2028 ...
178860-8S-0 ..... Civicventures AK Ref . 2 1.EFE. . 102.0770 |. .. 2,572,340 |. .2,520,000 .2,621,789 |.. .. (35,937) | .5.000 |...... 3.400 ....08/14/2015 .. 09/01/2029 ...
178860-BT-8 ..... Civicventures AK Ref .... . ceveenn |2 e | LEFE Ll . 102.0270 |....coennnnnnn 2,316,002 |.... .2,270,000 |.. ....2,357,588 . (30,885) |. JUUP PO 5.000 |...... 3.470 ....08/14/2015 ...|....09/01/2030 ...
19645T-AL-1 ..... Colorado St Dept of Trans Cert of Participation ...[......].cccct 2 i LADFE e 1,210,629 |. 106.6280 |.............. 1,119,589 [oeiriiennnn 1,050,000 [...oeevennnn L4134 s [ (17,329) |ovvveeeiiiiinnns oo s 5.000 |...... 3.120 ...12/15/2016 ...|....06/15/2029 ...
Colorado St HIth Facs Auth Rev Ref-Ser B-Parkview
19648A-28-1 ..... Med Cntr weeeireieie e [ e L 2AFE L 2,011,124 |. 103.2640 |.............. 1,905,223 |oovveennnnnnns 1,845,000 |..cevvvnnnnnns 1,894,840 |.oovvveiiiiiiinn foeennns (17,431) [oooeiiiiiiiniiis i fes 5.000 |...... 3.921 ....06/12/2015 ...|....09/01/2030 ...
19954K-AL-5 ..... Columbus Ohio Regl Arpt Rev Taxable .. 1.EFE. .. 950,000 |...90.3540 |... ..950,000 |+eeevrunneeeeenn950,000 foeenieiiiniiines foeeeeniieeeeeeee e e e 3.689 |...... 3.689 ....04/18/2019 ...|....12/15/2031 ...
20281P-BE-1 ..... Commonweal th Fing Auth PA Rev Taxable-Ser C . .. 1.EFE ..|... 2,767,432 [...99.7430 |... .2,480,000 |.eveniennnnnn 2,549,259 [ooiiiiiiiiiiniins o (A7,748) [ s e 5.197 |...... 3.703 ....03/25/2015 ...|....06/01/2026 ...
20281P-CS-9 ... Commonweal th Fing Auth PA Rev BABS .......coceevevueensfonn e .. 1.EFE ..|... .. 1,009,050 |. 100.6090 |... ... 840,000 |.. 859,270 [eooeeeeeeniiieeee eeeeennnn (10,414) | oo e 5.653 |...... 3.106 ...04/23/2013 ...|....06/01/2024 ...
20281P-MC-3 ..... Commonwealth Fing Auth PA Rev Taxable Ref Ser B ... [... ... .. 1.EFE ..|... .. 3,010,000 |...82.1790 |... .3,010,000 |.. 003,010,000 [eenviiiiiiniens ovvviniiiiniiiiin e o e 2.938 |...... 2.938 ....01/10/2020 ...|....06/01/2032 ...
20281P-MR-0 ..... Commonweal th Fing Auth PA Rev Taxable Ref Ser C ... |[... ... .. 1.EFE ..|... .. 3,000,000 |...82.1790 |... .3,000,000 |.. 003,000,000 ..eeeeeenniiiiees Jereerrniieeeeene e e e 2.938 |...... 2.938 ....01/10/2020 ...|....06/01/2032 ...
20281P-NE-8 ..... Commonwealth Fing Auth PA Rev Taxable Ser A ........[... ... .. 1.EFE ..|... ...4,320,000 |...72.0110 |eeevennnnnnns 3,110,862 |.... .4,320,000 |.. e 4,320,000 [enniiiiiiiiees v e foiin e 2.991 |...... 2.991 ...06/17/2021 ...|....06/01/2042 ...
Commonweal th Fing Auth PA Tobacco Master
20282E-AJ-5 ... Settlement ....ooviiiiiiiiiiiii [ L EFE o 2,121,169 |. 109.1100 |.............. 2,045,818 |..oeerinnnn 1,875,000 |...ooeerennnnn 2,015,382 |oiiiiiiiiiiinns foreieens (23,186) [.ooeevvvvniiieeee Jovvvnniiiiiiinnns fees 5.000 |...... 3.471 ...02/14/2018 ...|....06/01/2028 ...
Commonweal th Fing Auth PA Tobacco Master
20282E-AK-2 ..... Settlement ...oovviviiviiiiiiiiiiiiniiiiiiini oo e | 2 e LAEFE 1,347,612 ]. 108.9790 |.............. 1,307,750 |..oooeeiennnn 1,200,000 |.............. 1,284,340 [ ovninnnns (13,890) [ovvvvvvnniniines Jovvvvniiiiiiiinnn foenns 5.000 |...... 3.561 ...02/14/2018 ...|....06/01/2029 ...
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Commonweal th Fing Auth PA Tobacco Master
20282E-AL-0 ..... Settlement .....oooeerreiiiiiiii e foe e | 2 e .. 1.EFE .. . 108.8910 |..ccevvnnnnnns 1,088,914 |.....ccce 1,000,000 [...eoeeeennnnn 1,067,237 |oeeeeneeeeeeennn e (11,052) | [ oo 5.000 |...... 3.621 (D coeeees e 4,167 [oceeeeeennnnnns 50,000 |....02/14/2018 ...|....06/01/2030 ...
207758-KH-5 ..... Connecticut St Spl Tax Oblig BABs .. .. 1.DFE ..|... . 103.0270 |.......eunnnn. 2,318,108 |.... .2,250,000 |.. 2,468,062 ..iiiiiiiiinnns e (39,483) Lo e e 5.740 |...... 3.591 (D ....... .... 10,763 |... .. 129,150 [....02/11/2015 ...|....12/01/2029 ...
207758-UE-1 ..... Connecticut St Spl Tax Oblig Ser A . |- 1.DFE ... . 105.2960 |....ccevnnnnns 3,422,133 |.... .3,250,000 |.. e 3,403,758 |oeeeeiiiiiieeee foeeeeennn (56,326) [oeeeeeeeiiees [ e 5.000 |...... 3.081|FA ...... ....67,708 |... .. 162,500 |....10/15/2015 ...|....08/01/2032 ...
207758-UG-6 ..... Connecticut St Spl Tax Oblig Ser A ... |- 1.DFE ... . 104.9460 |.............. 4,197,844 |.... 178,848 s e (65,398) [ e e 5.000 |...... 3.184 [FA ...... .... 83,333 [... ..200,000 |....10/16/2015 ...|....08/01/2034 ...
215615-DZ-5 ..... Cook Cnty IL High Sch Dist 212 Ser C . |- 1.CFE ... . 103.3480 |...ccevnnnnnns 2,697,372 |.... e 2,715,279 [ e (B2,791) [ o e 5.000 |...... 2.821(D ....... .... 10,875 |... .. 130,500 |....06/02/2016 ...|....12/01/2031 ...
215615-EA-9 ..... Cook Cnty IL High Sch Dist 212 Ser C .... |- 1.CFE ... . 103.0850 |.......oennnn. 2,829,686 |.... PR 5 T 1 R R (-7 J 1)) AU R RN 5.000 |...... 2.871|d ....... ... 11,438 ... .. 137,250 |....06/02/2016 ...|....12/01/2032 ...
215615-EB-7 ..... Cook Cnty IL High Sch Dist 212 Ser C .... |- 1.CFE ... . 102.6930 |....coeunnnnns 2,962,693 |.... n2,995,899 [oiiiiiiiiieee e (55,529) [ e e 5.000 |...... 2.921(D ....... e 12,021 | .. 144,250 |....06/02/2016 ...|....12/01/2033 ...
215615-EC-5 ..... Cook Cnty IL High Sch Dist 212 Ser C .....oovvvvvvnns feun on .. 1.CFE ..|... . 103.0100 |... ..2,899,740 |.... 002,920,546 [onniiiiiiinnnns e (52,811) L e e 5.000 |...... 2.97 e 11,729 | s ....06/02/2016 ...|....12/01/2034 ...
231266-ML-8 ..... Curators Of The Univ Of Missou Taxable Ref Ser A . .1.BFE .. ...97.3330 |. ..360,130 |. .378,560 |.. .1.466 |......0.306 ....06/25/2021 .. 11/01/2023
235036-6V-7 ..... Dallas Fort Worth TEX Intl TXBL-Ref-Ser C ... .1EFE .. ...77.8220 |. .. 3,891,075 |. . 4,982,564 |.. .2.516 |...... 2.553 ....12/16/2021 .. 11/01/2033 ...
235036-6Y-1 ..... Dallas Fort Worth TEX Intl Taxable Ref Ser C .. .. 1.EFE ..|... ...76.1090 |... ...18,266,088 |.... 24,000,000 [...eeeeenniiiees foeeernniieeeeene e e e 2.8% |...... 2.8% ...07/31/2020 ...|....11/01/2036 ...
Dallas Fort Worth TEX Intl Txbl-Ref-Dallas Fort
235036-7X-2 ..... Worth Int .... .. 1.EFE ..|... ...96.6280 |..ccevnuiniieenns 212,581 |.... ..220,000 |. 1 00220,000 eeeniieeeeeines e e e s 0.632 |...... 0.632 ....10/28/2021 ...|....11/01/2023 ...
235241-VT-0 . Dallas Tx Area Rapid Transit S Taxable Ref .1.CFE .. ...76.3650 |. .. 3,054,612 |. .4,000,000 . 4,052,477 |.. .2.578 |......2.395 ....11/05/2020 .. 12/01/2035 ...
246343-1D-7 ... Delaware River Pa Jt Toll Brid |- LEFE L. . 108.7230 |...cevvnnnnnns 1,087,233 |.... e 1,085,769 |.eieeeiiiiiieee feeeeeneen (13,305) [ o e 5.000 |...... 3.411 ...02/15/2017 ...|....07/01/2033 ...
240218-AJ-T7 ... Denver Co Public Sch Cops Taxable .. 1.DFE ..|... . 103.2520 |.......oennnns 1,625,310 |.... 1,675,278 o o (20,874) | e e 6.220 |...... 3.553 ....03/26/2013 ...|....12/15/2026 ...
249218-AZ-1 ..... Denver Co Public Sch Cops Taxable-Ref-Ser B . .. 1.DFE ..|... ...95.0150 |... ...15,368,709 |.... ...16,188,226 |...oeeeeeiiiieee foeeeennnen (3,085) [ e e 3.448 |...... 3.426 ...12/01/2015 ...|....12/15/2026 ...
District Of Columbia Hosp Reve Ref Childrens
254764-JT-1 ..... Holpital ..o o | 2 e L 1EFE o 3,692,238 |. 105.0990 [......ceevnnn 3,389,436 |...ccvvnnnnnns 3,225,000 |...oeeeennnnn 3,379,284 |oeeeeieeeeeiiiees [ (47,494) |eeeeeeeeiees oo s 5.000 |...... 3.331 ...08/14/2015 ...|....07/15/2029 ...
District Of Columbia Hosp Reve Ref Childrens
254764-JU-8 ... Hospital .ooeeeeeeeeeceeee e o e | 2 e L 1EFE e 1,706,070 |. 104.8430 |.............. 1,572,651 |..coeeeeen 1,500,000 |....oeeeennnnn 1,568,224 [.ooeeeeiiiieieen Joeeninnns (20,968) [-ooeeeeemneeeeee Joeemenieeeeeeies feeens 5.000 |...... 3.411 ....08/14/2015 ...|....07/15/2030 ...
260888-AE-2 ..... Downey CA Pension Oblig Taxable .. A1 [ 1.CFE L ..900,000 |...84.6990 |... . 900,000 |.. +0900,000 |eevveniiiiiiinins foerniiiiii i e e 1.367 |...... 1.367 ....02/10/2021 ...|....06/01/2027 ...
260888-AF-9 ..... Downey CA Pension Oblig Taxable .. A e [ 1.CFE Ll ...82.3540 |... . 800,000 |.. 0800,000 |eeeeniieeeennies feeeeeeeis e e e 1.567 |...... 1.567 ....02/10/2021 ...|....06/01/2028 ...
260888-AG-7 ..... Downey CA Pension Oblig Taxable .. B L .. 1.CFE ..|... ...80.3520 |... . 600,000 |.. N 10004 R R RN AR RN 1.750 |...... 1.750 ....02/10/2021 ...|....06/01/2029 ...
260888-AH-5 ..... Downey CA Pension Oblig Taxable 1 .CFE .. ...78.2150 |. . 650,000 650,000 |.. .1.850 |......1.850 ...02/10/2021 .. 06/01/2030 ...
260888-AP-7 ..... Downey CA Pension Oblig Taxable 1 .CFE .. ...68.8950 |. A .5,780,000 .5,780,000 |.. .2.845 |......2.845 ....02/10/2021 .. 06/01/2040 ...
260888-AQ-5 ..... Downey CA Pension Oblig Taxable .. . 1 .CFE .. ...64.6500 |. 1,541,895 |. .2,385,000 .2,385,000 |.. .2.9% |......2.99%5 ....02/10/2021 .. 06/01/2044
282659-BK-6 ..... El Cajon CA Taxable Rev Pension Oblig .......ccuuvversfonn on e [1 .CFE .. ...72.5710 |. ..2,017,474 |. .2,780,000 .2,780,000 |.. A .3.284 |......3.284 ....01/14/2021 .. 04/01/2043
283299-AR-6 . El Monte Ca Taxable .........cceeunns .2 .G FE .. . 15,749,034 |...77.7560 |. 12,153,247 |. 15,723,307 |.. ..(10,587) | .3.616 |......3.525 ....06/12/2020 .. 08/01/2040 ...
283484-EE-9 ..... El Paso Cnty CO Sch Dist 49 Ser B .. I VAN DFE ..|.. .. 1,417,704 1. 107.3690 |....oenvnnnenn 1,331,374 |.... 1,318,416 [ o (18,290) [ e e 5.000 |...... 3.281 ....02/08/2017 ...|....12/15/2030 ...
283484-EG-4 ..... El Paso Cnty CO Sch Dist 49 Ser B .. 2 ... DFE ..|... 1,131,650 |. 106.6780 |.......ccce... 1,066,776 |.... e 1,068,298 [eeieeeiiieee feeeeeeen (18,552) [ o e 5.000 |...... 3.411 ...02/08/2017 ...|....12/15/2032 ...
283484-EH-2 ..... El Paso Cnty CO Sch Dist 49 Ser B .. 2. DFE ..|.. ...1,413,519 |. 106.2580 |.............. 1,333,534 |.... DD I ;< [V R R (o [+ 15 (1) N AU RPN RN 5.000 |...... 3.471 ....02/08/2017 ...|....12/15/2033 ...
283484-EJ-8 ..... El Paso Cnty CO Sch Dist 49 Ser B .. 2 ... DFE ..|... .. 1,120,130 |. 105.8400 |.............. 1,058,398 [.... e 1,063,378 [ foeeeeeeen (12,369) [eeeeeceeeieees o e 5.000 |...... 3.541 ....02/08/2017 ...|....12/15/2034 ...
287254-DA-1 ... Elk Grove CA Fin Auth Spl Tax I VAN .CFE ..|... ...2,447,261 |. 105.7450 |...oennnnnnnns 2,347,548 |.... 002,288,553 [ e (24,042) L e e 5.000 |...... 3.770 ...07/15/2015 ...|....09/01/2033 ...
Energy Northuest Wash Elec Rev Ref-Columbia
29270C-V3-6 ..... Generating=Ser A .......ooovvviiiiiiiiiiiinniniiiieens foe e | s 2 i L 1CFE i 7,290,360 |. 109.5820 |.............. 6,574,908 |...coevvennnnn 6,000,000 |..eevunnnnnnns 6,612,981 [....covvvniiiiiins Jovennns (126,876) [oeiiiiieiii v e 5.000 |...... 2.581 [ coviiis | 150,000 |..eevveennnnns 300,000 |....04/12/2017 ...|....07/01/2029 ...
Florida St Dev Fin Corp Eductn Taxable Ref NOVA SE
34061U-EN-4 ..... UNiv Proj woveeceiiiniccciiinccceieeccveeeeeeens foe e | s T L1GFE Lo 11,660,000 |...81.2140 |.............. 9,469,587 |............ 11,660,000 |............ 11,660,000 [...ooevvvvniinines Jooviriiiniiiiinn o foevvviiiiin o 3.631 |...... 3.631 (A ooeeen oeviiniis 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 1T os L ACFE o 16,310,000 |.. 87.0670 |............. 14,200,595 |.ceevvnnnnnns 16,310,000 |-..eennneeeen 16,310,000 |-evveeeeeeemnins foeeeeeeiiiiees s e e 1.705 |...... 1.705 | e [ 139,043 |ooeeennnnee 278,086 |....09/03/2020 ... |....07/01/2027 ...
Florida St Muni Pur Agy Txble Sub All Pwr Supply
342816-82-2 ... LY U UURPURRTRURSPPPPRRURUPN RN . 1T os L 1GFE o 4,695,000 |...87.2620 |.............. 4,096,956 |....ccevnnnnns 4,695,000 |...ccvvnnnnnns 4,695,000 [.oeeeevnneiiiienn Jeemenieeeeeenees foreeeees s et 1.425 |...... 1.425 (A0 cevve Joeeinieeeeene 16,726 [.oeeeeeennnnnes 66,904 |....04/16/2021 ...|....10/01/2026 ...
Foothill Eastern Corridor Agy Taxable Ref Series B
345105-KA-7 ..... [Sr Lien . 1EFE .. 5,550,000 |...64.6910 |. .. 3,590,362 |. .5,550,000 .5,550,000 |.. .2.962 |......2.962 . 75,803 ....01/27/2021 .. 01/15/2046 ...
353174-JH-9 ..... [Franklin Cnty Ohio Conven Facs Ref Ser B . .1.CFE .. 6,415,000 |...78.5920 |. ..5,041,702 |. .6,415,000 6,415,000 2,372 |......2.372 . 12,680 ....09/02/2020 .. 12/01/2033 ...
353174-JK-2 ..... [Franklin Cnty Ohio Conven Facs Ref Ser B .. . 1.CFE .. . 17,430,000 )...76.5610 |. . 13,344,617 |. .17,430,000 17,430,000 .2.572 |......2.572 . 37,358 ...09/02/2020 .. 12/01/2035 ...
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Franklin Cnty Oh Hosp Facs Rev Franklin Co-Hosp
353187-CH-8 ..... FaCs REV eeeeeeeiiieeieiiiee e eeereee e eeennns o ven | s 2 e L A1BFE | 2,277,700 |. 104.7640 |.............. 2,095,272 |.cceerrnnnns 2,000,000 |eeveunnaaens 2,074,993 |oeeieeieiiiiiees foeeeeene (29,926) |-vvveeeeeemmnnes foeeeeeeniiiiiees e 5.000 |...... 3341 [MN oo e 12,778 [oeeeeeeennnnns 100,000 |....06/04/2015 ...|[....05/15/2029 ...
Franklin Cnty Oh Hosp Facs Rev Franklin Co-Hosp
353187-Cd-4 ... FaCs REV eeeeeeeiieeeieeie e eeeee e eeeenens o ven | s 2 e L 1BFE | 3,957,625 |. 104.7470 |...ceeeeeennnn 3,666,152 |...eeeeeennnnn 3,500,000 |...ccevvunnnns 3,623,961 |oueeeeeeeeennines foeeeeens (49,3%) [.oeeeeeiiieee o et 5.000 |...... 3431 [MN oo o 22,361 |oeeeninnes 175,000 |....06/04/2015 ...|[....05/15/2030 ...
Franklin Cnty Oh Hosp Facs Rev Franklin Co-Hosp
353187-CK-1 ..... FaCs REV eeeereeieieeieeiie e eeeen e eeennns o ven | s 2 e L 1BFE | 2,250,760 |. 104.3550 |.............. 2,087,102 |.eeeeeennnnn 2,000,000 |eeveunnaaens 2,068,065 |....ccvvvuieeeenn Jovrnnnnns (27,094) |-veeeeeeeeniees foeeeeeeiiis s 5.000 |...... 3491 [MN oo e 12,778 [oeeeeeeennnnns 100,000 |....06/04/2015 ...|[....05/15/2031 ...
Franklin Cnty Oh Hosp Facs Rev Franklin Co-Hosp
353187-CL-9 ..... Facs Rev |- 1.BFE ... .. 8,009,116 |. 104.1950 |.............. 7,444,718 |.... e 1,379,949 s [ (93,447) | veeeeeeeeenees foeeeeeeis e 5.000 |...... 3.541 [MN ...... .. 357,250 |....06/04/2015 ...|....05/15/2032 ...
358082-HX-6 ..... FRESNO CALIF REF PENSION OBLIG BDS 2002 .. 1.EFE ..|... .. 6,102,750 |. 103.7680 |.............. 6,148,230 |.... 206,091,857 |oooiiiiiiiiinnns [ (R N R FERRI AR 6.550 |...... 5.665 D ....... .. 194,044 |....09/21/2022 ...|....06/01/2029 ...
Golden St Tob Securitization Txbl-Ref-Enh Tobacco
38122N-85-0 ... Settle |- 1.DFE ... ...2,215,000 |...80.2480 |.............. 1,777,502 |.... D L)V R RN RN R RN 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 |...79.7180 |... ....15,576,858 |.... 19,634,056 |.....ccevvnniinee foeeernnnen (8,990) foveeniiiiiiiees o e 3.487 |...... 3.424 D ....... ...12/16/2021 ...|....06/01/2036 ...
Grand Parkway Transprtn Corp Taxable Ref Tier Toll
38611T-DJ-3 ..... T P RPUPPRRRURPUPPRRNRPUPY RN 1T os L ACFE i 1,735,000 |...76.2310 |...eeeeeennnn 1,322,599 [.ocoeennnnnnns 1,735,000 |oeeeevvnnnnnns 1,785,000 [oeeevmmnneeeeemnnn foeeeeeeemnnieeee v e oo 3.006 |...... 3.006 [AD weveen eenneeeeens 13,089 |oeeeiiieenee 52,154 |....02/12/2020 ...|....10/01/2039 ...
Grant Cnty WA Public Util Taxable-Priest Rapids
387883-YN-5 ..... HYdroEle ..o o e | s 1T os L ACFE i 1,825,000 |...84.9770 |...eeeeennnn 1,550,823 |evveenennns 1,825,000 |-eevevvnnnnnns 1,825,000 |oeeeenmmneeeeemnnn foreeeeeeemniiieeee feremnieeeeeens e oo 2.478 |...... 2,478 (W ....... ....01/08/2020 ...|....01/01/2030 ...
39081H-CV-2 ..... Great Lakes MI Wir Auth Rev Taxable Ref Ser A .....|[... ... | LEFE L ...76.8030 |.......eennnns 3,429,236 |.... . 4,465,000 |.. 4,465,000 [o.nniiiiiiinnnns i e o e 3.0%6 |...... 3.056 [JJ ....... ....06/05/2020 ...|....07/01/2039 ...
39081J-AN-8 ..... Great Lakes MI Wtr Auth Rev Ref-Senior Lien-Ser C |... ... .. 1.EFE ..|... . 105.8550 |... .... 14,385,654 |.... 13,590,000 |.. 14,453,692 o e (280,315) [ e e 5.000 |...... 3.071 | ....... ...10/14/2016 ...|....07/01/2033 ...
Harris Cnty TX Cultural Edu Taxable Ref Baylor
414008-C0-3 ..... Coll of Med ...oveeeeeeeieeeiee e oo e | s 1T os LFFE e 2,700,000 |.. 88.8610 |.eevvunnnneens 2,399,247 |ocooeeeeennn 2,700,000 |eeveunnennns 2,700,000 |-eeenneeeeeennns feeeereeemiiiieee e e e 2.513 |...... 2513 [MN oo [ 8,670 [.ceeveeeennnnns 67,851 |....10/20/2020 ...|....11/15/2027 ...
Harris Cnty TX Cultural Edu Taxable Ref Baylor
414008-CR-1 ..... Coll of Med ...veeeeeeeieeeeee e oo e | s 1T os LFFE e 1,300,000 |...87.4720 |....eeeeeennn 1,137,136 oo 1,300,000 [...eoeeeennnnn 1,300,000 [-eeeneeeeemmnnnes foereemmmiieeeeee o o e 2.6% |...... 2.694 [MN ..oooe oeeenniieeeeenes 4475 o 35,022 |....10/20/2020 ...|....11/15/2028 ...
Harris Cnty TX Cultural Edu Texas Childrens
414009-JU-5 ... Hospi tal .. 1.CFE ..|... . 105.3430 |...covvnnnnnns 3,276,170 |.... e 3,251,805 [oeieeeiiiiieee foeeeeene (48,595) |-vveeeeeeemniees foeeeeeeiiiis e 5.000 |...... 3.251 (A0 ...... .. 155,500 |....05/14/2015 ...|....10/01/2028 ...
Harris Cnty TX Cultural Edu Texas Childrens
414009-JV-3 ..... Hospital ..oeeeeeeee e .. 1.CFE ..|... . 105.2710 |ooeeeennnnnnns 7,726,862 |.... e 1,653,086 [..ooeeeenniiieaee e (107,087) [-eeeeeneeeeeeennn formeeeeermnninees foeeees 5.000 |...... 3.361 (A0 ...... .. 367,000 |....05/14/2015 ...|....10/01/2029 ...
419794-F8-0 ..... Hawaii State Arpts Sys Revenue Taxable Ref Ser E .. .1EFE .. ...86.3750 |. .. 1,550,435 |. 1,795,000 |.. .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 .. ...84.2640 |. ..1,921,208 |. .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 .. veo |- 1LEFE ... .. 3,000,000 |...82.6350 |.......eeeeeen 2,479,035 |.... .3,000,000 |.. 003,000,000 [eeniiiiiiinines forrvririiniiiinn e foiii e 2.330 |...... 2.330 . 69,900 |....10/08/2020 ...|[....07/01/2030 ...
420514-AH-4 ... Hawthorne CA Pension Oblig Taxable .... voo |- 1.DFE ..|... .. 3,000,000 |...92.0270 |.eeeuunnnnenn 2,760,813 |.... .3,000,000 |.. 003,000,000 ..eeeeeenniiiiees foreereniieeeeene e e e 2.488 |...... 2.488 . 74,640 |....09/25/2019 ...|....06/01/2026 ...
420514-AJ-0 ..... Hawthorne CA Pension Oblig Taxable .... woo .. 1.DFE ... .. 3,075,000 |...90.1800 |........c...e. 2,773,020 |.... 003,075,000 [oeeniiiiiiiniens v e foiii e 2.599 |...... 2.599 . 79,919 |....09/25/2019 ...|....06/01/2027 ...
420514-AK-T7 ..... Hawthorne CA Pension Oblig Taxable .... voo |- 1.DFE ..|... .. 1,000,000 |...88.5150 |... eee 1,000,000 .eeeeeenniiiiees foeeerriiieeeeene o e e 2.699 |...... 2.699 . 26,990 |....09/25/2019 ...|....06/01/2028 ...
420514-AL-5 ... Hawthorne CA Pension Oblig Taxable .... e [ 1D FE L .. 1,230,000 |...87.0540 |... ..1,070,759 |.... e 1,280,000 [eeniiiiiiineees e e foii e 2.799 |...... 2.79 . 34,428 |....09/25/2019 ...|....06/01/2029 ...
420514-AN-3 ...... Hawthorne CA Pension Oblig Taxable .... 2 e | 1D FE Ll .. 1,320,000 |...85.8030 |.....ennnnnnnn 1,132,598 |.... e 1,820,000 [.eeneeeiiiiiiees foreeerieeeeeene e e e 2.899 |...... 2.899 . 38,267 |....09/25/2019 ...|....06/01/2030 ...
420514-AN-1 ... Hawthorne CA Pension Oblig Taxable .... 2 e 1D FE L .. 1,500,000 |...84.7470 |.......ne..een 1,271,207 |.... e 1,500,000 [oenniiiiiineees v e i e 2.999 |...... 2.999 ....09/25/2019 ...|....06/01/2031 ...
420514-AP-6 ..... Hawthorne CA Pension Oblig Taxable 2 e [ 1D FE L .. 1,750,000 |...83.8630 |............e. 1,467,594 |.... .... 1,750,000 UUTURR FPRRTRRRRP I 3.099 |...... 3.099 ....09/25/2019 ...|....06/01/2032 ...
432342-DQ-3 Hillsborough Cnty FL Sol Wst AMT-Ref-Ser A . 2 .1.DFE .. 9,091,524 |. 105.2290 |. ..8,207,898 |. .8,328,548 |.. .(134,489) |. .5.000 |......3.031 ....11/02/2016 ..
432342-DR-1 . HilIsborough Cnty FL Sol Wst AMT-Ref-Ser A .... 2 .1.DFE .. 6,612,399 |. 105.0600 |. ..5,988,392 |. .6,074,016 |.. ..(95,036) | .5.000 |......3.091 ....11/02/2016 ..
438701-25-6 ..... [Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . . 1 .1.CFE .. 2,705,000 |...76.6840 |. ..2,074,289 |. .2,705,000 |.. .1.623 |......1.623 ....12/16/2020 .. .
438701-26-4 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . [... ... e [ e | 1O FE L .. 1,200,000 |...75.3020 |... 903,624 |.... e 1,200,000 [.eeneeeeeniiiieee Jeeeeeriieeeeenee e e e 1.753 |...... 1.753 ...12/16/2020 ...|....07/01/2032 ...
438701-27-2 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . [... ... e [T 1O FE L .. 1,350,000 |...73.9650 |... e 1,850,000 [eeniiiiiiiiiees v e i e 1.873 |...... 1.873 ....12/16/2020 ...|....07/01/2033 ...
438701-28-0 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . [... ... e [ e | 1O FE L .. 1,250,000 |...72.7030 |... .. .... 1,250,000 U N JUUP PO 1.973 |...... 1.973 ....12/16/2020 ...|....07/01/2034 ...
438701-29-8 ..... Honolulu City & Cnty HI Wstwtr Taxable Ref Ser A . [......|....... T L ACFE e 1,000,000 |...71.6150 |.................716,148 |.............. 1,000,000 |.............. 1,000,000 |oveeneerevnnnnes forrvvmmniiiiiiis Joiiiiiiiiiiins [ e 2.073 |...... 2.073 ...12/16/2020 ...|....07/01/2035 ...
Hoover AL Brd of Educ Pub Sch Taxable Ref Warrants
43923E-AC-7 ..... |.. .|..1.BFE .. .50,000 |...95.7630 |. ...47,881 | ...50,000 .0.555 |......0.555 ....04/13/2021 .. 02/15/2024 ...
442349-EP-7 . |Houston TX Arpt Sys Revenue Taxable Ref Sub Ser C .. 1.EFE .. . 14,190,000 |...87.2010 |. 12,373,751 |. 14,190,000 . ......1.816 ....09/18/2020 .. 07/01/2027 ...
442349-ER-3 ...... Houston TX Arpt Sys Revenue Taxable Ref Sub Ser C .- LEFE ... .. 6,910,000 |...84.0890 |.............. 5,810,536 |.... .6,910,000 |.. 8,910,000 [oeeniiiiiiiniees v e o e 2.235 |...... 2.235 .. 154,439 |....09/18/2020 ...|....07/01/2029 ...
Houston TX Utility Sys Revenue Ref-First Lien-Ser
442440680 ..... P PPPPTTUUUTPPTRTTN pyr Jevseesy 2 iiiiinnns LACFE 18,245,550 |. 106.3650 |............. 15,954,810 |............. 15,000,000 |.....evvnnees 16,282,100 |..evvenvvvinnnnns fooeenn e (310,554) |oovvvniniiiiiinn foveeniiiiiiiiinnns oo 5.000 |...... 2.661 [N .o oveennniinnns 95,833 |...vuunnnnnns 750,000 |....02/10/2016 ...|....11/15/2034 ...
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44420R-AV-2 ... Hudson Ny Yards Infra Ref Ser A .........cccoeeviinnnns LADFE e 3,554,700 |. 108.7170 |......cvvnnnn. 3,261,501 |oeunerinnnnn 3,000,000 |.eevvunninnns 3,253,898 |..eeieiiivinnnes forreennnn (57,322) v oo e 5.000 |...... 281 |FA oooee |oeeeninnnnnn. 56,667 [ 150,000 |....05/24/2017 ...|....02/15/2033 ...
44420R-AN-0 ..... Hudson Ny Yards Infra Ref Ser A .... oo |- 1.DFE ..)... . 108.3450 |.............. 5,688,128 |.... 5,681,572 [ e (97,285) [eeeeeeeeees o e 5.000 |...... 2.871|FA ...... .. 262,500 |....05/24/2017 ...|....02/15/2034 ...
44420R-AX-8 ..... Hudson Ny Yards Infra Ref Ser A . e [2 i 1D FE L . 107.9160 |........een... 4,823,863 |.... .. .... 4,828,402 . PP R 5.000 |...... 2.921 [FA ...... . . .. 223,500 |....05/24/2017 ...|....02/15/2035 ...
446201-AB-1 ..... Huntington Beach CA Pension Oblig ......ccevvuunveeeens foon ven | ennnns 1T os L ABFE et 30,000 |...98.0500 |-eevveunieeeennnnn 29,415 |eeeeiiiee e 80,000 e 30,000 [ooeeeeeeniiiieeenn Jeemeneereeeeneee foreeeees e e 0.381 |...... 0.381 [ D cevveen e L3 114 |....03/18/2021 ...|....06/15/2023 ...
II1inois State Fin Auth Rev OSF Hlthcare Sys-Ser A
45203H-4Z-2 ... .. 1.F FE ..|... . 103.6520 |.............. 2,016,033 |.... e 2,001,428 | [ (18,233) |-vveeeeeeemniees foeeeeeeiiieiies e 5.000 |...... 3.921 [MN ...... ...09/17/2015 ...|....11/15/2031 ...
45203H-5A-6 ... LFFE e 3,798,060 |. 103.5460 |.............. 3,624,110 |oeeeeeennnn 3,500,000 |...ccevvunnnns 3,596,752 |oueueeeeeeniiees foreeeene (31,286) |-vvveeeeeemmnnes foreeeeeniiieiees e 5.000 |...... 3971 [MN oo o 22,361 |oeeeninnes 175,000 |....09/17/2015 ...|....11/15/2032 ...
45203H-8R-6 ..... Illinois State Fin Auth Rev DePaul University .....|......f....... 2 i L1EFE e 1,161,910 |. 105.1870 [.............. 1,051,867 |..covvvnnnnnns 1,000,000 [..eeveevennnnn L7 T R AR (15,885) [cvvvevvniiiiees Jovveniiiiiiiiinns fes 5.000 |...... FCT V(0N 1. R FON 12,500 [ooovvevennnnnns 50,000 |....03/23/2016 ...|....10/01/2033 ...
Illinois St Fin Auth Revenue TXBL Ref OSF
45204F-DU-6 ..... Healthcare Sys ........cccoeviiiiiminiiiiiiiininnncininns oo e | s T LAFFE e 2,000,000 |...87.3670 |....eunnnnnnnn 1,747,334 |ooeveens 2,000,000 |.eevvunninnns 2,000,000 |oevvuenriiriiinnns foereriiiiiiii feevii e 2.280 |...... 2.280 [MN ..o oeviinniiieens 5,827 |oeeinininnn 45,600 |....09/18/2020 ...|....06/15/2027 ...
Illinois St Fin Auth Revenue TXBL Ref OSF
45204F-DV-4 ... Healthcare Sys .......cceveeviiiiiiniiiiiiiiiiiieciians fon e [T | R LAFFE e 2,750,000 |...85.5980 |........e...e. 2,353,934 [.ooeiiinnn 2,750,000 |....ccvvunnnns 2,750,000 [.ooevevveeiiniinn Jovvnninniviinines oo s e 2.509 |...... 2509 [MN .oooee [ 8,816 [......ccevnnnns 68,998 |....09/18/2020 ...|....05/15/2028 ...
I1linois St Toll Highway Auth BABs-Direct Payment-
452252-FH-7 ... Taxable .. 1.DFE ..|... . 107.3540 |.....covnnnnns 3,102,522 |.... 03,499,031 [ e (46,715 [ e e 6.184 |...... 3.7 ....... ....02/26/2015 ...|....01/01/2034 ...
452252-KJ-7 . Illinois St Toll Highway Auth Ser A .. .1.DFE .. . 105.2250 |. .. 1,052,249 |. 1,087,535 |.. .5.000 |...... 3.421 ....07/10/2015 ..
452252-KK-4 ..... [ I11inois St Toll Highway Auth Ser A .. .1.DFE .. . 105.2110 |. ..1,609,731 |. 1,582,971 |.. .5.000 |......3.541 ....07/10/2015 .. .
452252-KL-2 ... Illinois St Toll Highway Auth Ser A |- 1.DFE ... . 105.1140 |..ccevnnnnnnns 1,734,384 |.... e 1,705,130 [eeecciiieeee e (20,715) [ e e 5.000 |...... 3.591 ....07/10/2015 ...|....01/01/2032 ...
452252-KM-0 ... Illinois St Toll Highway Auth Ser A |- 1.DFE ... . 105.0200 |.............. 2,720,005 |.... i 2,674,658 o e (31,793) L e e 5.000 |...... 3.621 ....07/10/2015 ...|....01/01/2033 ...
452252-K\-8 ... Illinois St Toll Highway Auth Ser B . ceveenn |2 i | 1D FE Ll 1,165,640 |. 105.9650 |.......cceennn 1,059,646 |.... . e 1,054,912 [ e (7,217 [ o e 5.000 |...... 3.070 |dJ ....... ...12/17/2015 ...{....01/01/2030 ...
452252-KX-6 ..... Illinois St Toll Highway Auth Ser B ........coevvvvis|oun von [ eennnns 2 i LADFE L 1,566,027 |. 105.8310 [......ceeeeeen 1,428,712 |.............. 1,350,000 |...oounnnnnnnn L2 D 41 R AR (287 ) R A RN 5.000 |...... 3.130 [ ....... ...12/17/2015 ... |....01/01/2031 ...
Indiana St Fin Auth Revenue Gr Ref-Stadium Proj-Ser
45506D-TK-1 ..... Y IR Y 2 i 1B FE | 8,693,550 |. 105.1010 |.......eeunnn. 7,882,568 |...oieeennnnn 7,500,000 |.eevvennenns 7,842,102 [oooiiviniiiiiins o (124,634) [ i s 5.250 |...... 3391 [FA s v 164,063 |...........ee. 393,750 |....05/08/2015 ...|[....02/01/2031 ...
Indiana St Fin Auth Revenue Gr Ref-Stadium Proj-Ser
45506D-TL-9 ..... Y IR Y 2 i 1B FE o 5,900,500 |. 104.8480 |.............. 5,242,405 |.............. 5,000,000 |.eeevunnnnns 5,267,372 |oeveeeiiinnnnes foveeeeen (97,945) | oo e 5.250 |...... 3.081 |FA cooees v 109,375 |[.oeevvinnnnns 262,500 |....12/01/2015 ...|....02/01/2032 ...
Indianapolis In Local Public | AMT-Ref-
45528U-RV-5 ... Indianapolis Airport .....ccoovivviiiiiiiinninninniinnoen oo [ eeniaes 2 i L AFFE e 9,549,007 |. 102.4280 |.............. 8,762,681 [.....cevvnnnns 8,565,000 |....cevvunnnns 8,799,700 [.oevvvvveeiiininn Jovwnnnnn (116,124) [ s s 5.000 |...... ITZ (VN  R, 213,875 [ 427,750 |....12/01/2015 ...|....01/01/2030 ...
Indianapolis In Local Public | AMT-Ref-
45528U-RII-3 ... Indianapolis Airport .... | 1R FE L .. 6,106,958 |. 102.4170 |......ouvnneen 5,632,924 |.... .5,500,000 |.. 05,649,768 |....oooiiininines foeeeennn (71,000) [eveeiiiiiiiienes o e 5.000 |...... 3.577 ... 137,500 |... ..275,000 |....12/01/2015 ...|....01/01/2031 ...
457074-BN-1 ..... Inglewood CA Taxable .... .. 1.CFE ..|... ...3,520,000 |.. 78.6110 |eevuennnneens 2,767,100 |.... .3,520,000 |.. 003,520,000 [..eieeeenniiiees feeeereniieeeeene o e e 3.621 |...... 3.621 ... 42,486 |... .. 127,459 |....06/03/2020 ... |....09/01/2040 ...
46246K-K3-5 ..... lowa St Fin Auth Revenue BABs Taxable I .. 1.AFE ..|... 3,336,718 |. 100.9600 |.............. 2,781,445 |.... .2,755,000 |.. .... 3,001,494 o Lo (39,865) |ounn s [ e 5.2712 |...... 3.476 .... 60,518 |... .. 145,244 |....04/03/2013 ... |....08/01/2030 ...
47770V-BQ-2 ..... JOBS Ohio Beverage Sys Taxable Ref Ser A .. 1 .1.DFE .. ...78.1290 |. .. 3,468,905 |. . 4,440,000 4,440,000 |eeveiieieeeiis feeeeeees A .2.833 |......2.833 . 62,893 125,785 |....01/24/2020 .. 01/01/2038
48504N-BZ-1 ..... Kansas City MO Indl Dev Auth AMT KC Intl Airport . 2 1FFE .. ...97.7900 |. .. 2,102,494 |. .2,150,000 .2,330,803 |.. .. (22,592) |. .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 . 2 1.F FE .. ...95.7360 |. .. 2,240,220 |. . 2,340,000 2,513,114 |.. .. (21,497) | .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 . -2 1FFE .. ...93.7160 |. ..5,5619,878 |. .5,890,000 .6,294,186 |.. ..(50,026) |. .4.000 |......2.931 . 78,533 ....10/15/2020 .. 03/01/2038 ...
485429-77-2 ..... |Kansas St Dev Fin Auth Revenue Taxable Ser H .......|... ... .. 1.EFE .. . 16,850,000 |...94.4530 |. 15,915,364 |. 16,850,000 16,850,000 |.. 4,927 |......4.927 175,264 ....08/13/2015 .. 04/15/2045 ...
49127K-CF-5 ..... Kentucky St Econ Dev Auth Rev Taxable-Ref-Ser B ...[... ... 1.EFE ..|... .. 1,250,000 |...91.0570 |...euunnnnnnnn 1,138,216 |.... .1,250,000 |.. e 1,250,000 [enniiiiiiiines v e o e 4.021 |...... 4.021 (D ....... e 4,189 |... ....12/07/2017 ...|....12/01/2029 ...
49127K-CG-3 ..... Kentucky St Econ Dev Auth Rev Taxable-Ref-Ser B ...[... ... |- LEFE L. .. 1,000,000 |...90.5100 |... ....1,000,000 |.. e 1,000,000 .eeneeeenniiiiees foeeerriiieeeeenee o e e 4.121 |...... 4.121(D ....... e 3,434 |... ....12/07/2017 ...|....12/01/2030 ...
492279-CU-6 ..... Kern Cnty CA Pension Oblig Adj Ref Taxable ......... [... ... .. 1.DFE ..|... . 21,469,036 |...98.1780 |... ... 18,457,464 |.... .. 18,800,000 |.. ...20,686,414 [...oooiiiiniinnnns e (409,942) L e e 4.185 |...... 1.809 | MON ..... .. 34,968 |... ...01/22/2021 ...|....08/15/2027 ...
Kerrville Tex Health Facs Dev Ref-Peterson Regl
492436-BA-T7 ... Med Ctr 2. .. 1.G FE ..|... ...2,304,533 |. 103.1880 |.............. 2,161,797 |.... 2,159,161 [ e (22,874) | e e 5.000 |...... 3.762 [FA ...... en 39,572 |... .. 104,750 |....12/01/2015 ...|....08/15/2030 ...
507686-RP-0 ..... Lake Central IN Multi-Dist Sch Taxable Ref .. 2 ... .. 1.BFE ..|... .. 2,000,000 |...82.2440 |.............. 1,644,874 |.... 002,000,000 ..eeeeeenniiiieee Jeeeerreieeeeene e e e 1.721 |...... 1.721 |1 ....... ... 15,871 [... ... 34,420 |....09/03/2020 ...|....07/15/2029 ...
507686-RQ-8 ..... Lake Central IN Multi-Dist Sch Taxable Ref .. 2. .. 1.B FE ..|... .. 1,000,000 |...80.1050 |... 801,082 |.... e 1,000,000 [oenniiiiiiiinines oevviiiiiiiiiie e foii e 1.801 |...... 1.801|dJ ....... e 8,305 |... . 18,010 |....09/03/2020 ...|[....07/15/2030 ...
507686-RR-6 ..... Lake Central IN Multi-Dist Sch Taxable Ref .. 2 weeeeeen |- 1.BFE ..|... .. 2,200,000 |...78.5140 |... 1,727,312 |.... 002,200,000 [..eeeeeenniiieee foeeereniieeeeene o e e 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.B FE ..|... ...2,565,000 |...76.6290 |.............. 1,965,524 |.... 002,565,000 [o.eniiiiiiiiininns v e foii e 2.051 |...... 2.051 .. 24,258 |... . 52,608 |....09/03/2020 ...|....01/15/2033 ...
516391-D0-9 . Lansing Michigan Wtr Lt Rev Taxable Ref Ser B . 2 .1.DFE .. 1,985,000 |...83.4220 |. 1,655,931 |. .1,985,000 |.. .2.940 |......2.940 . 29,180 ....12/13/2019 .. 07/01/2032
516391-DR-7 ..... [Lansing Michigan Wtr Lt Rev Taxable Ref Ser B . 2 .1.DFE .. 3,675,000 |...82.6330 |. .. 3,036,759 |. .3,675,000 |.. .3.040 |......3.040 . 55,860 ....12/13/2019 .. 07/01/2033 ...
523470-FZ-0 ..... Lee Cnty Fla Arpt Rev L2 ... L 1.FFE ..|.. .. 5,600,980 |. 104.8250 |.............. 5,251,712 |.... ..5,190,348 |...oooiiiiiiiieee e (61,394) | e e 5.000 |...... 3.611 .. 62,625 |... ...06/03/2015 ...|....10/01/2032 ...
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523470-GA-4 ..... Lee Cnty Fla Arpt Rev ...ccoivvvenniiiiiiiiniiiiiiinns oo | s 2 i L AFFE e 4,345,926 |. 104.5580 [........ccenen 4,077,746 |oeveeeennnnn 3,900,000 |....ccvvunnnns 4,036,264 |....ooveiiiininnes forreinnne [TV N FORUR R R 5.000 |...... 3.651 (A0 oooeee oeviinineenn 48,750 [eeiennnnne 195,000 |....06/03/2015 ...|....10/01/2033 ...
542690-3N-0 ... Long Island Ny Pur Auth Elec S Taxable-Gen-Ser B ..|... ... |- 1L.FFE ... 2,050,000 |...97.2040 |....eennnnnnnn 1,992,690 |.... .2,050,000 |.. 002,050,000 [..eieeeenniiiees feeeeerniieeeeenee e e e 3.983 |...... 3.983 [MS ...... ... 81,652 |....12/04/2014 ...|....09/01/2025 ...
542690-3P-5 ..... Long Island Ny Pur Auth Elec S Taxable-Gen-Ser B ..[... ... |- LFFE ... L.96.7170 |ooeeivnnnnnnns 3,868,680 |.... .4,000,000 |.. .... 4,003,266 (B [ e [ 4133 |...... 4.109 [MS ...... .. 165,320 |....12/05/2014 ...|....09/01/2026 ...
542690-8D-7 ..... Long Island Ny Pur Auth Elec S Ref-Ser B .... |- 1LFFE L . 107.2930 |..ccovnnnnnnns 4,291,712 |.... .4,000,000 |.. A7 199 [ [ (81,313) [eeeeeeeeeiieeeee e fens 5.000 |...... 2,711 NS ...... ..200,000 |....10/14/2016 ...|....09/01/2030 ...
542690-8G-0 ..... Long Island Ny Pur Auth Elec S Ref-Ser B .... .. 1.F FE ..|... . 106.5050 |.............. 4,728,818 |.... . 4,440,000 |.. 4,763,203 e [ [R:72851070 N SR FEPPRRR AR 5.000 |...... 2.891[MS ...... ..222,000 |....10/14/2016 ...|....09/01/2033 ...
Los Angeles CA Dept of Arpts Taxable Ref
544445-TV-1 ... Subordinate Ser C ....coevveviiiiiiiiiniiiiiiiineeeenens foe e | s T LADFE L 1,285,000 |...87.5640 [...........e.. 1,125,200 [oeneriinnnnnn 1,285,000 |.oevvvvnnnnnns LIS T V[0[0 I R AU RN R RN 0.848 |...... 0.848 ...01/28/2021 ...|....05/15/2026 ...
Los Angeles CA Dept of Arpts Taxable Ref
544445-TH-9 ... Subordinate Ser C .....cevveviiiiiniiiniiiiiiineeeeee foe e | s T LADFE L 1,000,000 |...85.0540 1,000,000 [...oeerennnnn 1,000,000 oveeneerevnnnnes foorvvmmniiiiiis Joiiiiiiiiiiins oo e 1.101 |...... 1.101 ...01/28/2021 ...|....05/15/2027 ...
Los Angeles CA Dept of Arpts Taxable Ref
544445-TX-T7 ..... Subordinate Ser C |- 1.DFE ... 1,150,000 |...82.4710 |... .1,150,000 |.. .... 1,150,000 I AR R 1.251 |...... 1.251 ...01/28/2021 ...|....05/15/2028 ...
544525-NX-2 ...... LOS ANGELES CA DEPT OF WTR & P ... .. 1.CFE ..|... ... 59,380 |. 100.3250 |... ...55,000 |.. e (2,587) | e s 5.281 |...... 0.545 ...10/20/2021 ...|....07/01/2023 ...
Los Angeles Cnty CA Public Wiks BABs-Recovery Zone
B4473E-NT-T7 ..... ECON DV ..eieeeieieeeeeeeneeeeeennieeeeeennneeeeeennes oo ven | eeeeeee | e L ACFE o 16,256,160 |. 113.4070 |............. 13,608,816 |...cevvennnns 12,000,000 |-eevunnnnnees 14,233,744 |.eeeeeeeieeees [ (299,351) |+eevvneeeeeenns e oo 7.488 |...... 4.144 ...04/07/2015 ...|....08/01/2033 ...
LOUISIANA ST LOCAL GOVT ENVRNM TAXABLE BDS
54627R-AN-2 ...... 2022 .. e e oo een | e | e L LAFE e 24,000,000 |...94.7090 |...cevvnnnnns 22,730,160 |eeeennnnneen 24,000,000 |-eeeerunnnnns 24,000,000 [+eeerenneeeemnnnn foreeereeemniieeee e e e 4.145 |...... 4.143 ...06/12/2022 ...|....02/01/2033 ...
Louisiana St Public Facs Authr Ref-Ochsner Clinic
546398-2Z-0 ..... Fndtn PJ .. I .. 1.G FE ..|... 1,103,655 |. 103.7190 |....cevvennnnn 1,037,186 |.... .1,000,000 |.. e 1,029,095 |eeniiiieiieeee foeeeeee (11,541) [ooeeeec e fes 5.000 |...... 3.706 ...12/01/2015 ...|....05/15/2029 ...
Louisiana St Public Facs Authr Ref-Ochsner Clinic
546398-3B-2 ... FRdtn Pd oo eeees o e | 2 e L 1GFE e 1,092,670 |. 103.6600 |........cc.... 1,086,604 |.......cc..... 1,000,000 [...eoeeeennnnn 1,026,123 |oeoerneeeeeennn feees (10,340) [ooeeeeeeeieeieee e feens 5.000 |...... 3.836 ...12/01/2015 ...|....05/15/2031 ...
Louisiana St Public Facs Authr Ref-Ochsner Clinic
546398-3C-0 .. Fndtn PJ .. . 1.GFE .. 1,382,376 |. 103.5710 |. .. 1,315,345 |. .1,270,000 01,301,731 |.. .. (12,549) |. .5.000 |......3.886 ...12/01/2015 .. 05/15/2032 ...
546475-VS-0 . Louisiana St Gas & Fuels Tax .. .1.DFE .. . 13,135,000 |...77.4650 |. .10,175,001 |. 13,135,000 13,135,000 [oovvvvveeiiiiiinn Jovnnnniieiinnnnns .3.052 |......3.052 ....01/13/2022 .. 05/01/2038 ...
54651R-CD-9 ..... Louisiana State Unclaimed Prop | 49 South Project .[.. ... .. 1.EFE ..|... . 106.0850 |....ccoennnn.. 1,060,848 |.... .1,000,000 |.. e 1,086,779 [ e (12,952) [ o e 5.000 |...... 3.540 ....08/19/2015 ...|....09/01/2029 ...
54651R-CE-7 ..... Louisiana State Unclaimed Prop | 49 South Project .[... ... .. 1.EFE ..|... . 106.0850 |... .1,000,000 |.. e 1,034,980 [o.eniiiiiiinnnns oeeeennnn (12,308) [ o e 5.000 |...... 3.610 ...08/19/2015 ...|....09/01/2030 ...
54651R-CP-2 ... Louisiana State Unclaimed Prop | 49 South Project .[.. ... .. 1.EFE ..|... . ...93.0060 |... e 1,000,000 [.eeneeeenniiieee foreeerniieeeeenee o e e 0.586 |...... 0.586 ....02/04/2021 ...|....09/01/2024 ...
54651R-CS-6 ..... Louisiana State Unclaimed Prop | 49 South Project .|... ... .. 1.EFE ..|... .. 1,060,000 |...84.1880 |... e 1,060,000 [oenniiiiiiniees v 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 ..|... .. 2,500,000 |...82.0810 |... 002,500,000 [..eiieiinniiiees foeeerriiieeeeene e e e 1.543 |...... 1.543 ...02/04/2021 ...|....09/01/2028 ...
54651R-DD-8 ..... Louisiana State Unclaimed Prop | 49 South Project .[... ... .. 1.EFE ..|... .. 1,000,000 |...89.5420 |... e 1,000,000 [oenniiiiiiiniees v o forii e 0.859 |...... 0.859 ....02/04/2021 ...|....09/01/2025 ...
54651R-DF-3 ... Louisiana State Unclaimed Prop | 49 South Project .[.. ... .. 1.EFE ..|... .. 1,185,000 |...84.1880 |... e 1,185,000 [oenneeiieiiieeee e e e e 1.343 |...... 1.343 ...02/04/2021 ...|....09/01/2027 ...
54651R-DG-1 Louisiana State Unclaimed Prop | 49 South Project .[.. ... .. 1.EFE ..|... ..500,000 |...82.0810 |.................410,407 |................ 500,000 |.......coeeeeeen 500,000 [eeenvivvnnnnnnns foovvvmnnniiniiinn o [ e 1.543 |...... 1.543 ....02/04/2021 ...|....09/01/2028 ...
54651R-DH-9 ..... [Louisiana State Unclaimed Prop | 49 South Project . .. 1.EFE .. 1,500,000 |...80.4330 |. 779 ... 1779 ....02/04/2021 .. 09/01/2029
54651R-DN-6 . Louisiana State Unclaimed Prop | 49 South Project . .1EFE .. 1,000,000 |...71.8250 |. 2,179 |......2.179 ....02/04/2021 .. 09/01/2034 ...
54651R-DP-1 . |Louisiana State Unclaimed Prop | 49 South Project . 1EFE .. 1,280,000 |...70.7570 |. .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 ....[... ... .1EFE .. 9,495,000 |...96.1900 |. . 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 ....coovvivvvniiiiiiiiiiiiiiiiiiinncceiie oo e | s 2 i L AFFE e 1,234,167 |. 104.4910 |.........on... 1,149,397 |ovveennnnnnns 1,100,000 |...oeevennnn 1,136,425 [ooooviiiiiiiiiies Jovvinnnns (14,490) |.evveneeviiinnns oo s 5.000 |...... 3.531 ...06/05/2015 ...|....05/15/2030 ...
Lower Colorado River Tx Auth T Transmission
54811B-PQ-8 ..... Contract Rev ....coovvvvvveiiiiiiiiiiiiiiiiiiinncceiie foen e | s 2 i LAFFE e 1,860,632 |. 104.4480 |[.............. 1,739,061 [ 1,665,000 |....ooevennnn 1,718,299 |ovvvviiiiiiiiin fens [ 1<) N RO FEPRRR R 5.000 |...... 3.579 ...07/01/2015 ...|....05/15/2031 ...
Lower Colorado River Tx Auth T Transmission
54811B-PR-6 ..... Contract Rev ....coovvvvvveiiiiiiiiiiiiiiiiiiiinccenne oo e | s 2 i LFFE L 889,792 [. 104.3570 |....cevvvvvnnnnns 834,859 |......oevnnnnns 800,000 |..eevvunnnirnnnns 824,469 |..evvniiiiiiiinns foeriiinns (KT (<) ) R AP R 5.000 |...... 3.641 ...06/05/2015 ...|....05/15/2032 ...
Lower Colorado River Tx Auth T Ref-LCRA
54811B-QR-5 ..... Transmission SVCS ....cccevvvuvireirvnenninerinnnnneennns foon von | veeees 2 i LAFFE e 1,617,560 |. 106.1100 |.............. 1,405,955 |..ovvennnnnnns 1,325,000 |.oevvvvnnnnnns 1,432,721 [ e (30,201) |vvvnneeeriiiinns forriiiiiiiis s 5.000 |...... 2.471 ...06/09/2016 ...|....05/15/2032 ...
Lower Colorado River Tx Auth T Ref-LCRA
54811B-08-3 ..... Transmission SVCS ....ceevvvvuuiiriivuninnieeiinninneeens foen oee I VAN .. 1.F FE ..|... . 105.9650 |.........on... 2,119,304 |.... .2,000,000 |.. 2,159,281 [ e (BAT27) | e e 5.000 |...... 2.521 ....06/09/2016 ...|....05/15/2033 ...
56042R-K4-3 ... Maine Hlth and Hgr Educ Facs Taxable Ref Ser B ... [... ... N L .. 1.EFE ..|... L. 76.7680 |..ccevnnnnnnns 1,727,218 |.... .2,250,000 |.. 002,250,000 [..niieeeniiiiees feeeeeeiieeeeene o e e 2.485 |...... 2.485 ....05/06/2021 ...|....07/01/2033 ...
56042R-K6-8 ..... Maine Hlth and Hgr Educ Facs Taxable Ref Ser B ... [... ... B L .. 1.EFE ..|... ...74.1800 |... .2,315,000 |.. B s V[V R RN RN R RN 2.635 |...... 2.635 ....06/06/2021 ...|....07/01/2035 ...
562784-AL-2 ..... Manhattan Beach CA Pension Ob Taxable .........cccccc.fen .ot N A .. 1.AFE ..|... B ...80.8250 |... ..550,000 |+eeeernnneeeeenn850,000 foenneieiiiiiiiines oo e e e 2.241 |...... 2.241 ....04/29/2021 ...|....01/01/2031 ...
562784-AN-0 ..... Manhattan Beach CA Pension Ob Taxable ........ccoooesfors vun]innnnns | EPTOTR N TAFE | 450,000 |...79.4530 |.................357,538 |oiiiiiinnnnnns 450,000 |.............eeeid50,000 Joieeeeiiiiiiiiins fooeiniiiiiiinns i foeeinniiiiiins e 2.341 |...... 2.341 ...04/29/2021 ...|....01/01/2032 ...
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562784-AP-3 ..... Manhattan Beach CA Pension Ob Taxable ................ LAFE L 1,850,000 |...77.5770 |oeurirrinnnnn 1,435,167 | 1,850,000 [...oeerennnnn 1,850,000 oveevvvrivnnnnes foorvvmmniiiiiis e o e 2.591 |...... 2.591
562784-A0-1 ..... Manhattan Beach CA Pension Ob Taxable ................ L AFE e 1,000,000 |...76.6020 |.........ennneeen 766,021 |.ooeeeeennnn 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemmnnnee foeeeemmmmieneeeene o o e 2.691 |...... 2.691
Maryland St Econ Dev Corp Stud Ref-Univ MD Clg
57420V-PB-3 ..... Park Projs oeeeeeeeeeeeeeieeeeeeee e e e L 1EFE o 2,634,625 |. 103.5600 [.......ccennnn 2,345,632 |....cceeennnnn 2,265,000 |..cceevrnnnnns 2,401,826 [..oeeeeeniiieeees Jeeeennns (37, 411) [eoeeeeciiiee e fes 5.000 |...... 3.121
Maryland St Dept of Transportn TAXABLE REF BDS
57421F-AA-5 ..... 2021 e |- 1L.FFE ... . 89,886 |...97.4760 |... ...87,79 |.... 290,000 Joeeerrnireeeennnn89,968 [ e B4 e e e 0.361 |...... 0.421
57421F-AB-3 ..... Maryland St Dept of Transportn Taxable Ref Ser A .. .. 1.F FE ..|... . 75,000 |...93.1070 [...eevureenneennn 89,830 [oeennniinineenenn 75,000 |oveniniienneenn 75,000 [oreevinieniniinins Joiviiiiiiiiiens foveniiis s s 0.526 |...... 0.526
Maryland St Stadium Auth Reven Baltimore City
574296-AV-1 ..... Public Schools |- 1.DFE ... . 104.6230 |... 005,383,806 [....ooeevvnnnnnenr forvennn (108,978) |oueeniiiiiiiines oo v 5.000 |...... 2.580
57563R-QX-0 ..... Massachusetts Edl Fing Auth Taxable Ser A ... |- 1.CFE ..|... . ...95.8300 |... . s .. e 1,000,000 [.eeneeeeeniiiieee Joreeerniieeeeenee e e e 2.156 |...... 2.156
57563R-0Z-5 ..... Massachusetts Edl Fing Auth Taxable Ser A .......... L 1CFE o 2,565,000 |...91.5390 |.............. 2,347,975 |.ocovvninnnnns 2,565,000 |....ccvvunnnns 2,565,000 [.ooeevvviiiiiiiinn Jovvnniniiiiiiins oo e s 2.562 |...... 2.562
Massachusetts St Dev Fin Agy C Ref-Caregroup-Ser
57584X-DD-0 ..... Hed L 1GFE e 3,078,523 |. 104.3510 |........eennn. 2,838,355 |...ccvvunnnnns 2,720,000 |....cevvennnns 2,822,730 |oeeveerernnnnes foreeennnn (38,720) |veeniiiiiiiiines oo e 5.000 |...... 3.411
Massachusetts St Dev Fin Agy C Ref-Caregroup-Ser
57584X-DE-8 ..... Hed L 1GFE e 1,572,653 |. 104.1640 |.............. 1,453,091 |.ooeennnnnnns 1,395,000 |..evvvvnnnnnns 1,445,989 [ooiviivininnnns Joeeeennnn (19,202) | oo v 5.000 |...... 3.461
Massachusetts St Dev Fin Agy C Ref-Caregroup-Ser
57584X-DF-5 ..... N 2. .. 1.G FE ..|... . 104.0610 |....ccvvnnnnns 1,040,607 |.... .1,000,000 |.. e 1,084,368 o.nniiiiiiinnns e (12,928) [ o e 5.000 |...... 3.551
57584X-ML-2 ..... Massachusetts St Dev Fin Agy C Caregroup-Ser 2 . 1.GFE .. . 105.4400 |. ..2,372,389 |. .2,250,000 .2,417,067 |.. .5.000 |......2.760
57584X-\-0 Massachusetts St Dev Fin Agy C Caregroup-Ser 2 .1.GFE .. . 105.3640 |. ..3,018,667 |. .2,865,000 .3,073,862 |.. .5.000 |......2.799
57584X-MP-3 . Massachusetts St Dev Fin Agy C Caregroup-Ser | .. 2 . 1.GFE .. . 104.9770 |. ..1,301,720 |. . 1,240,000 1,324,378 |.. .5.000 |......2.940
575896-0K-4 ..... [Ma Port Auth-Ser B AMT-Ser B .........cccevvuunnnns 2 .1.CFE .. . 103.6600 |. 1,036,599 |. 1,041,931 |.. . .5.000 |......3.240
576000-XN-8 ..... Massachusetts St Sch Bldg Taxable Ref SubSer N L .. 1.CFE ..|... .. 81.8660 |....ccevnnnnns 4,911,966 |.... ....6,067,021 .. (8,823) . 3.066 |...... 2.884
Massachusetts St Sch Bldg Taxable Ref Senior
576000-Z0-6 ... [ceeeeeeeiiiiiiiii 1 1.B FE . ... 73.0430 |....covnnnnnns 7,304,310 |oeuennnneees 10,000,000 |............. 10,034,396 |.oeevvvnieieeennn Jornneees (4,130) [oveeeeeeemmnenes foeeeeemiiieeeees e 2.950 |...... 2.898
MASSACHUSETTS ST SPL OBLG REVE TAXABLE BDS
576004-HG-3 ..... 2022 .. 1 1AFE . ...96.5470 |. ..4,151,521 |. .4,300,000 .4,197,609 |.. 41 4110 |......4.448
592098-S7-3 . Metropolitan Govt Nashville Subordinate-Ser B . 2 .1.CFE .. . 108.7000 |. 1,402,225 |. .1,290,000 143,735 .. ..(25,512) |. .5.000 |......2.721
592098-58-1 . |Metropolitan Govt Nashville Subordinate-Ser B . 2 .1.CFE .. . 107.9830 |. ..1,619,747 |. 1,639,885 |.. .. (28,795) |. .5.000 |......2.781
592098-89-9 ..... [Metropolitan Govt Nashville Subordinate-Ser B . 2 .1.CFE .. . 107.5810 |. ..2,485,128 |. .2,521,3%6 |.. .. (43,454) |. .5.000 |......2.821
592098-T2-3 ..... Metropolitan Govt Nashville Subordinate-Ser B .... 2 e | 1.CFE Ll . 107.1660 |.....ceennnn.. 2,143,328 |.... ....2,180,327 (37,048) [ceeeeeeeeeiieeeee e fens 5.000 |...... 2.851
592190-MK-5 ..... Met Nashville Tn Arpt Auth Arp AMT-Ser B .... I VAN .. 1.EFE ..|... . 103.0030 |......ceunnnns 1,030,031 |.... .... 1,045,367 [ 172 R R 5.000 |...... 3.100
592190-ML-3 ..... Met Nashville Tn Arpt Auth Arp AMT-Ser B .... N2 e | LEFE L . 102.9490 |....covnnnnnns 1,286,863 |.... . s .. e 1,804,872 o e (20,773) [ e e 5.000 |...... 3.160
592190-MM-1 ..... Met Nashville Tn Arpt Auth Arp AMT-Ser B ............ 2 L1EFE e 1,736,281 |. 102.8560 [........cceeen 1,658,264 |...ooevnennnnn 1,615,000 |..cevvvnnnnnns 1,579,648 |ooevvveiiiiiiiis [ (24,452) | e e 5.000 |...... 3.210
Met Transprtn Auth Ny Dedicate BABs Metro Transit
59250N-ZM-8 ... AUth=A2 .o L 1CFE e 12,735,536 |. 103.4420 |............. 10,489,009 |......cceen 10,140,000 |...eennnnnens 11,421,912 [ o (189,890) [ i [ 5.989 |...... 3.609
59259Y-5T-2 ... Met Transprtn Auth NY Revenue .... .. 1.G FE ..|... . 102.0630 |....ccvvnnnnns 2,041,250 |.... .2,000,000 |.. i 2, 104,086 |...oooeeeeniiieee feeeeennn (34,168) |oeecciiiees e e 5.000 |...... 3.091
59259Y-50-9 ...... Met Transprtn Auth NY Revenue .... .. 1.G FE ..|... . 102.0080 |......ceennnns 4,080,336 |.... 4199143 Lo e (B5,284) [ e e 5.000 |...... 3.7
59259Y-5V-7 ... Met Transprtn Auth NY Revenue .... .. 1.G FE ..|... s . 101.9540 |....coennnnnns 3,058,629 |.... B MABATY s e (46,970) [ e e 5.000 |...... 3.241
59259Y-5Y-1 . |Met Transprtn Auth NY Revenue .... .1.GFE .. 6,015,083 |. 101.8730 |. ..5,348,348 |. .5,490,803 |.. ..(78,730) |. .5.000 |......3.311
59259Y-CA-5 ..... [Met Transprtn Auth NY Revenue BABs ... .. 1.G FE .. 3,202,121 |. 101.6420 |. ..2,632,517 |. .2,590,000 .2,936,469 |.. .. (42,489) |. .6.548 |......4.282
592647-BD-2 ..... [Met Washington Dc Arpts Auth A Ref-AMT-Ser B .1.DFE .. . 11,159,700 |. 103.1990 |. .10,319,880 |. 10,000,000 10,354,699 |.. .5.000 |......3.631
593331-U3-7 ..... Miami-Dade Cnty FI Sch Brd COPS-Ser D |- LEFE L. .... 11,380,000 . 104.9280 |... ....10,492,790 |.... .. 10,000,000 |.. 10,470,503 |..eoeeeeiiiiieee foeeeennn (142,475) | oo e 5.000 |...... 3.380
59333I-V7-7 ..... Miami-Dade Cnty FI Sch Brd Ref-COPS-Ser C ........... L EFE e 5,991,725 |. 105.0180 [.........ceeen 5,481,914 |...coovnnnnnns 5,220,000 |...ccevvunnnns 5,488,956 |....oveviiinnnnes foreeennnn (81,664) |oveeniiiiiiiinns o e 5.000 |...... 3.231
MIAMI-DADE CNTY FL SPL OBLIG Taxable Ref
59333N-V4-2 ...... Subordinate ReV ......uuuiviiiiiiiiiiiiiiiiciis L1EFE e 7,000,000 |...73.8990 [....eeeeennnnn 5,172,916 |.eeerennnnn 7,000,000 |.eevvunnnnns 7,000,000 |oeveveniiiriinnnns foorriiiiiniii v e 2.686 |...... 2.686
MIAMI-DADE CNTY FL SPL OBLIG Taxable Ref
59333N-V5-9 ...... Subordinate Rev | LEFE L ...72.7780 |... L 11,477,059 ... 15,770,000 |.. B T (V[ S RN AR R RN 2.7%6 |...... 2.736
59333P-09-2 ...... Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A .. L 1.FFE ..|.. . 103.0330 [....ccvnnnnnns 1,617,621 |.... . 1,570,000 |.. . 1,619,876 |oiiiiiiiiiinee oo (16,929) v o e 5.000 |...... 3.1
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59333P-R3-4 ...... Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A ......... L AFFE e 1,434,823 [. 103.0670 |........cceeen 1,355,334 [..ccovvnnnnnns 1,315,000 |.ooevvvnnnnnns 1,351,931 [ e (12,502) | o v 5.000 |...... 3.911 (A0 ...... ....06/10/2015 ...|....10/01/2031 ...
59333P-R4-2 ...... Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A .. oo |- 1.F FE ). 1,934,362 . 102.9660 |.............. 1,832,789 |.... .1,780,000 |.. e 1,827,654 o e (16,118) [ o e 5.000 |...... 3.961 (A0 ...... ....06/10/2015 ...|....10/01/2032 ...
59333P-R5-9 ...... Miami-Dade Cnty Fla Aviation Ref-AMT-Ser A .. | 1R FE L 1,949,796 |. 102.7040 |.............. 1,848,679 |.... .1,800,000 |.. 01,846,304 [ e (15,850) [aecceiis e e 5.000 |...... 4.001 A0 ...... ...06/10/2015 ...|....10/01/2033 ...
Miami-Dade Cnty FL Public Facs Ref-Jackson HIth
593337T-EB-2 ... SYS=Ser A iiriiiiiiiiii e o e | s 2 i LADFE e 14,767,216 |. 103.5850 |............. 13,885,596 |.......ceenen 13,405,000 |...cvvvennnns 13,784,903 [ooviivviiiiiiiinn e (147,624) [ i [ 5.000 |...... 3.761|dD ....... ...06/25/2015 ...|....06/01/2032 ...
Miami-Dade Cnty FL Public Facs Ref-Public Health
59333T-FF-2 ..... T SR RN LADFE L 7,607,986 |. 104.0370 |.............. 7,048,486 |........cceenn 6,775,000 |.eeevunnnnnnns TAT8,788 |vvveeeeviiinns feeeeeenn (83,129) | e s 5.000 |...... IRV (V) R, 28,229 |oieiiiinnnn 338,750 |....04/27/2017 ...|....06/01/2037 ...
594477-2Z-5 ... MICHIGAN ST FIN AUTH REVENUE .. 1.A ... ... 51,664 |. 103.2360 |... 250,000 |oeeereniieeeennnn 51,064 [ e (B00) [ e e 5.000 |...... 3.606 |FA ...... ....01/24/2022 ...|....08/01/2033 ...
59447T-3A-9 ..... MICHIGAN ST FIN AUTH REVENUE .. 1.CFE. 2,287,840 |. 103.2360 |... .2,225,000 |.. 002,265,206 [o.enieiiiininnnes forrennnnn (22,638) [ e e 5.000 |...... 3.813 [FA ...... ...01/24/2022 ...|....08/01/2033 ...
Michigan St Bldg Auth Revenue Prerefunded Ref Facs
594615-JD-9 ..... T S R R Y 2 i e LA e 714,889 |. 106.2330 |......eeunnnnnnns 695,824 |.......eenvnnnnns 655,000 [.......ccvnnnnnn 689,306 |......ccevnniriiee oevennnnn (11,636) [euenneiiiiiiinees oo v 5.000 |...... 3.025 (A0 ...... ...10/06/2020 ...|....04/15/2030 ...
Michigan St Bldg Auth Revenue Unrefunded Ref Facs
504615-JG-2 ... 2 SO RRRORRRURURRUIY OO DUTT 2 e ACFE o 15,434,385 |. 105.7440 |............. 15,168,991 |....eveenn. 14,345,000 |...vvoeeee 14,971,140 |ovveeevererees foreeeeen (211,902) [eoeeeees o [ 5.000 |...... 3.345 (A0t e 151,419 [ovrennen. 717,250 |....10/06/2020 ... [....04/15/2030 ...
Minnesota St Gen Fund Revenue Taxable-Approp-Ser B
604146-BF-6 ... [.eeeveeeeeiiiiiie e [ e 2 i L ABFE Lo 1,845,000 |...98.1860 [.............. 1,811,528 .o 1,845,000 |..cevvvnnnnnns 1,845,000 |oovvvvenniiiiinnns fovviniiiiiiiiins v e e 3.963 |...... 3.963 (D coveees |oeviiniieeees 6,093 |..eveniininns 73,117 |....01/28/2014 ...|....06/01/2025 ...
Minnesota St Gen Fund Revenue Taxable-Approp-Ser B
604146-BG-4 ..... . 2 .1.BFE .. 1,720,000 |...97.8270 |. ..1,682,628 |. .1,720,000 1,720,000 |.. o) 4113 ... 4113 ....01/28/2014 .. 06/01/2026 ...
60534T-Y4-1 ..... Mississippi St Dev Bank Spl Ob Ref Ser A . 2 1EFE .. 1,885,392 |. 106.0870 |. 1,697,394 |. .1,600,000 1,698,760 |.. .. (28,554) |. .5.000 |......2.991 ....10/30/2015 .. 04/01/2028
605638-AP-0 ..... Mississippi St Gaming Tax Rev Ser E .. -2 .1.GFE .. 1,716,690 |. 104.9590 |. 1,574,391 |. .1,500,000 1,567,712 |.. .. (22,853) |. .5.000 |......3.290 ....00/24/2015 .. 10/15/2029
605638-A0-8 ..... Mississippi St Gaming Tax Rev Ser E .2 . 1.GFE .. 5,681,300 |. 104.9430 |. .. 5,247,150 |. .5,000,000 5,213,524 |.. .5.000 |......3.380 ....00/24/2015 .. 10/15/2030 ...
605638-AR-6 ..... Mississippi St Gaming Tax Rev Ser E .. e |2 e LG FE L .. 6,715,360 |. 104.9910 |.....onvnneens 6,168,233 |.... .5,875,000 |.. ....6,140,107 PP R 5.000 |...... 3.291 ....12/01/2015 ...|....10/15/2031 ...
605638-AS-4 ..... Mississippi St Gaming Tax Rev Ser E ......cooveeeeeecfoes | nnnnns 2 e L 1GFE o 3,297,155 |. 104.8860 |.............. 3,052,183 |..ccvvrnnnnnns 2,910,000 |..eeeerrnnnnns 3,082,205 |ovuuneeeeeennnnee foreeeennn (41,158) | oo e 5.000 |...... 3.406 ...12/01/2015 ...{....10/15/2032 ...
Monroe Cnty NY Indl Dev Corp Ref-Univ of
61075T-LZ-9 ..... Rochester=S8er A ......coeuieeeiemmmiieeeeemreeeeeeenns [ e | s 2 e L ADFE e 1,156,960 |. 104.9970 |.......cceo.e 1,049,967 |..oeeeeennnn 1,000,000 [...eoeeeennnnn 1,043,8% |eevvveieieeennn feeees (16,618) |+ eeeeneeeeeennn foeeeeeeeiiieeee oo 5.000 |...... 3.160 ...06/17/2015 ...|....07/01/2029 ...
Monroe Cnty NY Indl Dev Corp Ref-Univof Rochester—
61075T-MA-3 ..... Ser A 2 e | 1D FE Ll 1,149,550 |. 104.9230 |.......eeenn.. 1,049,230 |.... 1,041,940 i [ (15,855) |-vveeeeeeemnnees foeeeeeeiiiieiies e 5.000 |...... 3.240 (W ....... ... 50,000 |....06/17/2015 ...|....07/01/2030 ...
61204K-KV-2 ..... Montana St Fac Fin Auth Rev .... 2 e | LEFE L 3,117,129 |. 105.2000 |..........n... 2,766,760 |.... 02,843,003 [oeniiiiiiiinees [ (47,978) [coveeeiiniinniees v fees 5.000 |...... 2.901 [FA ...... .. 131,500 |....11/02/2016 ...|....02/15/2029 ...
61204K-KW-0 ..... Montana St Fac Fin Auth Rev Ref N2 e | LEFE L .. 2,107,618 |. 104.9750 |.....ennnneeen 1,879,053 |.... . .. e 1,929,192 [ e (31,289) [ e e 5.000 |...... 2.981 [FA ...... ... 89,500 [....11/02/2016 ...|....02/15/2030 ...
612285-AN-6 ..... Montebel lo CA Pension Oblig Taxable .. e [2 i 1O FE L .. 2,790,000 |...84.3470 |....oenvnnnnnn 2,353,292 |.... .2,790,000 |.. e 2,790,000 [eeniiiiiiiinnees foevviiiiiiiiinn e foriin e 4.0%6 |...... 4.05 [ ....... .. 113,162 |....05/28/2020 ... |....06/01/2039 ...
612550-AR-7 ..... Monterey Pk CA Pension Oblig Taxable Ser A ......... foeeveu]vennnns 1T os L ACFE i 6,621,883 |...70.2670 |.............. 4,634,109 |...ccvvnnnnnns 6,595,000 |...ccvvvunnnns 6,617,970 |oevveeeeeeeenns foeeeeeeeen (2,872) | e e 3.021 |...... 2.974 (D ....... 199,235 |....02/04/2021 ...|....06/01/2043 ...
New Jersey St Eductnl Facs Aut Txbl Seton Hall
646066-7F-1 ..... UNiV Ser D e eeeene e eeen [ e | s 1T os L EFE o 3,445,000 |...82.8250 |.............. 2,853,335 [...ceeeeeenn 3,445,000 |......ccennnnn 3,445,000 |..euneeeeemnnnnes foreeemnniieeeeens e e e 3.468 |...... 3.468 [JJ ....... 119,473 |....06/05/2020 ...|....07/01/2035 ...
New Jersey St Eductnl Facs Aut Txbl Seton Hall
646066-7G-9 ..... Univ Ser D ... .. 1.EFE ..|... L. 79.7930 |.oeeiiniinnnns 1,795,331 |.... 002,250,000 [..eiieeeniiiiees feeeeeeiiieeeeene e e e 3.908 |...... 3.908 (W ....... . 87,930 |....06/05/2020 ...|[....07/01/2040 ...
New Jersey St Hgr Edu Assistan AMT Ref Senior Ser
646080-US-8 ..... A e .. 1.BFE ..|... . . 102.8420 |.............. 2,622,476 |.... ....2,688,540 U A (70,202) [-eeeeeeeeieeeeee Joeemeieeeeeeins feens 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 .. . 16,006,500 |...85.5780 |. .12,836,685 |. 15,538,183 |.. .(208,794) |. .3.223 |...... 1.750 ....09/17/2020 .. 01/01/2035 ...
646140-EA-7 ..... New Jersey St Turnpike Auth Tu Taxable Ref Ser B .. .. 1.EFE ..|... .. 2,910,000 |...70.5320 |eeeuunnnnnnnn 2,052,475 |.... ....2,910,000 o e e e e 2.782 |...... 2.782 ...01/22/2021 ...|....01/01/2040 ...
New Mexico St Hosp Equip Presbyterian Health Care
647370-GV-1 ..... T U UURPTRPPRURSPPPPRRURUP RN Y 2 e L 1CFE o 2,910,648 |. 105.3750 |.....c.eennnn. 2,739,745 |.ccoernnnnnns 2,600,000 |eeveunnennns 2,689,607 [....ccvvveieieenn Joeennnnns (32,580) |-vvveeeeeemmnens foeeeeeeniiieeees e 5.000 |...... 3591 [FA v oo 54,167 |.cceeeeennnnnn 130,000 |....05/08/2015 ...|[....08/01/2032 ...
64763H-FB-6 ..... New Orleans LA Aviation Brd AMT-Ser B .........ccoeun foee e unnnns 2 i L 1EFE o 7,022,833 |. 102.6620 |.............. 6,277,800 |....ccvvnnnnns 6,115,000 |..cevunnnnnnns 6,337,329 |ooeiiiiiiiiiinens [ (VTR V) IR R RN 5.000 |...... AN s feiiie 152,875 [.ooiiviinnnnns 305,750 |....12/01/2015 ...|....01/01/2028 ...
New York Convention Ctr Dev Ref-Hotel Unit Fee
649451-CY-5 ..... RS TToTT T R RNRR RRNY RRY 2 i L FFE e 5,708,550 |. 103.2710 |.......euunnn. 5,163,555 |...ccvvuennnns 5,000,000 |.eeevunnnnns 5,224,032 |.ccovviiiiiiiiin e (WA TR ISX )N FOU AR R 5.000 |...... T2 I A 31,944 | 250,000 |....08/21/2015 ... |....11/15/2032 ...
New York Convention Ctr Dev Ref-Hotel Unit Fee
649451-DJ-7 ..... BT RN RN R 2 i LA FFE e 8,580,579 |. 103.7070 |.......eunnnn. 7,762,491 | 7,485,000 |....ccevnnnnns 7,830,811 |oeveeiiiiiiiins foenes [RRKHUE:) N T R RN 5.000 |...... 3209 |MN oees [ L2 I O 374,250 |....08/21/2015 ...|....11/15/2031 ...
New York City Ny Indl Dev Agy Ref Yankee Stadium
64971P-KB-0 ..... L2 R (SRR RN 2 i L EFE e 2,229,999 |. 105.2960 |.............. 1,963,765 [.oeeeeennnn 1,865,000 |....oeevennnnn 2,183,071 [oooiiiiiiiiiiiies e (23RN AU AR R 4.000 |...... 1.830 |MS oees [ 24,867 |ooeiiiiinnnnnn 74,600 |....09/24/2020 ...|....03/01/2031 ...
New York City Ny Indl Dev Agy Ref Yankee Stadium
64971P-KC-8 ..... oL PP PPPPPPTTTTPUTR pyr Jvseesy 2 iiiiinnns LAEFE 1,339,909 [. 104.4190 |.............. 1,179,929 |.ovvennnnnnns 1,130,000 |.............. 1,295,840 [....ooovviiininn ovvnnnnns (19,898) [.oovvvvvvnininnee Jovvevniiniiiiinnnn foenns 4.000 |...... 1.930 [MS .ovve ovvvniiiiinnns 15,067 [..oovvvennnnnns 45,200 |....09/24/2020 ... |....03/01/2032 ...
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New York NY City Transitional Taxable-Future Tax
649710-RB-1 ..... T PP RPUPPRRRURPPPPRRRUY RN R N L AFE e 4,097,502 |...94.3810 |[...ccvvnennnns 3,586,470 |.eueeeeennnnn 3,800,000 |eevvunnnnnenn 3,969,674 |..eeeeeeeennninee foeeeeennn (18,499) | o e 4.200 |...... 3542 |MN ..ot [ 26,600 |oeeeiiinnnnnes 159,600 |....03/24/2015 ...|....11/01/2030 ...
649710-6C-9 ..... New York City NY Transitional Taxable Sub Ser F2 .. .. 1.AFE ..|... ...93.3460 |.........on.n. 8,401,113 |.... .9,000,000 |.. DR T T R R < (11N AU AP RN 2.900 |...... 2,493 |WN ...... ..261,000 |....07/17/2019 ...|....05/01/2026 ...
64971W-A7-5 ..... New York City NY Transitional Taxable-Sub-Ser E-2 .. 1.AFE ..|... ...93.5940 |....covnnnnnns 2,807,829 |.... .3,000,000 |.. 3,011,070 [eeeeeeeeieeee o (3,899) [ oo e 2.800 |...... 2.675 [FA ...... ... 84,000 |....04/12/2016 ...|....02/01/2026 ...
New York NY City Transitional Future Tax Sub Bonds
64971X-QF-8 ..... T S PPN RRPUUPRRRRPUUPTRRR RN B, 2 e CAFE e 631,428 . 100.2420 |......ccovuennnns 551,331 [ooeeeiiieees 550,000 |.....ccvvnunnnns 612,886 |.eevvneieeeeennnn e (7,221) | o oo 4.000 |...... 2.390 [MN .oooen e 3,667 | 22,000 |....05/14/2020 ...|....05/01/2036 ...
New York NY City Transitional Future Tax Sub Bonds
64971X-0G-6 ..... T S PPN RUUPRRRRPUUPTRRR RN B, 2 e CAFE e 1,731,766 |...98.6920 |.....cceeenn 1,495,185 |..oeeennneeens 1,515,000 |.oeeevvnnnnnns 1,682,508 |oeevvvenieeeeennnn o (19,190) | feeeeeeiieeeeee oo 4.000 |...... 2440 [MN ..oooe o 10,100 |evveennaanee 60,600 |....05/14/2020 ... |[....05/01/2037 ...
New York NY City Transitional Future Tax Sub Bonds
64971X-0H-4 ..... T S TR EPPUUPRRRRPPUPTRRR RN B, 2 e CAFE e 615,125 ...97.6520 |......ccvvnennnns 527,321 |oeeeeiiiieeees 540,000 |......ccevnnnnnns 598,081 [..eeeeeeniiieeee oeernnnnns (6,642) [oueeeeiiiiees oo e 4.000 |...... 2,480 [MN ..ooee oeeennieeeeenes 3,600 [.ceereeeinnnnns 21,600 |....05/14/2020 ...|....05/01/2038 ...
New York NY City Transitional TAXABLE FUTURE TAX
64971X-88-2 ..... SECD 2022 .....eeeeeeeieeeeeeee e o e | s 1T os CAFE e 15,849,280 |...87.6500 |............. 14,024,000 |............ 16,000,000 |............. 15,856,084 [..eevvvveieieeenn e 6,804 [ s [ 3.850 |...... 3.951 [FA v oeeeniiees 256,667 |..eueeeeennns 195,067 |....03/30/2022 ...|....02/01/2034 ...
New York NY City Transitional Future Tax
64971X-UD-8 ..... Subordinate Ser C ..oeveveeeeieiiiiie e |- TAFE L ...95.7080 |...ccvvnunnnns 5,976,946 |.... .6,245,000 |.. 1,089,768 |..eeeeeiiiiiieee e (91,950) [eeeccieees e e 4.000 |...... 2.220 ... 41,633 |[... .. 249,800 |....09/16/2020 ... |....05/01/2041 ...
64972H-IT-5 ..... New York NY City Transitional Fiscal 2015 Ser S2 . |- 1.CFE ... . 105.2290 |.....counnnnns 2,104,572 |.... .2,000,000 |.. 002,092,057 [oiiiiiiiiinnnes e (34,346) | e e 5.000 |...... 3.100 ... 46,111 | ....06/18/2015 ...|....07/15/2029 ...
64972H-IU-2 ... New York NY City Transitional Fiscal 2015 Ser S2 . .. 1.CFE ..|... . . 105.1040 |...ccevnnnnnns 4,335,519 |.... .4,125,000 |.. e 8,305,627 oeeeeeiiiiiieee feeeeeenn (67,285) [eeeeeeeeieees e e 5.000 |...... 3.190 ... 95,104 |... ....06/18/2015 ...|....07/15/2030 ...
64972H-XT-4 . New York NY City Transitional Fiscal 2015 Ser S2 . .1.CFE .. 5,740,700 |. 104.9790 |. .. 5,248,930 |. .5,000,000 .5,210,261 |.. .5.000 |......3.260 115,278 ....06/18/2015 .. 07/15/2031 ...
6498K-LJ-3 ..... New York St Pur Auth Revenue Taxable Ref Ser B .. .. 1.CFE ..|... .. 7,285,000 |...75.8770 |eevuunnnnnenn 5,527,654 |.... .7,285,000 |.. e 0,285,000 [enneeeieniiiees foeeerniiieeeeene e e e 2.818 |...... 2.818 .. 26,232 |... ...04/30/2020 ...|....11/15/2039 ...
New York St Dorm Auth Sales Ta Sales Tax-Ser A-
64990A-GD-1 ..... GroUp B .o foe een | s 2 e |- 1BFE | 18,430,200 |. 108.4960 |............. 16,274,355 |.ceevnnnnnnns 15,000,000 |-......eeee. 16,607,010 [.oeeeeeeniieees o (360,229) |-eevvneeeeeennn e oo 5.000 |...... 2.309 [MS .ooeen oeeeniiies 220,833 |.oceeeennnnnns 750,000 |....09/06/2017 ...|....03/15/2031 ...
New York St
64990B-NE-9 ..... Jewish Obl ... .. 1.G FE ..|... .. 11,019,861 |. 103.1320 |... ....10,344,180 |.... ...10,030,000 |.. ...10,298,012 [ooieiiiiiieeee e (108,004) [-eeevvneeeeeeennn feeneeeeeemniiaees foeeees 5.000 |...... 3.791 [MN ...... .. 83,583 |... ..501,500 |....06/05/2015 ...|....05/01/2032 ...
New York St
64990B-NF-6 ..... Jewish Obl .. 1.G FE ..|... ...4,824,532 |. 103.0350 |...eeunnnnnnnn 4,538,670 |.... . 4,405,000 |.. e A518,TA3 s [ (45,807) [-oeeeeeeeniieeeee Joeemenieeeeeeies fens 5.000 |...... 3.831 ... 36,708 |... ..220,250 |....06/05/2015 ...|....05/01/2033 ...
64990F-GB-4 ..... New York St Dorm Auth Ref-Ser B .1.BFE .. 7,872,774 |. 107.6360 |. ..7,077,034 |. .6,575,000 .7,227,6% |.. (130,887) . .5.000 |......2.701 124,194 ....10/12/2017 .. 02/15/2034 ...
64990F-TN-4 ..... New York St Dorm Auth Unrefunded Ser B Grp B .1.BFE .. . 14,880,045 |. 104.3910 |. . 14,405,908 |. 13,800,000 14,300,024 |.. .(224,195) |. .5.000 |......3.219 260,667 ....05/04/2020 .. 02/15/2030 ...
64990G-Y3-0 ..... New York St Dorm Auth Revenues Taxable Ref ......... B L .. 1.EFE ..|... .... 12,540,000 |.. 78.7080 [........cceunn 9,870,033 |.... ...12,540,000 |.. 12,540,000 [.oniiiiiiiiinnns v e o e 2.462 |...... 2.462 ....07/15/2020 ...|....07/01/2032 ...
64990G-Y4-8 ..... New York St Dorm Auth Revenues Taxable Ref ......... [.....].ceeees 1T |- TEFE | 5,920,000 |...77.3040 |....ccceunnnnt 4,576,403 |.............. 5,920,000 |..ccevrrunnnns 5,920,000 [.oeeeermniiieeenn Jeemeneeeeeeennee foreeeees s et 2.512 |...... 2.512 ...07/15/2020 ...|....07/01/2033 ...
NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG
65000B-QE-1 ..... BDS 2020 ....ceeiiiiieeeeeiie e eeen e eeen e eenns o e | s 2 e |- T.CFE o 6,069 |. 112.1250 |..cevvvunieeennnn 5,606 |eeeeeeeeennannnns 5,000 |oeeeemnnreeeennnnn 6,019 |oeeeeiiiiieeeenn e (50) |-vemeeeemmmnes foeeeeemiiiieieees e 5.000 |...... 1.309 [AD cevvvn Jeemeeeeeeeeeens [ PO 125 |....09/16/2022 ... |....10/01/2032 ...
NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG
65000B-QG-6 ..... BDS 2020 ....ccevruiieeeeeiie e eee e e eenn e eeens o een | s 2 e L ACFE s 6,101 |. 112.1250 |oeveeneeeeennnnnnns 5,606 [eeeeeeeeennnnnnns 5,000 |oeeeemnnreeeennnnn 6,049 [oooiiiiiiiiiiiees e (52) |veeeeeeemmnines foeeeeemeiiiieeees e 5.000 |...... 1.208 |AD s [ [ PO 125 |....09/16/2022 ... |....10/01/2034 ...
NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG
65000B-QV-3 ..... BDS 2020 ....ceeiriiieeeeeinie e eee e eeen e eeeens o e | s 2 e |- TDFE | 3,018,159 |. 110.4860 |.............. 2,867,107 |.oeeeennennnns 2,595,000 [....oeeeennnnn 2,998,740 |ovuueeeeeennieee foreeeenen (19,419) | oo e 5.000 |...... 20 RN - R IO 32,438 |oeeeenee 64,875 |....09/16/2022 ...|....10/01/2032 ...
NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG
65000B-QX-9 ..... BDS 2020 ....ceeiiiiiiieeeen e e 2 e | 1D FE Ll 930,100 |. 109.4310 |... 880,919 |.... ... 805,000 |.. 924,380 |-eeveeeeeeennins feeeeeeeeen (5,720) | e s 5.000 |...... 2.236 ....09/16/2022 ...|....10/01/2034 ...
650116-FJ-0 ..... New York St Trans Dev Corp AMT-JFK Intl Arpt Proj 2. .. 2.BFE ..|... . 10,172,894 |. 105.0350 |... ..9,531,881 |.... B 00 (01T I O RO (o' 1 ) AU R RN 5.000 |...... 3.621 ...04/06/2022 ...|....12/01/2034 ...
658203-55-9 ... North Carolina St Muni Pwr Agy Prerefunded-Ser C .. 2 ... .. 174,097 |. 106.3000 |... 164,765 |.... .15, 164,541 e (8,005) [eueieiiiiiieiis e feeeee 5.000 |...... 2.845 ....09/18/2019 ...|....01/01/2030 ...
658203-5T-7 ..... North Carolina St Muni Pwr Agy Prerefunded-Ser C .. 2 L1 . 106.3000 |. .. 1,376,589 |. . 1,295,000 1,363,739 |.. .. (21,525) |. .5.000 |......3.132 ....09/18/2019 .. 01/01/2031 ...
658203-5Y-6 ..... North Carolina St Muni Pwr Agy Unrefunded-Ser C . 2 1. . 105.9060 |. .. 7,418,694 |. .7,005,000 . 7,340,400 |.. .(104,657) |. .5.000 |......3.310 ....09/18/2019 .. 01/01/2030
658203-52-3 ..... North Carolina St Muni Pwr Agy Unrefunded-Ser C . 2 1. . 105.7720 |. ..994,253 | ..940,000 974,964 |.. ..(10,830) | .5.000 |......3.679 ....09/18/2019 .. 01/01/2031
658203-X4-1 ..... North Carolina St Muni Pur Agy Ref-Ser A . 2 1. . 105.6830 |. ..2,832,315 |. .2,680,000 .2,804,399 |.. ..(38,778) | .5.000 |......3.360 ....07/09/2015 .. 01/01/2031
662850-NJ-1 ..... N Tx Tollway Auth Revenue Ref-Ser A .. 2 1. . . 11,905,708 |. 103.2140 |. .10,940,695 |. 10,600,000 10,906,383 |.. .(145,419) |. .5.000 |......3.491 ....04/09/2015 .. 01/01/2032 ...
662851-SP-2 ..... N Tx Tollway Auth Revenue Ref Ser A 2 .. .. 1.EFE ..|... .. 1,783,980 |. 105.1320 |.eeeuennnneens 1,576,977 |.... ....1,500,000 |.. e 1,596,998 | [ (30,612) [eeeeeeeeeiieeeee Joeemenieeeeeeies feens 5.000 |...... 2.740 ...05/05/2016 ...|....01/01/2035 ...
665304-HY-0 ..... Northern KY Univ Gen Receipts Taxable Ser A ........ B L .. 1.EFE ..|... .. 1,675,000 |...77.4230 |oeeevunnnnnnnn 1,296,832 |.... .1,675,000 |.. e 1,675,000 [enniiiiiineees v e i e 2.538 |...... 2.538 ....04/07/2021 ...|....09/01/2032 ...
665304-HZ-7 ..... Nor thern KY Univ Gen Receipts Taxable Ser A ........ N L .. 1.EFE ..|... .. 2,000,000 |...76.2160 |.............. 1,524,310 |.... .2,000,000 |.. 002,000,000 ..eeeeeenniiiees Jeeeerreiieeeeenee e e e 2.638 |...... 2.638 ....04/07/2021 ...|....09/01/2033 ...
665304-JA-0 ..... Northern KY Univ Gen Receipts Taxable Ser A ........ B L .. 1.EFE ..|... ... 75.1590 |..ooiiiinnnnns 1,161,205 |.... .1,545,000 |.. e 1,545,000 [oeeniiiiiiiinnns v e o e 2.738 |...... 2.738 ....04/07/2021 ...|....09/01/2034 ...
665304-B8-8 ..... Nor thern KY Univ Gen Receipts Taxable Ser A ........ N A .. 1.EFE ..|... . L. 74.2680 |...coonnnnnnns 1,856,708 |.... .2,500,000 |.. 002,500,000 [..eieeeiniiiiees foeeeeriieeeeenne e e e 2.838 |...... 2.838 ....04/07/2021 ...|....09/01/2035 ...
665304-JC-6 ..... Nor thern KY Univ Gen Receipts Taxable Ser A ........foc..cofeeeness | EPTOTR N 1TEFE |l 2,250,000 |...73.4870 [.............. 1,653,449 |...ooennnnnnns 2,250,000 [....ccevnnnnns 2,250,000 f..ooivvveiininiins Jovnninniniiinnins [ i foens 2.938 |..... 2.938 ...04/07/2021 ...|....09/01/2036 ...
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665304-J0-4 ..... Northern KY Univ Gen Receipts Taxable Ser A ........foee o] eeennns T L1EFE e 1,000,000 |...72.4310 |[....ccvvvnnnnnnns 724,314 |l 1,000,000 [...oeerennnnn 1,000,000 |oveeneerevmnnnes foovvvmmniiiiiiins Joiiiiiiiiiiinns foeiii e 3.038 |...... 3.038 [MS ... [orvviinnnnnns 10,127 [ooovieiinnnnnns 30,380 |....04/07/2021 ...|....09/01/2037 ...
665304-JE-2 ..... Northern KY Univ Gen Receipts Taxable Ser A ........foee o] veennns 1T os L 1EFE e 1,400,000 |...71.1230 |oeeveenieeeennnn 995,721 [.oeeeeiiinnnns 1,400,000 |....oeeeennnnn 1,400,000 |-eeeneeeeemmnneee foreeemmmiieeeces e oo e 3.068 |...... 3.068 |MS weeee e 14,317 [ 42,952 |....04/07/2021 ...|[....09/01/2038 ...
OAKLAND CALIF REDEV AGY TAX ALLOC BDS COLISEUM R
672321-dJ-6 ..... 2006B ...eeeeneeeeenne e eeen e eennne e eeennneeeeenn oo cen | s | e L1EFE e 18,484,587 |...99.8360 |............. 17,640,933 |...enneeeeee 17,670,000 |............. 18,461,546 [...coovveniiieens Joenennnns (28,041) |-eveeeeeeenniees foeeeeeeiis e 5.587 |...... 5.054 [MS ..ccoe [oevemnnnnns 326,129 |eeevennnnnnns 489,194 |....06/09/2022 ...|....09/01/2035 ...
67704L-AA-9 ..... Oglethorpe Ga Pur Corp First Mtg ....oovvvvvenvvrviinns foon | s T L 2AFE L 6,633,639 [...98.8050 |.............. 5,236,681 |....ooevennnn 5,300,000 |....cccvunnnns 6,458,093 |...ooviiiiininnns foreiinnns (98,381) [covvvvvvvniiniiees Jovvvnniniiiiinnns fees 5.534 |...... 2.984 [ cooiiis |eviiiis 146,651 |.............. 293,302 |....03/08/2021 ...|[....01/01/2035 ...
OHIO ST AIR QUALITY DEV AUTH ADJ AMT REF BDS
677525-WV-5 ..... Y S I N L 2BFE | 3,380,000 |...99.7230 |...eeunnnnnnnn 3,370,648 |...oeerennnn 3,380,000 |....ccvvunnnns 3,380,000 [..ocvvvvneniiiiinn Jovvnniniiviinines oo e s 4.250 |...... 4.250 [ID oeeees [ 1,971 [ 71,426 |....05/20/2022 ...|....11/01/2039 ...
Ohio St Hosp Fac Revenue Ref-Cleveland Clinic
677561-KK-7 ..... Heal th 2 e [ 1.CFE L ...2,420,465 |. 109.2210 |..eevnnnnnnnns 2,206,266 |.... .2,020,000 |.. i 2,227,906 [oenniiiiiiinees e (38,246) [oenniiiiis e e 5.000 |...... 2.781 ....08/09/2017 ...|....01/01/2033 ...
684100-AP-5 ..... Orange Calif Pension Oblig Taxable Ref . A e [ 1.CFE Ll .. 8,300,000 |...75.6320 |eeeuuunnnnnnn 6,277,489 |.... .8,300,000 |.. 008,300,000 [..eieeeenniiiees foeeereiiieeeeene e e e 2.750 |...... 2.750 ....03/04/2021 ...|....06/01/2035 ...
684100-AQ-3 ..... Orange Calif Pension Oblig Taxable Ref . A1 [ 1.CFE L L. 74.5370 |.oooiiinnnnnns 5,187,754 |.... 08,960,000 [o.eniiiiiiiinines v e o e 2.820 |...... 2.820 ....03/04/2021 ...|....06/01/2036 ...
684517-RX-5 ..... Orange Cnty FI Sch Brd Cops Ref-Ser C ... 2 e | 1.CFE Ll . 105.5700 |......oennnnnn 8,973,442 |.... 029,040,516 |.eeeeeenniiieee [oeeeennn (140,458) |oeeeecceiiees o e 5.000 |...... 3.1 ...03/16/2016 ...|....08/01/2034 ...
Oregon St Dept Admin Svcs TAXABLE BDS
68607V-3T-0 ..... 2022 |- 1.CFE ... ...91.5780 |... .3,020,000 |.. 003,020,000 ...eeeeeniiiees foeeernniieeeeene e e e 4.041 |...... 4.041 ...04/13/2022 ...|....04/01/2034 ...
696543-UA-3 ... Palm Beach Cnty FL Pub Impt TXBL-REF-SER B .. 1.BFE .. ...92.3030 |. ..221,521 | ..240,000 .239,908 |.. .0.500 |......0.520 ....06/13/2021 .. 12/01/2024 ...
696624-All-5 ..... Palm Desert CA Redev Agy Taxable-Ref-Ser B .. .. 1.CFE .. ...98.2990 |. .. 3,465,036 |. . 3,525,000 .3,520,024 |.. .3.000 |......3.193 ....01/19/2017 .. 10/01/2023
700387-H0-9 ..... Park Creek CO Met Dist Rev Taxable Senior Ser B . . 1FFE .. ...85.9980 |. ..374,092 |. .435,000 |.. .3.244 |......3.244 ....12/13/2019 .. 12/01/2031 ...
700387-HR-7 ..... Park Creek CO Met Dist Rev Taxable Senior Ser B ...[... ... .. 1.F FE ..|... ...85.3080 |... 460,664 |.... 0540,000 |eeeeieeeeeiies feee e e s 3.344 |...... 3.344 ...12/13/2019 ...|....12/01/2032 ...
Pennsylvania Economic Dev Fing Txbl State System
70869P-MP-9 ..... Higher BAUC ....eeeeeeeeee e [ e |- LEFE L. ...94.0410 |... 272,718 |.... ..290,000 |.. 290,000 [.eeeeennnniireee [eeeemmnieeeeeenee o e e 0.739 |...... 0.739 ....04/13/2021 ...|....06/15/2024 ...
70917R-B5-3 ..... Pennsylvania St Hgr Ed Facs BAB-Temple University |... ... .. 1.EFE ..|... . 104.5250 |... .. 4,254,176 |.... .4,070,000 |.. 4,952,939 [ e (108,417) L o e 6.141 |...... 2.811 ...09/23/2021 ...|....04/01/2030 ...
Pennsylvania St Indl Dev Auth Taxable-Ref-Econ Dev
T09193-LY-0 oove [ eereeiieeeeeee e [ | L LEFE e 5,258,000 |...98.5690 |.............. 5,182,748 |.eeeeinnnnn 5,258,000 |....ccevnnnnns 5,258,000 [..ecvvvviiiiiiinn Jovvnniniiiiiiinns oo e s 3.5 |...... 3.556 [JJ coveins oo 93,487 |evvvrnnnnns 186,974 |....04/02/2015 ...|....07/01/2024 ...
Pennsylvania St Turnpike Commi TXBL REF MOTOR
709224-3G-2 ... LICENSE FUND ..evviiiiiiiiiiiiiiiii s eecenn e eecenaias fen e .. 1.DFE ..|... .. 5,070,000 |...78.5260 |.............. 3,981,268 |.... .5,070,000 |.. 005,070,000 [oeeniiiiiiininns foevviiiiiiiiiin o o e 2.890 |...... 2.890 (D ....... .. 146,523 |....02/12/2020 ... |....12/01/2035 ...
Pennsylvania St Turnpike Commi
709224-A5-8 ..... Lic Fund .ooeveveiieiiii i o e | s 2 i LADFE L 421,019 [. 110.0270 |[.oevvvvvnnnnnns 390,595 [..ccevvuininnns 355,000 [...eviivnnnnnnns 389,769 [.oeviieiiiiiiiens foeviinnnns (15102 8 PR AR RN 5.000 |...... 2.850 ...11/01/2017 ...|....12/01/2030 ...

Pennsylvania St Turnpike Commi Ref-2nd Ser-Sub Mtr

709224-A9-0 ..... |Lic Fund .. .1.DFE .. 4,653,080 |. 108.0280 |. .. 4,321,120 | .4,000,000 .4,345,861 |.. .. (64,219) |. .5.000 |......3.090 ...11/0172017 .. 12/01/2034 ...

70922P-AN-2 ..... |Pennsylvania St Turnpike Commi .. 1.LAFE .. .10,000,000 |...95.3330 |. ..9,533,340 |. 10,000,000 |[............ 10,000,000 |......ceeeriiuunr [oerrriiiiineaanne .3.229 |......3.229 ....09/11/2014 .. 12/01/2026 ...

70922P-AP-7 ... Pennsy Ivania St Turnpike Commi ... | e [ LAFE L)L ...93.8830 |... +...5,000,000 |...evveernnnn 5,036,762 |ooeeiiniieiiiiin foneeenen (6,843) | i e 3.329 |...... 3.166 ...12/01/2015 ... |....12/01/2027 ...

709235-52-2 ... Pennsylvania St Univ Taxable Ser D . e [ 1LCFE L)l ...98.1290 |... 12.60,000 eooreiiiiinennnn80,410 [eeeeiiiiiis e (B17) [ e [ 1.353 |...... 0.320 ....08/05/2021 ... [....09/01/2023 ...

709235-XZ-3 ..... PennsyIvania St Univ Ref-Ser B ... ceveene |2 e | 1O FE L . 107.4010 |... .2,175,000 |.. 2874472 i [ (B1,839) | e | 5.000 |...... 2.371 ....06/08/2016 ...[....09/01/2034 ...

T17794-AS0 ..... Philadelphia Pa Auth For Indl Ref-1st Ser 2015 ... |... ... e |2 e | LEFE L . . 104.0910 |... .2,070,000 |.. 2,136,007 o [ (27,766) | [ e 5.000 |...... 3.511 ....06/24/2015 ... |....04/01/2030 ...

T17794-AU-5 ... Philadelphia Pa Auth For Indl Ref-1st Ser 2015 ... |... ... e |2 L 1LEFE ... .. 7,669,102 |. 103.5850 |.............. 7,142,186 |.... .6,895,000 |.. 7,098,204 i fee e (85,368) | [ | 5.000 |...... 3.621 ...06/24/2015 ... |....04/01/2032 ...
Philadelphia Auth for Ind Dev Retirement Sys-Ser A

TATBIL-AM-T oo [ foes e [ e | e LLEFE e 20,716,076 |. 103.7570 |............. 17,253,768 |............. 16,629,000 [............ 19,106,286 [.....cccvvunnnnnn foeeeenn (485,213) |.oooeeeeeeeieeeees [eveiiiiiiiiiiiiens o 6.350 |...... 2.931 [AD venn fonnnniinnnne 222,921 ..o 1,055,942 |....07/22/2019 ...|....04/15/2028 ...
Philadelphia Pa Auth For Indl Ref Childrens

717901-BF-8 ..... Hospital of Phil .....ooocoiiiiiiiiiiiiiiiiiii e s 2 LTCFE et 4,728,800 . 108.1980 |.............. 4,327,908 |......ceeeeee 4,000,000 [...cceennnnens 4,353,752 [cuvvvvvniiiiiiiinn e (72,599) |.ooeeeeieiieiees e s 5.000 |...... PR UM (VN A S 100,000 |.............. 200,000 |....05/25/2017 ...|....07/01/2033 ...
Philadelphia Pa Auth For Indl Ref Childrens

717901-BG-6 ..... Hospital of Phil .....oocoiiiiiiiiiiiiiiiiii e s 2 LTCFE e 5,882,450 |. 107.4350 |.............. 5,371,745 |..cooonnnns 5,000,000 [...ccceunnnnn 5,428,982 |.....oooeeeiiiiins evninnns (87,893) [cevvvvvvvvviininnn Joeeeeeeieeeeeens o 5.000 |...... ARV (VN A S 125,000 [o.vvvvvnnnnnns 250,000 |....05/25/2017 ...|....07/01/2034 ...
Phoenix AZ Civic Impt Arpt Rev AMT-Ref-Senior Lien

71883\1-JD-7 ..... . .| 1.DFE ... 9,607,550 |. 100.4930 |... ..8,541,880 |.... .8,500,000 |.. 8,581,188 [ e (158,865) |.eevveeeeeeeeeeens forins | 5.000 |...... 3.061|dJ ....... ...212,500 |... ..425,000 |....12/01/2015 ...|....07/01/2030 ...

7188311-LA-0 ..... Phoenix AZ Civic Impt Arpt Rev AMT-Ser A . .. 1.DFE ..|... .. 867,232 [. 104.6210 |... 779,426 |.... ..745,000 |.. 806,609 [....oooeeiiiiiens Joeeenes (12,598) |- [ e 5.000 |...... 3.021 | ....... ... 18,625 |... ... 37,250 |....11/01/2017 ...|....07/01/2034 ...
Phoenix Ariz Civic Impt Corp Taxable Sub Excise

71884A-G5-2 ..... Tax Rev .... 1B FE .. 4,050,000 |.. 71.7760 |. ..2,906,928 |. .4,050,000 .4,050,000 |.. .2.564 |......2.564 . 51,921 103,842 |....08/05/2020 .. 07/01/2040 ...

72178J-AC-7 ..... Pima Cnty AZ Pledged Rev Oblig Taxable . .. 1.B FE .. . 35,000 |...94.3570 |. ...35,000 ..35,000 |.. .0.520 |......0.520 .. 182 |....04/22/2021 .. 05/01/2024 ...

T2178J-AL-T ... Pima Cnty AZ Pledged Rev Oblig Taxable .... e |2 e | LB FE L 8,800,000 |...76.1920 |... . .8,800,000 |.. ....8,800,000 R R VTR O 2.194 |...... 2.194 . 193,072 |....04/22/2021 ...|....05/01/2032 ...

72178J-Al-5 ... Pima Cnty AZ Pledged Rev Oblig Taxable .....cccoocveea]oee o] veeeens 2 e LABFE s 8,000,000 |...74.6730 |.............. 5,973,824 ... 8,000,000 |.............. 8,000,000 |...oooveennnnnnes ovevnnniniiiiiins foveiiiiiiiienns Joviiiiiiiiii fonns 2.264 |...... 2.264 [MN oo [, 30,187 [ovvvvnnnnnnns 181,120 |....04/22/2021 ... |....05/01/2033 ...
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73358M1-4V-3 ..... Port Auth NY & NJ Txble Consolidated Nts Ser AAA . [... ...l .ceeees]| coeeeeeis LADFE L 380,528 |...98.2240 |.........euunnnn. 368,340 |.........eeee..n375,000 fooiiiiiiinnnnnnns 376,462 [.oeevvvininiieen foevinnnnns (2,918) |ovveneeeiiiiinnes o e 1.086 |...... 0.305 [JJ covvves Jooviiniiniiiees 2,036 |oevuniiiiinnnnns 4,073 |....08/05/2021 ...|....07/01/2023 ...
7335801-YD-0 ..... Port Auth NY & NJ Ref-AMT-193rd Series .... oo |- 1.DFE ..)... .. 7,724,017 |. 103.7880 |.......v....e. 6,870,739 |.... 6,962,115 [ e (115,982) [oeeneeeeeeeeiieee foeeeeeeiiieeeeen e 5.000 |...... 3.050 [AO ...... .... 69,878 |... .. 331,000 |....10/09/2015 ...|....10/15/2028 ...
73358I-YF-5 ..... Port Auth NY & NJ Ref-AMT-193rd Series .... oo |- 1.DFE ..]... ...2,321,058 |. 103.5190 |...eevnnnnnnns 2,085,914 |.... 2,110,344 o e (7302 PR R R 5.000 |...... 3.210 (A0 ...... ... 21,269 ... ....10/09/2015 ...|....10/15/2030 ...
73474T-AD-2 ..... Port of Morrow OR Transmission Fac Rev Taxable ....|[... ... e | 1.CFE Ll ...94.5880 |... .. 14,282,713 |.............15,100,000 |....eeuneeen15,100,000 [.eeeeeeevnnnnnnee oeeemmniieieeenen Joeeeeeeenieees foereeeeiiiieeeeens e 3.521 |...... 3.521 [MS ...... L A77,224 .. ...12/11/2014 ...{....09/01/2027 ...
T3474T-AJ-9 ..... Port of Morrow OR TXBL-Bonneville Coop Proj #3 ....[... ... A1 [ 1.CFE L ...99.1010 |... e 135,000 [oanniiiinnn 137,492 1 [ (3750) [ [ e 3.097 |...... JURCIOZAN |1 AR 1,394 |... ....06/13/2021 ...|....09/01/2023 ...
735000-TR-2 ..... Port Oakland Calif Taxable Ref Ser R Senior Lien ..[.. ... e | LEFE L ...83.0600 |....ccevnnnnns 1,669,510 |.... 002,010,000 [..eneeeeeeniinieee foreerrniineeeene e e e 2.049 |...... 2.049 [MN oot oeeemnieeeeenes 6,864 |... ...11/20/2020 ...|....05/01/2029 ...
735000-TS-0 ..... Port Oakland Calif Taxable Ref Ser R Senior Lien ..[... ... A1 [ LEFE L ...80.8340 |........ennnnt 3,172,727 |.... .... 3,925,000 I AR R 2.099 |...... 2.099 L 13,731 | ....11/20/2020 ...|....05/01/2030 ...
735389-11G-9 ..... Port Of Seattle Wa Revenue AMT-Ref-Ser C .. 2 ... .. 1.DFE ..|... . 102.4660 |.............. 5,123,315 |.... 5,119,185 | [ (65,004) [-oeeeeeemniiieeee Joeemenieeeeeeies feeens 5.000 |...... 3.580 .... 62,500 |... ....07/22/2015 ...|....04/01/2028 ...
735389-IIH-7 . Port Of Seattle Wa Revenue AMT-Ref-Ser C 2 .1.DFE .. . 102.3810 |. ..2,052,743 |. .2,050,062 |.. .. (24,551) |. .5.000 |......3.660 . 25,063 ....07/22/2015 .. 04/01/2029
735389-11J-3 . Port Of Seattle Wa Revenue AMT-Ref-Ser C 2 .1.DFE .. . 102.2960 |. .. 2,045,924 |. .2,043,250 |.. .. (23,548) | .5.000 |......3.710 . 25,000 ....07/22/2015 .. 04/01/2030 ...
735389-1K-0 ..... Port Of Seattle Wa Revenue AMT-Ref-Ser C .. I VAN .. 1.DFE ..|... . 102.2790 |...covvnnnnnns 3,579,772 |.... ....3,572,119 (39,234) [.ooveviiiiiiiiin o e 5.000 |...... 3.770 .. 43,750 |... ...07/22/2015 ...|....04/01/2031 ...
Public Fin Auth Wi Sol Wst Dis Amt Ref Waste M
TAAAN-AA-T ..... Ser Al i [ e || .. 1.G FE ..|... ..705,000 |...94.1120 |... 663,492 |.... . 705,000 |.. e 705,000 |evvviiiiiiiiiins [ i e e 2.625 |...... 2.625 [MN ...... ...05/05/2016 ...|....11/01/2025 ...
Public Fin
TA445M-AB-5 ... Ser A=2 i [oeeen | s 2 i L 1GFE L 795,000 |...92.8170 |...ccvvvunnnnnnns 737,894 |oevveiiiiiinnn 795,000 [.oeiivivnnnnnnns SN[V [V U RN R R RN 2.875 |...... 2.875 [MN ...... ...05/05/2016 ...|....05/01/2027 ...
Puerto Rico Sales Tax Fing RESTRUCTURED BDS
74520J-PU-3 ...... R IR Y PR 5B i 502,500 |...94.3370 |.coeevvvvnnnnnns 471,683 |oevveniiieiinnnn 500,000 |.eeevvrnnniennnns 471,683 |......... (30,414) [cevvvennnnns (10728 PO R RN 4.500 |...... 4.321(d ....... ...06/22/2022 ...|....07/01/2034 ...
Puerto Rico Sales Tax Fing RESTRUCTURED
74529J-RH-0 ... A2 e [ e 2 e [ 5B .. 674,037 |...90.0840 |... 585,545 |.... ... 650,000 |.. 585,545 |......... (85,941) e (2,551) | e e 4.329 |...... 3.660 |JJ ....... ....03/31/2022 ...|....07/01/2040 ...
751073-LE-5 ..... Raleigh Durham NC Arpt Auth Re Amt Ref Ser A .......[|...... 2 e | 1D FE Ll . 105.1770 |... 1,314,714 |.... .1,250,000 |.. e 1,337,662 |t e (18,561) | e s 5.000 |...... 3.251 [MN ...... ...03/03/2017 ...|....05/01/2031 ...
751073-LF-2 ..... Raleigh Durham NC Arpt Auth Re AMT Ref Ser A .......[... ... 2 e 1D FE L . 105.0180 |....ccvvnnnnns 1,627,776 |.... .1,550,000 |.. 01,652,883 [ e (21,732) [ e e 5.000 |...... 3.341[MN ...... ....03/03/2017 ...|....05/01/2032 ...
751073-LG-0 ..... Raleigh Durham NC Arpt Auth Re AMT Ref Ser A .......[|... ... 2 e [ 1D FE L . 104.8410 |..ccovnnnnnnns 2,778,287 |.... .2,650,000 |.. 2,817,901 [ e (85,221) [ oo e 5.000 |...... 3421 [MN ...... ....08/03/2017 ...|....05/01/2033 ...
759136-TG-9 ..... Regl Transprtn Dist Colorado Fastracks Proj-Ser A |... ... 2 e [ 1.CFE L . 106.5200 |.............. 2,892,023 |.... .2,715,000 |.. 002,934,606 [...oiiiiiiiniins foerennnnn (83,632) [ e e 5.000 |...... 2.760 [N ...... ....10/28/2016 ...|....11/01/2036 ...
759911-2A-7 ..... Regl Transprtn Auth 11 Ser A ....oocovriiiiieiiiiienes o e 2 e | 1.CFE Ll . 106.7570 |..ccevnnnnnnns 3,432,241 |.... .3,215,000 |.. 3,436,172 [ [eeeeeen i (80,806) [ eeceeiees [ e 5.000 |...... 2.870 | ....... s . . ....03/31/2016 ...|....06/01/2033 ...
759911-20-1 ..... Regl Transprtn Auth 11 Ser A ......oovviiiiiiiininnnns foen | s 2 i L ACFE e 2,880,808 |. 106.5560 |.............. 2,621,283 |...ccovnnnnnns 2,460,000 |......coennnn. 2,616,036 [....ccovvnvininnn Jovnnneenn (42,748) [ i e 5.000 |...... 3.080 (D ooeens foreiiiiiis 10,250 [.ooovvvvnnnnns 123,000 |....03/31/2016 ...|....06/01/2036 ...
Rhode Island Commerce Corp Rev Taxable-Tax Credit
762232-BJ-4 ..... Fin-Ser A cooviiiiiiiiiiiiiiciceeeeeees o e | s T LADFE e 5,735,000 |...92.4570 |.............. 5,302,409 |......ouunnnns 5,735,000 |...ccvvvennnns FSIASTHV[V[V I U FPPRUPR R RPN R 3.197 |...... 3A97 [MN oo o 30,558 |.eevennnnnnns 183,348 [....04/12/2019 ...|....06/01/2027 ...
Rhode Island Commerce Corp Rev Taxable-Tax Credit
762232-BK-1 ..... Fin=Ser A cooiiiiiiiiiiiii 1. |- 1.DFE ... 2,915,000 |...90.9400 |... .2,915,000 |.. ....2,915,000 I AR R 3.297 |...... 3.2097 . 96,108 |....04/12/2019 ...|....05/01/2028 ...
762315-RC-5 . Rhode Island St Student Ln Rev Taxable Ser A .. 1.CFE .. 860,357 |. 102.5070 |. . 765,000 .806,564 |.. ..(21,062) |. .5.000 |......2.090 . 38,250 |....05/22/2020 .. 12/01/2024 ...
762315-RMI-3 . Rhode Island St Student Ln Rev Taxable Ser B .. .. 1.CFE .. 1,500,000 |...97.4780 |. .1,500,000 .1,500,000 |.. .2.200 |......2.200 . 33,000 |....056/22/2020 .. 12/01/2023 ...
762315-RN-1 . Rhode Island St Student Ln Rev Taxable Ser B .. 1.CFE .. 1,290,000 |...94.9050 |. .1,290,000 1,290,000 |.. .2.400 |......2.400 . 30,960 |....05/22/2020 .. 12/01/2024 ...
769036-B0-6 ..... Riverside Ca Pensn Oblg Taxable Ser A .........ccce... |- 1.DFE ... .. 1,720,000 |...89.0780 |... 1,720,000 |.. .... 1,720,000 I MR R 2.773 |...... 2.773 . 47,6% |....06/05/2020 ...|....06/01/2028 ...
783186-UH-0 ..... Rutgers NJ St Univ Taxable Ref Ser R .... |- LEFE L. . 10,457,923 |...83.2300 |... .. 10,170,000 |.. ...10,397,262 |oeieieieiieeee [ (21,374) |eeeeeeeeeiees oo e 2.888 |...... 2.615 ..293,710 |....01/29/2020 ... |....05/01/2032 ...
786091-AG-3 ..... Sacramento Cnty Ca Pensn Oblg Taxable ... . .. 1.EFE ..|... ...9,165,329 |. 104.3360 |.............. 9,369,382 |.... ....8,980,000 |.. 09,082,892 [ [ (ALY PO AR RN 7.250 |...... 6.961 ..651,050 |....12/01/2015 ...|....08/01/2025 ...
Saint Paul Mn Hsg & Redev Auth Ref-HealthPartners
792905-DE-8 ..... 0b1ig GroUp wuvvveeeerviiieeiiiiie e eceeie e ceeniees foee ven | s 2 i L AFFE e 2,718,239 |. 103.7270 |.....cevunnnn. 2,525,750 |...ccvvnnnnnns 2,435,000 |....oeeeennnnn 2,515,222 |.oovvvininiiiiins oo (30,133) | e e 5.000 |...... 3610 | covveen | 60,875 [.oeevvinnnnns 121,750 |....05/29/2015 ...|....07/01/2030 ...
Saint Paul Mn Hsg & Redev Auth Ref-HealthPartners
792905-DF-5 ... 0b1ig GroUP wuvvneeeiiiiiieeiciii e [een e LFFE L 13,931,564 |. 103.6000 |............. 12,991,402 |............. 12,540,000 |...ccvvunnnns 12,934,952 |.oovveeiiiiiiiinn foeeeennn (148,197) L [ s 5.000 |...... 3670 | covenen o 313,500 [oueeuniiinnns 627,000 |....05/29/2015 ... |....07/01/2031 ...
795576-FR-3 ..... Salt Lake City Utah Arpt Rev AMT-Ser A oo |- 1.F FE ). . 104.9630 |....coevnnnnns 2,099,254 |.... e 2,133,262 o e (26,974) | e e 5.000 |...... 3.391 (W ....... .... 50,000 |... ..100,000 |....02/09/2017 ...|....07/01/2032 ...
79625G-DB-6 ..... San Antonio TX Elec & Gas Rev Taxable Ref ... veo |- 1.DFE ..)... L. 73.2490 |..oooiinnnnnns 2,380,5% |.... 003,250,000 [o.eniiiiiiiiiens v e foiii e 2142 |...... 2142 [FA ...... .... 29,006 |... ... 69,615 [....10/20/2020 ...|....02/01/2034 ...
796256-DC-4 ... San Antonio TX Elec & Gas Rev Taxable Ref ...........|...... |- 1.DFE ... ...72.1270 |... ..4,028,299 |.... 005,585,000 [.eeeeeeeniiiees feeeeeriiiieeeeene e e e 2.242 |...... 2.242 e 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 .. ...94.7650 |. ..947,652 |. ....992,291 |.. .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 .. ...93.7470 |. ..2,812,398 |. .2,969,238 |.. .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 ... ...92.5100 |....covvnnnnns 2,312,748 |.... i 2,872,658 o e 264 | e e 3.500 |...... 3.716 |MS ...... .. 29,167 |... ... 87,500 [....01/20/2017 ...|....09/01/2028 ...
San Francisco City & Cnty CA TXBL-Third Lien-
797706-JG-2 ..... Affordable Hou ... T ... 1.CFE ..|... .. 1,260,000 )...83.3380 |.............. 1,050,061 |.... 1,260,000 . o e o e 2.543 |...... 2.543 |FA ...... .. 13,351 ... . 20,115 |....12/01/2021 ...|....08/01/2030 ...
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San Francisco City & Cnty CA TXBL-Third Lien-
79770G-JH-0 ..... Affordable HoU oeeeeeeveeeiiiieieeeeieeeceeeeeeeeen [ | s L ACFE i 3,000,000 |...82.0750 |.eeeeunnnnneen 2,462,244 |.............. 3,000,000 |eeveuneaenn 3,000,000 |-eevuunreeeeennnn feeeereeeeniieeee e e e 2.643 |...... 2.643 [FA oo [oeeeiniies 33,038 |oeevenneeeenes 49,777 |....12/01/2021 ...|....08/01/2031 ...
San Francisco City & Cnty Wtr Taxable Ref Ser EFGH
TITTAF-BG-1 e [ oo [ e 1T os LADFE e 1,110,000 |...77.7230 |[..ccevvrennnneenn 862,724 |eeveeneeenn 1,110,000 |....oeeeennnnn 1,110,000 |-eeeneeeeemnnieee foereemmmiiieece Joeeeeeeeeiiees oo e 2.288 |...... 2.288 [MN .oooee oo 4,233 |oeeiiiies 25,397 |....10/08/2020 ...|....11/01/2033 ...
San Francisco City & Cnty Wir Taxable Ref Ser EFGH
TITTAF-BI-6 .o [ eeeeeniiiiii e [ e e 1T os .. 1.DFE .. .. 78.7880 |.oeeeernnnnnns 2,245,461 |.ocovnnnnnnnns 2,850,000 |...ccvvvunnnns 2,850,000 [.oeeeevmneiiieenn Jeemenieeeeeennes foreeeeees e e 2.188 |...... 2,188 [N s e 10,393 |oeeeeiieenee 62,358 |....10/08/2020 ...|....11/01/2032 ...
San Francisco City & Cnty Wtr Taxable Ref Ser EFGH
79771F-BX-4 ..... 1 .1.DFE .. ... 77.7230 |. ..2,265,628 |. .2,915,000 .2,915,000 |.. .2.288 |......2.288 . 66,695 |....10/08/2020 .. 11/01/2033 ...
798136-YF-8 ..... San Jose Calif Arpt Rev Taxable Ref Ser C 1 1FFE .. ...75.4570 |. ..3,772,845 |. .5,000,000 .5,000,000 |.. .2.960 |......2.960 148,000 |....03/25/2021 .. 03/01/2036 ...
798136-YG-6 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ... e | LFFE L L 74.9250 |..oooenninnnns 3,746,260 |.... .5,000,000 |.. 025,000,000 |..eeeeeenniiiees feeeereiiieeeeene e e e 3.060 |...... 3.060 .. 153,000 |....03/25/2021 ...|....03/01/2037 ...
798136-YJ-0 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ... A1 [ LR FE L L T4.2490 |eeeieennnns 3,712,465 |.... 005,000,000 [o.eniiiiiiiiines v e foii e 3.140 |...... 3.140 .. 157,000 |....03/25/2021 ...|....03/01/2038 ...
798136-YL-5 ..... San Jose Calif Arpt Rev Taxable Ref Ser C ... e | LFFE L L. 73.8410 |.oeeiennnnnnns 2,122,928 |.... e 2,875,000 [eeniieeiniiiiees foeeerriiieeeeene e e e 3.240 |...... 3.240 ... 93,150 |....03/25/2021 ...|....03/01/2039 ...
798170-AJ-5 ..... San Jose CA Redev Agency Taxable-Ref-Ser A-T .......[... ... e [ 1.CFE L ...94.0650 |.........onn.. 6,419,929 |.... 008,825,000 [o..niiiiiiiininns v e o e 3.176 |...... 3.176 ..216,762 |....12/08/2017 ...|....08/01/2026 ...
798170-AM-8 ... San Jose CA Redev Agency Taxable-Ref-Ser A-T .......[|...... 2 e | 1.CFE Ll ...89.6750 |...ccevuunnnns 4,990,414 |.... e 5,504,307 [ooeeieiiiiiieee feeeeeeeen 8,085 [ e e 3.250 |...... 3.437 .. 180,863 |....12/08/2017 ...|....08/01/2029 ...
812631-Mi-6 ..... Seattle WA Drain & Wstwtr Rev Ref .. I VAN .. 1.B FE ..|... . 102.4720 |.......oenn... 3,847,824 |.... 3,954,759 [ e (88,613) [ e e 4.000 |...... 2.290 .. 150,200 |....06/15/2016 ...|....04/01/2034 ...
825485-UJ-2 ..... Shreveport LA Wtr & Sur Rev Ref .... 2 ... .. 1.EFE ..|... . 106.0840 |.........e.... 1,951,942 |.... 19414 L e (B2,813) [ e e 5.000 |...... 3.010 ..92,000 |....12/10/2015 ...|....12/01/2029 ...
825485-UN-3 ... Shreveport LA Wtr & Swr Rev Ref .... I VAN .. 1.EFE ..|... . 105.6250 |.............. 1,795,622 |.... 1784001 [ o (27,074) [ e e 5.000 |...... 3.210 ....12/10/2015 ...|....12/01/2033 ...
825485-UP-8 . Shreveport LA Wtr & Sur Rev Ref . 2 1EFE .. . 105.7390 |. ..2,114,788 |. .2,095,979 |.. .5.000 |......3.260 ....12/10/2015 .. 12/01/2034
825485-U0-6 . Shreveport LA Wtr & Swr Rev Ref . 2 .1EFE .. . 105.6820 |. .. 1,056,821 |. 1,046,571 .5.000 |......3.310 ....12/10/2015 .. 12/01/2035 ...
837151-PP-8 ..... South Carolina St Public Svc A Ref-Ser A .. 2 . 1.GFE .. . 11,810,300 |. 104.1040 |. .10,410,390 |. 10,000,000 10,660,918 .5.000 |......2.951 ...01/08/2016 .. 12/01/2033 ...
837151-XF-1 ..... South Carolina St Public Svc A Taxable Ref Ser B ..[... ... 1 .1.GFE .. 5,555,000 |...88.6040 |. .. 4,921,930 |. .5,555,000 .5,555,000 |.. .1.852 |......1.852 ...10/27/2020 .. 12/01/2026 ...
South Dakota St HIth & Eductnl Ref-Sanford
83755V-7T-4 ..... Obligated Group .....eeevvivvivnnniiiiiiniiniercieieeens foen ven | s 2 i 1TEFE | 1,308,367 |. 104.4670 |.............. 1,201,369 [oooeiieennnn 1,150,000 |...oeevennnnn Y00 R AR (3 [ 13 ) R A RN 5.000 |...... 3370 [MN .oooee [ 9,583 | ...10/15/2015 ...|....11/01/2030 ...
Sthrn Ca Public Pur Auth Reven Taxable-Apex Pwr
84247P-JA-0 ..... Proj=Ser B ..oooiiviiiiiiiiiiinciiiceiieens foee e | s 2 i TDFE | 3,509,825 |...97.5990 [........ccunnn 3,415,979 |...covvnnnnnns 3,500,000 |.....ccvunnnns TSI R RPN (11 :51:) ) AR AU RN 3.758 |...... I (VN R R, 65,765 [..cceevvnnnnns 131,530 |....03/14/2014 ...|....07/01/2025 ...
Sthrn Ca Public Pur Auth Reven Taxable-Apex Pwr
84247P-B-8 ..... Proj=Ser B ...ooovvviiiiiiiiiiiiciiceiieens foe e | s 2 i TDFE | 3,003,895 |...97.0330 |.......eennnn. 2,911,002 |oeierinnnnn 3,000,000 |.eevvunninnns RN V[0[0JNCIC N PR IO (1) f KU AR RN 3.938 |...... 3.923 | e [ 59,070 [ooorrrirnnnnns 118,140 |....03/14/2014 ...|....07/01/2026 ...
Sthrn Ca Public Pur Auth Reven Taxable-Apex Pwr
84247P-JC-6 ... Proj=Ser B ...ooovvviiiiiiiiiiiiciiceiieens foe e | s 2 i TDFE | 3,727,600 |...96.5220 |.......ovnneen 3,542,339 [ooooiiiiinnnnn 3,670,000 |.eevvennnnnnns 3,681,243 |..eevvveiiiininnns fovveeeee s (7171 s oo e 4.108 |...... 3.895 [ coveiis i 75,382 |ooevvinnnnns 150,764 |....12/01/2015 ...|....07/01/2027 ...
857326-1F-3 ..... State Public Sch Bldg Auth PA .... . 1.EFE . .. 87.8860 |....ccevunnnnn 2,192,761 |.... . 2,495,000 |.. 02,495,000 [..eieeeenniiiees feeeerriieeeeene e e e 3.046 |...... 3.046 A0 ...... ... 18,999 |[... ... 75,998 |....10/18/2019 ...|....04/01/2028 ...
85732G-H-9 ..... State Public Sch Bldg Auth PA . . 1.EFE. ...83.7580 |.....oounnnnns 4,150,214 |.... . 4,955,000 |.. .... 4,955,000 I MR RN 3.146 |...... 3.146 (A0 ...... ... 38,971 [... .. 155,884 |....10/18/2019 ...|....04/01/2030 ...
85732P-CE-8 ..... State Pub Sch-C-Qscb Taxable-Qualified Sch Constr |... ... |- LEFE L. ...99.7890 |..ccovrnnnnnns 1,995,780 |.... .2,000,000 |.. 2,170,995 o [ (22,188) [-oeeeeeeveiieeeee Joeemeieeeeeeies fens 5.088 |...... 3.637 [MS ...... ... 29,963 |... ..101,760 |....12/15/2017 ...|....09/15/2029 ...
861403-AW-3 ..... Stockton CA Redev Agency Tax Allocation Ref-Ser A |... ... .. 1.CFE ..|... . 105.9100 |......ceunnnns 4,236,416 |.... .4,000,000 |.. 4,252,499 o [ [(Z0SS) N PO R RN 5.000 |...... 3.161|MS ...... .. 66,667 |... ..200,000 |....10/20/2016 ...|....09/01/2037 ...
Tampa Hi | Isborough Cnty FL Exp Taxable Ref Rev Ser
875301-HV-8 ... [B ceeeeiiiiiiiiiiirii i [ e | e T LAFFE e 3,000,000 |...74.6280 |.............. 2,238,840 |....covunnnnns 3,000,000 |.eevvunninnns 3,000,000 |oevvveniirriiinnnn fooeniiiiiiiiiis e e 2.492 |...... 242 1 e [ 37,380 [oooeiiiiinnnnns 74,760 |....08/27/2020 ...|....07/01/2034 ...
875301-HI-6 ... [B ceeeeeiiiiiiiiiiiiicccri [ e | e T LAFFE e 1,750,000 |...73.9050 [....vvvvernnn 1,293,332 [..covvvnnnnnns 1,750,000 [...eeerennnnn 1,750,000 |oveenevvevnnnnes foovvvmnniiiiiis Jeiiiiiiiiins o e 2.592 |...... 2592 | e [ 22,680 [ooeiiiiinnnnns 45,360 |....08/27/2020 ...|....07/01/2035 ...
875301-HX-4 ..... .. 1.F FE ..|... L. 72,7620 |.oooovvnnnnnns 2,433,8% |.... . 3,345,000 |.. 03,345,000 [oenniiiiiiiniees v e foii e 2.642 |...... 2.642 [ ....... ... 44,187 |... ....08/27/2020 ...|....07/01/2036 ...
87971L-AR-6 ..... Tempe AZ COPs Taxable COPs .1.BFE .. ...73.6790 |. .. 5,146,492 |. .6,985,000 .6,985,000 |.. 2,321 |......2.321 . 81,061 ...07/08/2021 .. 07/01/2034 ...
87971L-AS-4 ..... Tempe AZ COPs Taxable COPs .. .1.BFE .. . 10,325,000 |...72.7460 |. .. 7,510,983 |. 10,325,000 10,325,000 |.. 2,421 |......2.421 124,984 ....07/08/2021 .. 07/01/2035 ...
87971L-AT-2 ..... Tempe AZ COPs Taxable COPs .. 1.BFE ..|... .. 3,500,000 |...71.9320 |eeeuunnnnnnnn 2,517,617 |.... .3,500,000 |.. 003,500,000 [...eieeeeniiiees foeeeeriieeeeene o e e 2.521 |...... 2.521 (0 ....... ... 44,118 ... ...07/08/2021 ...|....07/01/2036 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-BZ-6 ..... COMMISSTON -eeeeeeeeeeeeeennneeeeemneneeeeeennnaeeeees foen oes .. 1.BFE ..|... .. 2,500,000 |...76.2650 |.....ennnnnnnn 1,906,625 |.... .2,500,000 |.. 002,500,000 [..eiieeiniiiiees fereeeriiieeeeene e e e 1.620 |...... 1.620 |FA ...... .... 16,875 |... ...12/11/2020 ...|....02/01/2031 ...
Texas St Public
882669-CA-0 ..... COMMISSTON -eeeeeeeeeeeeeennneeeeemnnnaeeeeennnnaeeeeenn fooe ven | ooenees 2 e L A1BFE | 1,500,000 |...74.8120 |.....ceeeeene 1,122,178 [ 1,500,000 [....oeeeennnnn 1,500,000 |-eeeneeeeemmnnnes foreeemmmiineeces o oo e 1.780 |...... 1780 |FA coooee [ 11,125 [ 26,700 |....12/11/2020 ...|....02/01/2032 ...
Texas St Public Fin Auth Rev Taxable TX Facs
882669-CB-8 ..... COMMISSTON -eieerrruuaseernnnnnaerernnnnnasserrnnnnaseaeens foos vee | onnnees 2 teieennns ABFE | 1,750,000 |...73.7630 |.....ceeeennnn 1,290,858 |.....ceeennnn 1,750,000 |.....oceeennnn 1,750,000 J..eeneeeemnnnnnnee forreemmninnninine Jorninnenreriinnes forrreeriiineieenn Jeennns 1.940 |...... 1.940 [FA ooos v 14,146 |...ooovnnnnnees 33,950 |....12/11/2020 ...|....02/01/2033 ...
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Texas St Public Fin Auth Rev Taxable TX Facs
882669-CC-6 ..... COMMISSTON -eeeeeeeeeeeeeennneeeeeennnaeeeeennnnaeeeeens foee ven | coenees 2 e L A1BFE | 2,800,000 |...72.4750 |.eeeuennnnnnnn 2,029,297 |.eeeerriinnnns 2,800,000 |eevrunnannns 2,800,000 |-evveuneeeeeennin feeeereeeeriieeeee e e e 2.040 |...... 2.040 [FA .o foeeeinineens 23,800 [oeeeeeeennnnnn 57,120 |....12/11/2020 ...|....02/01/2034 ...

Texas St Public Fin Auth Rev Taxable TX Facs

882669-CD-4 ... Commission .. 1.BFE ..|... .. 1,450,000 |...71.3040 [............. 1,033,905 |.... 1,450,000 i [ e o 2.140 |...... 2.140 |FA ...... . . ...12/11/2020 ... |....02/01/2035 ...

882806-HK-1 ..... Texas St Tech Univ Revenues Taxable Ref ... .. 1.BFE ..|.. .. 1,620,000 |...85.4510 |.............. 1,384,300 |.... 1,620,000 oiiiiiiiiiiiiis [ s e 1.553 |...... 1853 |FA covee i 9,504 |... ....07/09/2020 ... [....02/15/2028 ...

882806-H\I-7 ..... Texas St Tech Univ Revenues Taxable Ref ... .. 1.BFE ..|... 2,765,000 |...81.2840 |... . 0ee2,765,000 e [ e e 1.753 |...... 1.753 |FA ...... ... 18,311 [... ...07/09/2020 ... [....02/15/2030 ...

882806-HN-5 ..... Texas St Tech Univ Revenues Taxable Ref ... .. 1.BFE ..|.. .. 445,000 |...79.6150 |... ..445,000 |.. R K U R 1.853 |...... 1.853 |FA ...... R, 3,115 [... ....07/09/2020 ... [....02/15/2031 ...

882806-HP-0 ..... Texas St Tech Univ Revenues Taxable Ref ............. LABFE et 1,000,000 |.. 78.0810 |.................780,809 |.............. 1,000,000 |.............. 1,000,000 [.eeeeeeeiiiiiiins oo o e et 1.953 |...... 1953 |FA cooes o 7,378 ...07/09/2020 ... [....02/15/2032 ...
Texas St Transprtn Turnpike Taxable Ref First Tier

88283K-BL-1 ..... SEI € eieeee e e e enneees [es oo | e 2 e LLFFE e 9,360,816 |...70.839%0 |.............. 6,644,651 |.............. 9,380,000 |....eevveennns 9,362,483 [...ooeeiiiiiiies e 701 | o [ 3.029 |...... 3.042 |FA coees o 107,334 ...07/17/2020 ... [....08/15/2041 ...
Tobacco Settlement Fing Auth Taxable Ref Class 1

88880L-AF-0 ..... S BONAS oo [ e | e | LLFFE e 3,900,000 |...94.8410 |.............. 3,698,783 |....ceeennnnee 3,900,000 |....eeveeennns 3,900,000 |-..eeeveeiieiiiin ferreeiieiiiees e e 1.497 |...... 1,497 | D e o 4,865 |...oeeeennnnn 58,383 |....10/22/2020 ...|[....06/01/2024 ...
Tobacco Settlement Fing Auth Taxable Ref Class 1

88880L-AG-8 ..... S BONAS .o LLFFE e 2,275,000 |...91.4680 |.............. 2,080,888 |....ceeeennnn 2,275,000 |..ceveeenns 2,275,000 |-eeeeeieiieiiiin [ e e 1.647 |...... 1647 [ e [ 3,122 [ 37,469 |....10/22/2020 ...|....06/01/2025 ...

891371-A0-9 ..... Torrance CA JT Purs Fing Taxable ...........ccccoueeee .. 1.CFE ..|... . 18,450,000 |...79.7510 |... L 14,714,115 18,450,000 |.. 18,450,000 |oeieeiiiiiiiiiin [ s e e 3.703 |...... 3.703 | A0 ...... ..170,801 |... ...10/15/2020 ... [....10/01/2039 ...

898735-UH-6 ..... | Tucson Ariz CTFS Participation Taxable COPs Ser A 1D FE .. .. 175,000 |...93.4010 [. ..163,451 |. . 175,000 ... 175,000 |.. .0.459 |......0.459 ....02/18/2021 .. 07/01/2024 ...

898735-Uli-3 ... Tucson Ariz CTFS Participation Taxable COPs Ser A .. 1.DFE ..|... ..9,720,000 |...66.8230 |.............. 6,495,186 |.... .9,720,000 |.. 009,720,000 oniiiiiiiiiiiinn [ s e e 2.856 |...... 2.856 ...02/18/2021 ... [....07/01/2047 ...
University Calif Regts BDS

913366-KF-6 ..... 2022 oo [oee oo | e 2 LIDFE Lo 2,525,377 |. 116.7770 |......eveeenn 2,857,425 |....ooeennnne 2,190,000 |...ccevveennnn 2,506,937 |..oooeiiiiiiiiinns e (LT D N O A NN 5.000 |...... 3.200 ...04/28/2022 ... [....05/15/2033 ...

University Calif Regts BDS

913366-KH-2 ..... | 2022 .. 1D FE .. . 114.2950 |. ..6,869,130 |. .6,010,000 .6,781,130 |.. .. (44,427) |. .5.000 |...... 3.390 ....04/28/2022 .. 05/15/2035 ...
914126-VD-4 ..... [University Calif Revs Taxable-Ser AN . .. 1.CFE .. ...97.9230 | .. 1,782,206 |. .1,820,000 .1,820,000 |.. .3.738 |......3.738 ....04/04/2014 .. 05/15/2025 ...
91428L-\R-3 ..... Univ of Hawaii HI Revenue Taxable Ref Ser C . .| 1.DFE ... .. 77.0810 |... ...12,163,366 |.... [ (U RN 3.203 |...... 3.203 ...10/15/2020 ... |....10/01/2040 ...
914440-1B-6 ..... Univ 0f Massachusetts Ma Bldg Build America Bonds |... ... co |- 1.CFE ... ...99.1660 |... e (A T64) | s e 4.350 |...... 0.626 ....05/13/2021 ... [....11/01/2024 ...
914713-K6-8 ..... University North Carolina NC Taxable-Ref ............|.. ... S| 1AFE L ...89.3340 |.............. 1,876,012 |..............2,100,000 [........cc.c 2,162,193 [ooooiiiiiiiiins Jooieennnn (3,988) v | s 3.847 |...... 3.563 ....12/01/2015 ... |....12/01/2034 ...
914716-U6-0 ..... Univ of NC at Charlotte Taxable Ref ........ccccccues |oon o L LEFE L .. 5,115,000 |...70.5390 |... 25,115,000 | [ e e 3.020 |...... 3.020 |AO ...... .. 154,473 |....02/26/2021 ...|....04/01/2041 ...
916856-H-7 ..... Uptown Dev Auth TX Contrct Rev Taxable Ser B .......|-.. ... | LEFE L .. 1,000,000 |...77.7500 |... 777,502 |.... 001,000,000 Joeiiiiiiiiiiiinn [ s e e 2.981 |...... 2.981|MS ...... ... 29,810 |....02/04/2021 ... |....09/01/2035 ...
917567-FV-6 ..... Utah St Transit Auth Sales Tax Taxable Ref Ser B . |... ... | 1CFE L. ..9,030,000 |...77.0750 |.........eeee 6,959,854 |.... 10229,080,000 Jueeeiiiiiiiiiinn [ e e 2.970 |...... 2.970 | D ....... ..268,191 [....10/29/2020 ...|....12/15/2039 ...
92778L-BK-5 ..... Virginia St Cmulth Univ Health Taxable-Gen-Ser A ..|... ... .. 1.DFE ..|... ...2,285,000 |...99.1700 |.............. 2,266,032 |.... 002,285,000 oeiiiiiiiiiiiinn [ s e e 3.858 |...... 3.858 |JJ ....... .. 88,155 |....01/30/2014 ...|....01/01/2024 ...
Virginia St College Bldg Auth Taxable Ref 21st
92778V-KH-0 ..... Century .| 1.BFE ... 6,485,000 |...74.7980 |... .. 4,850,644 |.... ....6,485,000 [ (U RN 2.065 |...... 2.065 |FA ...... .. 133,915 |....07/17/2020 ...|....02/01/2033 ...
92817T-FH-4 ..... Virginia State Public Sch Auth L 1LAFE ... .. 262,559 |. 101.2090 |... 222,661 |.... 223,942 e (6,650) |-eeeiiiiiiiins e e 5.000 |...... 1.900 [FA ...... .. 11,000 |....11/22/2016 ...|....08/01/2023 ...
Washington St Health Care Facs Cent WA HIth Svcs
93978H-PII-9 ... Assn Ref L 1.GFE ... 1,659,735 . 103.5500 |.............. 1,553,243 |.... 1,545,080 o [ (16,878) [eeveeeeeiiiiies e [ 5.000 |...... 3731 ... . 75,000 |....04/23/2015 ... |[....07/01/2029 ...
Washington St Health Care Facs Cent WA HIth Svcs
93978H-PX-7 ... Assn Ref L 1.GFE ... . 103.2920 | 1,549,377 |.... 1,582,501 | [ (15,911) [eeeee s o ieiies feeeens 5.000 |...... 3.801 ....04/23/2015 ... |....07/01/2030 ...
944514-TF-5 ..... |Wayne Cnty MI Arpt Auth Rev AMT-Ref-Ser F C1LFFE . . 103.4850 |. ..8,967,001 |. .8,964,486 |.. .. (92,283) |. .5.000 |......3.778 ....00/24/2015 .. 12/01/2029 ...
958638-21-3 ..... Western Mich Univ Revs Taxable Ref Ser B . 1D FE .. ...72.7510 | ..545,630 |. . 750,000 750,000 |.. .2.257 |......2.257 ...01/22/2021 .. 11/15/2035 ...
958638-ZN-1 ... Western Mich Univ Revs Taxable Ref Ser B .... .| 1.DFE ... ...71.4400 |... 607,236 |.... . 850,000 |.. 00 850,000 |eeiiiiiiiiiiiins o e e e 2.307 |...... 2.307 ....01/22/2021 ... |....11/15/2036 ...
958638-2P-6 ..... Western Mich Univ Revs Taxable Ref Ser B .... .| 1.DFE ... ...69.5920 |.....cceennn 2,411,373 |.... .3,465,000 |.. 10023,465,000 |-eeeiiiiiiiiiin [ e e 2.878 |...... 2.878 . ....01/22/2021 ... |....11/15/2043 ...
958644-AB-2 ... Western MI Univ Stryker Taxable Ref AGM CR ......... ceveee | eeeeeeen | 1O FE L ...98.8730 |...ccuviennn 2,066,442 |.... .2,090,000 |.. 2,314,865 | [ (32,393) | [ 4.750 |...... 2.600 |WN ...... ... 12,685 |... . 99,275 |....02/07/2020 ... [....11/15/2028 ...
958697-KB-9 ..... Wstrn Mn Muni Pur Agy Ref-Ser A .....ccoeeeverriccinns |oee o] eeens 2 e LAIDFE et 4,988,601 . 106.0050 |.............. 4,643,019 |..ocoennnns 4,380,000 |.....evveennns 4,578,169 |...eeeeeeeeeiiis foueeee et (B1,725) | [ | 5.000 |...... 3.401 | J oo [ 109,500 |.............. 219,000 |....07/07/2015 ... [....01/01/2033 ...
Wisconsin Ctr Dist Tax Rev CABs Sr Dedicated Ser C
976595-FF-0 ..... L 1LEFE ... ..886,811 .. 80.6180 |... 866,640 |.... .1,075,000 |.. 928,342 | o 20,790 [ e oo 0.000 |...... 2.653 |MAT ..... ...10/30/2020 ... [....12/15/2028 ...
O76595-FH-6 ... [eeveeeeiiiiiiiiiieiiiiiieee e e e | e [ e LLEFE e 838,233 [...73.9760 |.......cceeuenees 810,034 |...eveeeenns 1,005,000 |ooeeiuevnennnns 880,442 |...oooiiiiiiiiees oo 20,164 [ | [ 0.000 |...... 3.063 | MAT ..... ....10/30/2020 ... [....12/15/2030 ...
977100-HD-1 ..... Wisconsin St Gen Fund Annual A Taxable Ref Ser A ..|... ... oo |- 1.CFE ... . 12,490,000 |...82.4880 |... ....10,302,764 |.... 12,490,000 |.. 12,490,000 Joiiiiiiiiiiiis [ s e e 2.42 |...... 2.429 [WN ...... ....01/28/2020 ... |[....05/01/2031 ...
977100-HE-9 ..... Wisconsin St Gen Fund Annual A Taxable Ref Ser A ..|... ... L] 1.CFE ... ...3,515,000 |.. 81.0160 |.............. 2,847,698 |.... .3,515,000 |.. ....8,515,000 |.eeeeeneiiiine [ i feeiiiiiien e 2.499 |...... 2.499 [N ...... ...01/29/2020 ... |[....05/01/2032 ...
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977123-X6-0 ..... Wisconsin St Transn Rev Bond Txbl-Ref-Series 1 ....[.....].cccce. T LLAFE L 15,039 |...94.2760 |.....oovnveeeennn 14,141 15,000 [oiiiiiinnnnnn 15,019 [ oo (13) s oo e 0.624 |...... 0.539 (JJ ....... ....06/13/2021 ...|....07/01/2024 ...
982674-KU-6 ..... Wyandotte Cnty Kans City KS Impt-Ser A .... N2 e | LFFE L . 104.3030 |.............. 1,168,195 |.............. 1,120,000 |...ccvuueeee 1,178,958 |eeeneeiiniiiies oeeeeennn (20,993) | oo e 5.000 |...... 2.930 MS ...... ....01/14/2016 ...|....09/01/2032 ...
982674-KW-2 ..... Wyandotte Cnty Kans City KS Impt-Ser A .... 2 e | LFFE L . 103.9410 |.............. 2,390,641 |..............2,300,000 |.....ooo.eee. 2,413,245 |oeeniiiiinnninnns oeeeennnn (40,228) [ovneninciiiiines oo e 5.000 |...... 3.060 |MS ...... ....01/14/2016 ...|....09/01/2034 ...
982674-KX-0 ..... Wlyandotte Cnty Kans City KS Impt-Ser A N2 e | LFFE L . . 103.7860 |.............. 4,478,370 |.....ceeeeen.n 4,315,000 |ooeeevnnnneeen 4,519,554 |ooeeniiiiiiiiies oo (72,578) | oo e 5.000 |...... 3.130 [MS ...... . ....01/14/2016 ...|....09/01/2035 ...
982674-NL-3 ..... Wlyandotte Cnty Kans City KS Taxable Ref Ser B .... 2 e | LFFE L .. 1,380,000 |...80.7900 |..............1,114,906 |.............. 1,380,000 |.............. 1,380,000 [....ccovviiiirins Jovmmmnnnrrninnnnns foorvriiiiis i e 2.181 |...... 2.181|MS ...... ... 30,098 |....08/20/2020 ...|....09/01/2031 ...
982674-NN-1 ..... Wlyandotte Cnty Kans City KS Taxable Ref Ser B .... N2 e | LFFE L .. 3,000,000 |...79.8330 |... 003,000,000 ..eeeeeenniiiees foeeernniieeeeene e e e 2.311 ... 2.311[MS ...... . 69,330 |....08/20/2020 ...|[....09/01/2032 ...
98851W-AM-5 ..... Yuma AZ Pledged Revenue Taxable e [2 i 1D FE L .. 1,000,000 |...74.9770 |... . .. ....1,000,000 O A PP RN 2.312 |...... 2312 ..., . 23,120 |....01/13/2021 ...|....07/15/2032 ...
98851W-AN-3 ..... Yuma AZ Pledged Revenue Taxable .........occoviieeveenefons vun]vnnnnns 2 teeeennns LADFE | 1,000,000 |...73.5190 [....ccvvuunreens 735,193 [..ooiinnnnnnns 1,000,000 |....ooeeennnn 1,000,000 |..eeeeeeeeennnnnne forrermmmnnniierne Joriieneereriiinnes forrreeeiniiaeeeens Jennns 2.412 |...... 24120 ....... 24,120 |....01/13/2021 ...|....07/15/2033 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 2,038,975,306 | XXX 1,752,452,133 1,909,671, 127 1,964,843,375 (116,356) (13,476,087) XXX XXX XXX 21,373,040 71,105,504 XXX XXX
313205-3L4 ..... Freddie Mac FR SB8003 ... LA ...96.2430 |... ..947,546 |.. 982,484 e (101) | e s 3.500 |...... 1.835 . 33,164 |....09/10/2019 ...|....08/01/2034 ...
313205-6F-4 ... Freddie Mac SB8070 LA ...92.2080 |... . 2,529,426 |.. .... 2,646,935 o (4,895) [ouneiiis | e 2.500 |...... 1.032 . 63,236 |....12/15/2020 ...|[....10/01/2035 ...
3133L7-20-6 ..... Freddie Mac RC1689 .... LA ...91.8310 |... .3,199,612 |.. .... 3,377,003 e (8,940) [oeeeeiieeeeeiis e e 2.500 |...... 1.064 . 79,990 |....12/15/2020 ...|[....12/01/2035 ...
3133L7-4L-8 ..... Freddie Mac RC1727 . 1.4 .. ...89.3080 |. . 1,881,395 .1,958,003 |.. (3,651) |. .2.000 |......0.990 . 37,628 |....12/15/2020 .. 12/01/2035
3136AX-C4-5 . Fannie Mae 2017-69 HA ... 1.A .. ...92.9620 |. .5,735,526 .5,885,772 |.. .3.000 |......2.539 ...08/31/2017 .. 06/25/2046
3137AU-RC-5 . Freddie Mac Series 4114 Class EA 1.4 .. ...96.4070 |. ..641,732 613,227 |.. . . .1.250 |......2.629 ....01/08/2019 .. 07/15/2031 ...
3137F1-XN-3 ..... Freddie Mac Series 4698 Class HP ... LA ...92.3620 |... .5,427,512 |.. ....5,525,732 [P IO N JUTP PO 3.000 |...... 2.743 ...07/26/2017 ...|....05/15/2046 ...
3137FL-6V-1 ..... FHLMC Multifamily Structured Series KW08 Class A2 LA ...94.8200 |... . 20,000,000 |.. +..21,049,460 |....ooeevvnnnnnns foeeennnn (178,483) | o v 3.600 |...... 1.813 ....06/27/2019 ...|....01/25/2029 ...
3137FN-5Y-2 ..... Freddie Mac Series 4904 Class CA .........oveeeeennnnn LA ...89.3820 |....coonnnnnns 8,103,506 |.... .9,066,109 |.. 09,288,361 [oeeeeeeiieieee feeeeeeeeen (1,776) [ oo e 3.000 |...... 2.701 ....12/17/2019 ...|....08/15/2057 ...
3138WH-WD-0 ..... Federal National Mtg Assoc AS7843 i L LA ...92.9140 |....oonnnnnnns 1,967,976 |.... 2,280,018 [ v (A251) [ e e 3.000 |...... 1.410 ....12/15/2020 ...}|....09/01/2036 ...
3140X7-PU-7 ..... Fannie Mae FM4034 4 | 1AL ...91.8620 |....ccounnnnns 1,431,232 |.... o 1,639,615 [ e (3,943) | e e 2.500 |...... 1.075 ...12/15/2020 ...|....08/01/2035 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 55,847,257 [ XXX 49,292,830 53,104,942 55,146,610 (212,451) XXX XXX XXX 137,618 1,651,407 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,004,822,563 | XXX 1,801,744,963 1,962,776,069 2,019,989, 985 (116,356) (13,688,538) XXX XXX XXX 21,510,658 72,756,911 XXX XXX
00138C-AQ-1 ..... AIG Global FUNAing ......cceevemneeeemmnieeeeeemnieeeees foon e e | s .. 1.F FE .. ...95.7950 |...covvnuneeennn 287,384 | 300,000 |oeeevrnnneeeennnn299,897 foiiiiiiiiiiiiees oeeeeeieeee e 110 s oo -ee2220.450 | 0.487 ....12/03/2020 ...|....12/08/2023 ...
00206R-MJ-8 ..... ATST Inc .. 2.BFE ..|... ...94.9920 |... e 775,000 |ovevenneeeennnnl 774,853 [ e (084) [ e 40222202900 | 0.762 ....07/01/2021 ...|....03/25/2024 ...
002824-BE-9 ..... Abbott Laboratories |- LEFE L. ...98.9350 |... 1,300,000 |-evvuneeeenn 1,326,927 [oeeeiiiis e (35,951) [ e 0222230400 | 0.609 ....06/25/2020 ...|....11/30/2023 ...
00287Y-BC-2 ..... Abbvie Inc |- 2.AFE L ...98.9940 |... . 1,453,000 |..eoennenennn 1,485,183 [ e (40,716) [ e 000030750 | 0.909 ...06/16/2020 ...|....11/14/2023 ...
00914A-AL-6 ..... Air Lease Corp |- 2.BFE ... ...94.4370 |... 495,795 |.... ..525,000 |.. 523,131 |eeeeeeeeeenies foeeeeed 1847 s e 1222200700 . 1.020 ....04/09/2021 ...|....02/15/2024 ...
023135-AN-6 ... Amazon.Com INC .vvvvueiirriiniiniiiiiiiiee e e feen e .. 1.EFE ..|... ...98.4390 |... .. 7,776,649 |.... .7,900,000 |.. e 7,988,453 [ e (80,492) [ e 40022232800 . 3.1 ...02/06/2015 ... |[....12/05/2024 ...
025816-CC-1 ..... American Express Co 1.F FE .. ...98.2590 |. ..245,647 |. ..250,000 .257,568 |.. .0.527 ....04/23/2021 .. 02/22/2024
03027X-BC-3 ..... American Tower Corp ... .2.CFE .. ...79.4020 |. .. 3,731,899 |. .4,700,000 . 4,679,392 |.. .2.164 ....06/01/2020 .. 06/15/2030
03040W-AU-9 ..... American Water Capital C L2.AFE .. . 12,547,209 |...91.5480 |. 11,512,174 |. 12,575,000 12,556,309 |.. .3.476 ....05/06/2019 .. 06/01/2029
03076C-AG-1 ..... Ameriprise Financial Inc .. o e [ TG FE L . 17,198,384 |...97.5210 |. .15,903,378 |. 16,400,000 16,567,452 |.. .3.107 ....12/01/2015 .. 10/15/2024 ...
03522A-AG-5 . Anheuser-Busch Co Inbev ........ccovveiiirvemmmninnneeens e oe T | I .. 2.AFE .. 3,491,510 |...96.3160 |. .. 3,539,613 |. .3,675,000 .3,584,100 |.. 26,890 |. .4.518 ...05/10/2019 .. 02/01/2026 ...
037735-Cli-5 ..... Appalachian Power Co 2 e [ 2AFE L 7,306,172 |...93.7350 |..covunnnnnnns 6,795,751 |.... . 7,250,000 |.. ... 7,275,906 ... (5,8%5) . 3.206 ....06/05/2017 ...|....06/01/2027 ...
037833-CU-2 ... Apple Inc .... N2 e 1B FE L ...6,593,730 |...97.3940 |......enneennn 6,427,971 |.... .6,600,000 |.. ....6,598,684 L2937 | 2.865 ....05/04/2017 ...|....05/11/2024 ...
037833-DY-3 ..... Apple Inc .... A1 [ 1B FE L ...78.9760 |... ... 11,013,133 |.... 13,945,000 |.. ...13,918,741 ..3,254 |. 1.276 ....08/13/2020 ...|....08/20/2030 ...
04352E-AA-3 ..... Ascension Health .... e [ 1B FE L ...85.9500 |... ....17,397,180 |.... 20,241,000 |.. 21,142,489 o e (127,518) |. 1.813 ....08/25/2021 ...|....11/15/2029 ...
045054-AL-7 ..... Ashtead Capital Inc A1 [ 2.0 FE L ...90.2340 |.....oovnnnnns 3,979,324 |.... .4,410,000 |.. ....4,410,000 A 4.250 ....10/28/2019 ...|....11/01/2029 ...
045054-AP-8 ..... Ashtead Capital Inc N L .. 2.CFE ..|... L T7.2510 |t 8,937,929 |.... 11,570,000 |.. ...11,599,356 ... (3,134) | 2.416 ...08/04/2021 ...|....08/12/2031 ...
04621X-AH-1 ..... [Assurant Inc ......... 1 .2.BFE .. ...98.8810 |. .. 8,809,335 |. .8,909,000 .8,903,982 |.. ..6,5% |. .4.279 ...10/23/2018 .. 09/27/2023 ...
04685A-28-9 . Athene Global Funding .. 1.EFE .. ...95.1740 |. ..690,011 |. ..725,000 724,958 |.. 4 .0.956 ....04/09/2021 .. 01/08/2024
04685A-2X-8 ..... Athene Global Funding .. 1.EFE .. . 17,000,000 |...98.2570 |. .16,703,605 |. 17,000,000 17,000,000 |.. .0.710 ....06/21/2021 .. 05/24/2024
04685A-2Y-6 ..... Athene Global Funding .. 1.EFE .. 5,690,000 |...77.4240 |. .. 4,405,437 |. .5,690,000 .5,690,000 |.. N ......2.673 ....06/02/2021 .. 06/07/2031 ...
049560-AT-2 ..... Atmos Energy Corp 1.6 FE ..|... ...3,127,277 .. 78.1110 |oovvuennnnnens 2,663,599 |.... .3,410,000 |.. ....3,173,048 26,357 [ eveeiennniiiinnnn [ 12500 | 2.458 ...03/29/2021 ...|....01/15/2031 ...
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053015-AG-8 ..... Automatic Data Processng T .. 1.DFE .. ...86.9700 |.......oeennnt 9,666,738 |.......enneen 11,115,000 |.oevennnnnens 11,088,901 |evvenniieiiinins oot 597 s i s 1.700 |...... 1746 |WIN s [ 24144 188,955 [....05/11/2021 ...|....05/15/2028 ...
05348E-AT-6 ..... Avalonbay Communities ... N2 e [ 1GFE L ...99.1240 |...coonnnnnnns 2,949,930 |.... .2,976,000 |.. e 2,993,457 oo e (28,962) [ e e 4.200 |...... 3.355 .. 124,992 |....12/16/2016 ...|....12/15/2023 ...
05348E-AU-3 ..... Avalonbay Communities ... 2 e TG FE L ...97.3570 |..ccovvnnnnnns 5,496,799 |.... 05,643,106 [o.eneiiiiiinnnns v 1472 Lo o e 3.500 |...... 3.529 ..197,610 |....12/16/2016 ... |....11/15/2024 ...
05348E-Al-9 ..... Avalonbay Communities ... N2 e [ 1GFE L ...95.6710 |..eeernnnnnnns 2,490,303 |.... 002,606,536 |...ooeeeeeniiieee feeeeeennen (1,284) | oo e 3.500 |...... 3.447 ...91,105 |....12/13/2016 ...|....11/15/2025 ...
05369A-AD-3 ..... Aviation Capital Group .. 2 e [ 2B FE L ...93.3640 |.......ounnnns 7,305,725 |.... 1,781,851 [ e 15,485 | e e 4125 |...... 4.353 .. 322,781 |....07/25/2018 ...|....08/01/2025 ...
05531F-BE-2 ..... Bb&T Corporation .... N2 e [ 1GFE L ...97.3150 |..cooininnnnns 7,585,689 |.... . . 1,789,078 [eeceiiieeee oeeeeeeen2,291 [ e e 3.700 |...... 3.733 .. 288,415 |....05/31/2018 ...|....06/05/2025 ...
05531F-BF-9 ..... Bb&T Corporation .... 2 e TG FE L ...98.9310 |....oovnnnnnns 4,031,422 |.... .4,075,000 |.. 172,350 [ e (114,208) |- eevveeeeiieeeeees forns s 3.750 |...... 0.907 .. 152,813 |....06/25/2020 ... |....12/06/2023 ...
06051G-FH-7 ..... Bank of America Corp .... B .. 2.AFE ..|... ...98.5050 |....cevnunnnns 9,850,520 |.... .. 10,000,000 |.. ....9,993,470 e 3740 e e s 4.200 |...... 4.241 ....10/17/2018 ...|....08/26/2024 ...
06051G-GA-1 ... Bank of America Corp . 2 .1.GFE .. ...92.4210 |. ..9,242,130 |. 10,000,000 .9,691,853 |.. 57,204 |. .3.248 |......3.959 ....04/05/2018 .. 10/21/2027
06051G-GT-0 ..... Bank of America Corp . 1 . 1.GFE .. ...95.7880 |. ..766,305 |. . 800,000 .828,358 |.. ..(16,004) |. .3.093 |...... 1.040 ...07/01/2021 .. 10/01/2025
06051G-JX-8 ..... Bank of America Corp . 2 .1.GFE .. ...99.0340 |. ..311,957 | ..315,000 .315,000 |.. .4.947 |......0.000 ....06/24/2021 .. 05/28/2024 ...
06051G-KG-3 ..... Bank of America Corp .... N L .. 1.G FE ..|... ...95.8210 |... 766,570 |.... . 800,000 |.. 0800,000 |eeeeniieeeennies feeeeeeeis e e e 1.843 |...... 1.843 ....02/01/2022 ...|....02/04/2025 ...
06406F-AD-5 ..... Bank Of Ny Mellon Corp 2 e | LFFE L ...98.4500 |.............. 2,313,582 |.... .2,350,000 |.. i 2,367,143 [ o (B7,281) [ e e 2.200 |...... 0.604 ....06/25/2020 ...|....08/16/2023 ...
06406H-C0-0 ..... Bank Of New York Mellon ... N2 e | LFFE L ...97.9300 |...covnnnnnnns 7,663,007 |.... .7,825,000 |.. 8,074,210 [oenneeiiiiieee e (84,833) [ e e 3.950 |...... 2.758 ....12/01/2015 ...|....11/18/2025 ...
067690-AA-8 ..... Barnabas Health Inc A1 [ 1D FE L ...93.7740 |... .1,895,000 |.. e 2,109,013 [ e (41,554) L e e 4.000 |...... 1.600 ...02/03/2021 ...|....07/01/2028 ...
071813-CE-7 ..... Baxter International Inc SR GLBL NT 23 . e 2B FE L ...96.1920 |... 2.525,000 |oeeeerinneeeenn525,000 [ounniiiiiiiiiiiees feeeeeniieeeeeen e e e 0.868 |...... 0.868 ....06/14/2022 ...|....12/01/2023 ...
07274N-AE-3 ..... Bayer US Finance Il LLC ... 2 e [ 2B FE L . ...98.5470 |... 10,065,000 |.. 10,058,752 [ovniviiiiiiiiees v 8,311 e e e 3.875 |...... 3.942 ....06/18/2018 ...|....12/15/2023 ...
084659-AD-3 ..... Berkshire Hathaway Energy . e [ G FE L .. 3,860,802 |...98.1630 |.............. 3,632,024 |.... .3,700,000 |.. e 8TB4,331 [ e (17,890) [ e e 3.500 |...... 2.978 ...03/02/2015 ...|....02/01/2025 ...
084670-BS-6 ..... Berkshire Hathaway Inc .. B L .. 1.CFE ..|... .. 466,047 |...95.9340 |... 407,718 |.... ..425,000 |.. 451,472 eveeeieiiiiiins foeee et (B797) | e e 3125 |...... 0.979 ....04/30/2021 ...}|....03/15/2026 ...
09778P-AD-7 ..... Bon Secours Mercy ..... 1 1EFE .. 2,307,155 |...91.1100 |. ..2,100,088 |. . 2,305,000 .2,306,123 |.. .1.350 |......1.329 ....10/08/2020 .. 06/01/2025
10103D-AB-2 ..... Boston Medical Ctr Corp . ..2.BFE .. 4,185,000 |...90.4990 |. .. 3,787,392 |. .4,185,000 .4,185,000 |.. .3.912 |......3.912 ....12/15/2017 .. 07/01/2028
10112R-AX-2 ..... Boston Properties Lp . 1 L2.AFE .. . 12,680,538 |...94.8370 |. . 12,423,634 |. 13,100,000 12,907,486 |.. .3.650 |......4.163 ....10/11/2018 .. 02/01/2026
10115C-AC-8 ..... Boston University .. 1 .1.DFE .. . 12,277,628 |...76.2550 |. ..9,265,007 |. 12,150,000 12,258,487 |.. 2.577 |...... 2.492 ....06/02/2020 .. 10/01/2035 ...
105340-AP-8 ..... Brandywine Oper Partners N .2.CFE .. ...83.7420 |. .. 3,450,166 |. .4,120,000 4,411,362 |.. . .4.550 |......3.331 ...10/03/2019 .. 10/01/2029 ...
110122-DB-1 ..... Bristol-Myers Squibb Co ... A1 [ LR FE L ...98.6370 |......eunnnnns 3,649,580 |.... .3,700,000 |.. 023,766,377 [ e (57,972) |. 3.625 |...... 1.999 .. 134,125 |....07/17/2020 ...|....06/15/2024 ...
11120V-AC-7 ... Brixmor Operating Part .. 2 e [ 2.CFE L. ...94.8820 |....coonnnnnns 4,241,230 |.... .4,470,000 |.. .... 4,458,198 e B s e s 4125 |...... 4.208 .. 184,388 |....06/02/2016 ...|....06/15/2026 ...
11120V-AK-9 ..... Brixmor Operating Part .. A1 [ 2.0 FE L ...83.4600 |... ...10,428,377 |.... 12,495,000 |.. L A24TTTA3 e e 3028 [ e e 2.250 |...... 2.278 .. 281,138 |....04/20/2021 ...|....04/01/2028 ...
125523-AF-7 ..... Cigna Corp ... e [ 2.AFE L ...99.3370 |... eeeeneneeeeen598,000 [oonniiiiininn 804,010 oeeenniiiiiiiiis e (17,592) [ [ e 3.750 |...... 0.784 ... 22,350 |....06/23/2020 ...|....07/15/2023 ...
126523-CL-2 ..... Cigna Corp ... A1 [ 2AFE L ...83.9450 |... . 11,735,611 |, B 721 VS R R (o157 AU AP N 2.400 |...... 2.348 .. 335,520 |....08/06/2020 ...|....03/15/2030 ...
126408-HB-2 ..... Csx Corp N L .. 2.AFE ..|... ...97.6470 |...covnnnnnnns 2,629,623 |.... e 2,729,380 [oeeeeeeniiiieee foeeeeenn (26,486) [oueeeeeeiees e e 3.400 |...... 2.367 ... 91,562 |....06/26/2019 ...|....08/01/2024 ...
126650-CX-6 ..... Cvs Health Corp 2 .2.BFE .. ...96.8880 |. . 18,723,567 |. .4.300 |......4.475 830,975 |....03/06/2018 .. 03/25/2028 ...
141781-BP-8 ..... Cargill Inc .... 1 1FFE .. ...95.0500 |. ..380,198 |. . 400,000 .0.400 |......0.574 .. 1,600 |....04/09/2021 .. 02/02/2024
14448C-AP-9 ..... Carrier Global Corp 1 .2.CFE .. ...90.2700 |. ..883,741 |. ..979,000 .2.493 |......2.493 . 24,406 |....12/10/2020 .. 02/15/2027
14912L-6C-0 ..... Caterpillar Financial Se . .. 1.F FE .. ...97.7660 |. ..6,843,641 |. .7,000,000 .3.300 |......2.837 231,000 |....12/01/2015 .. 06/09/2024
14913R-2Y-2 . CATERPILLAR FINL SERVICE .. 1 1FFE .. . 100.1810 |. .. 442,800 |. ..442,000 .4.900 |......4.931 ... 11/14/2022 .. 01/17/2025 ...
150890-AR-5 ..... CELANESE US HOLDINGS LLC SR NT 5.9%24 ... 1 e [ 2.CFE Ll . 100.0080 |... ....10,000,770 |.... 10,000,000 |.. 09,998,842 o e 142 e e e 5.900 |...... 5.908 ....07/07/2022 ...|....07/05/2024 ...
161175-BK-9 ..... Charter Comm Safari Il LLC ......oovviviivinnniiiiiiinnns foen e A1 [ 2.0 FE L ...92.0590 |......oonnnnns 4,418,851 |.... .4,800,000 |.. 5,002,871 [ e (87,134 L e e 4.200 |...... 3.269 ....12/13/2019 ...|....03/15/2028 ...
16412X-AL-9 ..... Cheniere Corpus Christi Holdin SR SEC GLBL NT39 ...[... ... 1 e 2.0 FE Ll L. 77.6350 |...coonnnnnnns 6,393,218 |.... .8,235,000 |.. 008,285,000 [.eeieeenniiiees foeeerrniieeeeenn e o e 2.742 |...... 2.742 ...04/27/2022 ...|....12/31/2039 ...
16877E-AC-9 ..... Childrens Hospital . A1 [ 1D FE L ...96.5330 |... ... 100,000 |..eveniiiiennnnn 100,000 [oiiiiiiiiiniins Jovvniiniiiiiiies fooriiiis e e 0.650 |...... 0.650 ....07/14/2021 ...|....11/01/2023 ...
172967-HT-1 ..... Citigroup Inc B .. 1.G FE ..|... ...98.2480 |... ....10,610,795 |.... 10,800,000 |.. 10,873,954 |oeiiiiiiieee e (48,822) | e e 3.750 |...... 3.265 ....12/01/2015 ...|....06/16/2024 ...
172967-MF-5 ... Citigroup Inc .. B L .. 1.G FE ..|... ...96.8900 |... ..8,090,282 |.... .8,350,000 |.. 08,350,000 [o.eniiiiiiiiines v e foii e 3.352 |...... 3.352 ...04/16/2019 ...|....04/24/2025 ...
172967-MT-5 ... Citigroup Inc .. 1. .. 1.G FE ..|... ...95.8370 |... 263,553 |.... ..275,000 |.. 275,000 [ooeeeeeeniiieeee eeermnnieeeeennee o e e 0.776 |...... 0.776 ....10/23/2020 ...|....10/30/2024 ...
172967-ND-9 ..... Citigroup Inc .. 1. .. 1.G FE ..|... ...92.1890 |... 299,615 |.... ..325,000 |.. 325,000 I AR R 1.281 |...... 1.281 ....10/27/2021 ...|....11/03/2025 ...
20030N-CR-0 . Comcast Corp ... 1 . 1.GFE .. ...98.5120 |. .. 4,517,774 |. .4,586,000 . 4,655,203 |.. ..(57,051) | .3.700 |......2.412 ...06/23/2020 .. 04/15/2024 ...
209111-FS-7 ..... Cons Edison Co Of Ny SR GLBL 2018 D28 ................ 1.. L 2.AFE L .. 13,883,151 )...95.6760 |... ...13,657,806 |.... ...14,275,000 |. ...13,885,084 |.......coeviiiins foriiiinnnnns 1,933 | o Joenen 4.000 |...... 4.531 ...12/16/2022 ...|....12/01/2028 ...
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21688A-AQ-5 ..... Cooperat Rabobank Ua/Ny ..........ccevvvivvivvnennnnnnnns foon v L eeeeein | s LADFE L 349,759 |...95.3750 |o.evuuniiiiinnnnn 333,814 [.ooiiiiis 350,000 [...oeevivvnnnnnns 349,917 |ovveeiiiiiiiiins foeiiiiieeinn 80 s e e 0.375 |...... 0.398 [JJ coveees [ooriiiiiiiiieiens (SR [ 1,313 [....01/05/2021 ...|....01/12/2024 ...
21871X-AE-9 ..... COREBRIDGE FINANCIAL INC .. e 2B FE L ... 13,813,432 [...91.2750 |... ....13,508,715 |.... ...14,800,000 |.. 13,819,454 | e 6,022 [ e e 3.850 |...... 5.099 ....12/14/2022 ...|....04/05/2029 ...
224044-C6-0 ... Cox Communications Inc 2 e [ 2B FE L .. 10,049,053 |...93.6080 |... ....10,156,511 |.... ...10,850,000 |.. 210,441,334 [ [ 99,449 L e e 3.350 |...... 4.466 ....10/09/2018 ...|....09/15/2026 ...
224044-CH-8 ... Cox Communications Inc .. 2 e [ 2B FE L ...96.2780 |..ceevnnnnnnns 1,766,705 |.... .1,835,000 |.. e 1,807,440 oo e 16,112 | e e 3.150 |...... 4117 ....09/10/2018 ...|....08/15/2024 ...
224044-CJ-4 ...... Cox Communications Inc .. A1 [ 2B FE L ...92.9860 |... .4,045,000 |.. 4,078,587 e e (7,001) [ oo e 3.500 |...... 3.295 ....06/20/2019 ...|....08/15/2027 ...
22550L-2D-2 ..... Credit Suisse New York .... .. 1.G FE ..|... ...97.6370 |... .2,022,000 |.. e 2,028,219 [ e (3541 [ e e 1.000 |...... 0.823 ...06/16/2020 ...|....05/05/2023 ...
22550L-2F-7 ..... Credit Suisse New York .... .. 1.G FE ..|... ...95.1250 |... 356,719 |.... ..375,000 |.. KYCIN0LV VI R RPN RN RN RN 0.520 |...... 0.520 ....08/02/2021 ...|....08/09/2023 ...
22822V-AT-8 ..... Crown Castle Intl Corp .. |--2.BFE ... ...80.4360 |... ..8,437,684 |.... 10,490,000 |.. 10,476,176 [eeeeeeeeieeeee feeeeeeees 1,551 | e e 2.250 |...... 2.268 ...06/04/2020 ...|....01/15/2031 ...
233331-AN-7 . DTE Energy Co .. . ..2.BFE .. ...95.6320 |. ..196,045 |. ..205,000 211,401 |.. .2.529 |......0.727 ....12/23/2020 .. 10/01/2024
233331-BG-1 DTE Energy Co .. 1 .2.BFE .. ...90.6690 |. ..453,345 |. . 500,000 .499,692 |.. .1.050 |......1.076 ....08/03/2020 .. 06/01/2025
23345M-AC-1 DT MIDSTREAM INC SR SEC 144A NT32 1 .2.CFE .. . 14,569,951 |...87.8550 |. . 12,813,579 |. 14,585,000 14,570,910 |.. .4.300 |......4.313 ...08/30/2022 .. 04/15/2032 ...
251526-CM-9 ... Deutsche Bank NY .. 1.G FE ..|... 250,000 |...96.2080 |... 240,520 |.... ....250,000 |.. 250,000 [.eeeeeenniiieeee eeeemenieeeeennee e e e 0.962 |...... 0.962 ....11/02/2021 ...|....11/08/2023 ...
25160P-AH-0 ..... DEUTSCHE BANK NY . |- 2.AFE L .... 17,240,000 |...85.2570 |... .... 14,698,255 |.... ...17,240,000 |.. 27,240,000 [oeencceiiieees e e o e 2.552 |...... 2.552 ....01/04/2022 ...|....01/07/2028 ...
254010-AD-3 ..... Dignity Health ... - 1.GFE ... .. 12,156,612 |...96.9970 |... ....11,668,787 |.... ...12,030,000 |.. 12,057,568 |...oeeeeeeiiiieee e (14,321) [ oo e 3.812 [...... 3.681 ....12/01/2015 ...|....11/01/2024 ...
254687-CZ-7 ..... Walt Disney Company/The ... |- 2.AFE L L..97.8730 |..oeevinnnnnns 7,854,284 |.... .8,025,000 |.. 8,134,282 [ e (72,884) | e e 3.700 |...... 2.738 ....11/29/2019 ...|....09/15/2024 ...
254687-DP-8 ..... Walt Disney Company/The ... e [ 2AFE L . 110.5190 |..eeeennnnnnns 2,210,378 |.... .2,000,000 |.. 2,878,499 o e (63,823) [ e e 7.300 |...... 3.387 ....11/29/2019 ...|....04/30/2028 ...
254687-FN-1 ..... Walt Disney Company/The ... A1 [ TG FE L ...96.9180 |.....counnnnns 4,351,623 |.... ....4,490,000 .. 4,488,852 [ v 489 e e e 3.350 |...... 3.362 ....03/19/2020 ...|....03/24/2025 ...
25470D-AR-0 ..... Discovery Communications .. 2 e [ 2.CFE L. ...88.9850 |....coeunnnnns 8,898,460 |.... .. 10,000,000 |.. n 9,761,337 [ e 39,815 | e e 3.950 |...... 4.468 ...04/05/2018 ...|....03/20/2028 ...
25470D-BJ-7 ..... Discovery Communications .. B L .. 2.CFE ..|... ...82.7550 |... ..9,143,611 |.... 11,049,000 |.. L 11,835,979 [ [ (99,672) [ e e 3.625 |...... 2.526 ...06/25/2021 ...|....05/15/2030 ...
257375-AE-5 . Eastern Energy Gas . 1 L2.AFE .. ...98.6880 |. ..172,703 |. . 175,000 ... 178,056 |.. .3.550 |......0.538 ....03/04/2021 .. 11/01/2023
26078J-AD-2 ..... Dowdupont Inc .. 1 L2.AFE .. ...98.7900 |. .. 1,481,856 |. .1,500,000 1,641,799 |.. 4,725 |......2.891 ...12/13/2019 .. 11/15/2028
26441C-8S-3 ... DUKE ENERGY CORP GLBL NT 4.3%28 . 1 .2.BFE .. . 10,339,706 |...96.4040 |. 10,194,765 |. 10,575,000 10,341,674 |.. .4.300 |......4.782 ....12/14/2022 .. 03/15/2028
26884A-BM-4 ..... ERP Operating LP ......ooviiiiiiiiniiiiiiiiniciccviien [ e e [1 .1.GFE .. . 12,571,572 |...83.6840 |. .10,573,436 |. 12,635,000 12,589,998 |.. .2.500 |......2.555 ...08/20/2019 .. 02/15/2030 ...
278642-AX-1 ..... EDAY INC eeeeeeeieeeeeeee e e e e [ e e [1 L2.AFE .. 124,838 |...88.7840 |. ..110,981 |. 124,890 |.. .1.400 |......1.427 ....05/03/2021 .. 05/10/2026 ...
278865-BK-5 ..... Ecolab INC ..ovvvviviiiiiiiiii i [ e N | TG FE L .. 224,845 ]...96.2240 |... 228,926 oeeeiiiiiins e TT e e e 0.900 |...... 0.935 ....12/06/2021 ...|....12/15/2023 ...
293641I-BF-4 ..... Entergy Louisiana LLC |- 1L.FFE ... ...96.2720 |..eeevnnneeeeen 116,489 | 121,000 [oeciiiiee 120,994 | e T s e e 0.620 |...... 0.626 ....11/17/2020 ...|....11/17/2023 ...
29379V-BB-8 ..... Enterprise Products Oper .. |- 2.AFE L ...98.4930 |.............. 5,338,326 |..............5,420,000 |.............. 5,451,257 |oiiiiiinnnnnns foreeennnn (34,569) |ovnenniiiiiinns oo e 3.900 |...... 3.228 ....02/10/2015 ...|....02/15/2024 ...
29379V-BH-5 ... Enterprise Products Oper .. |- 2.AFE L. ...96.4880 |... reeeeneeeeee 4,875,000 [..nniiiinnnn 4,369,639 oeeinniiiiiiiis e 1,590 [ [ e 3.700 |...... 3.742 ....05/04/2015 ...|....02/15/2026 ...
204400-AE-T7 ..... Equitable Financial Life .. .- LEFE ... . ...88.0470 |... ... 12,044,775 |.... . 13,669,047 [oeiiiiiiiiiinens 30851 e e e 1.000 |...... 1.027 ...01/06/2021 ...|....01/09/2026 ...
204491-AK-3 ... Equitable Financial Life .. B .. 1.EFE ..|... .. 274,959 |...92.6920 |... 254,908 |.... ..275,000 |.. 204,974 |eeeeeeeeeeeies oo M s e s 1.100 |...... 1.105 ....11/08/2021 ...|....11/12/2024 ...
300341-AB-2 ..... [Evergy Inc ........... 1 .2.BFE .. 7,022,829 |...86.6030 |. ..6,092,507 |. .7,035,000 .7,026,492 |.. .2.900 |......2.920 ....09/05/2019 .. 09/15/2029 ...
302445-AE-1 . Teledyne Flir LLC ..... 1 .2.CFE .. . 11,245,584 |...80.9150 |. ..8,775,199 |. 10,845,000 11,163,131 |.. ..(39,786) | .2.500 |......2.067 ... 12/17/2020 .. 08/01/2030
313747-BB-2 ..... Federal Realty Investment . 1 L2.AFE .. . 13,708,782 |...88.1920 |. 12,170,427 |. 13,800,000 13,745,810 |.. 16,872 |. .1.250 |......1.379 ...10/08/2020 .. 02/15/2026
31620M-BQ-8 ..... Fidelity National Inform .. 1 .2.BFE .. 349,794 |...94.6520 |. ..331,282 |. ..350,000 .349,919 |.. .0.600 |......0.620 ....02/23/2021 .. 03/01/2024
31620M-BT-2 ..... Fidelity National Inform ..... 1 .2.BFE .. 8,437,277 |...78.7220 |. ..6,683,472 |. .8,490,000 .8,446,063 |.. .2.250 |......2.320 ...02/23/2021 .. 03/01/2031 ...
31620M-BY-1 ..... Fidelity National Inform SR NT 5.1%32 ... e 2B FE L 6,573,731 [...96.7170 |....ccennnnnns 6,349,497 |.... .6,565,000 |.. e B,573,426 o e (B05) [ e e 5.100 |...... 5.083 ....07/07/2022 ...|....07/15/2032 ...
316773-DF-4 ..... Fifth Third Bancorp ... 2 e [ 2AFE L . 12,985,117 |...91.6760 |... ...11,867,510 |.... 12,945,000 |.. 12,982,868 |...oeiiiiiiniens v (2,249) L e e 4.337 |...... 4.299 ....04/20/2022 ...|....04/25/2033 ...
337738-A0-1 ..... Fiserv Inc e 2B FE L ...98.9300 |... +...550,000 |eeeuniiieennnn560,862 [ooiiiiiiiiiiiiiii e (16,252) [ e [ 3.800 |...... 0.811 ....06/23/2020 ...|....10/01/2023 ...
337738-AS-T7 ..... Fiserv Inc A1 [ 2B FE L ...96.3160 |... 375,000 Joeevieineennnnn385,556 [ounniiiiiiiiinins v (7,383) [ o e 2.750 |...... 0.749 ....04/28/2021 ...|....07/01/2024 ...
33829T-AA-4 ..... Five Corners Funding Trust .. e [ G FE L ...99.1330 |... 2,215,000 |eeveieeeennn 2,282,754 [ e (19,775) [ e et 4.419 |...... 3.475 ....02/23/2015 ...|....11/15/2023 ...
340711-AY-6 ..... Florida Gas Transmission .. A1 [ 2B FE L ...80.8950 |... . ...15,940,304 [o.iiiiiiiiinnnns e (10,269) v o v 2.550 |...... 2.471 ....06/12/2020 ...|....07/01/2030 ...
341081-FM-4 ..... Florida Power & Light Co .. 2 weeeeeen |- 1.DFE ... . ...96.4890 |....covnnnnnns 5,210,395 |.... e 5483117 [ e (21,012) [ e e 3125 |...... 2.701 ...06/19/2017 ...|....12/01/2025 ...
35137L-AH-8 ..... Fox Corp ..... T [ 2B FE ... .. 1,720,000 |...96.8410 |...........ee. 1,665,658 |.... 1,720,000 [oennciiiiieees e e foii e 4.709 |...... 4.709 ....04/06/2020 ...|....01/25/2029 ...
361448-BF-9 ..... Gatx Corp . 1 .2.BFE .. 6,700,697 |...88.9030 |. ..5,969,863 |. .6,704,802 |.. .4.000 |......4.024 ....05/08/2020 .. 06/30/2030 ...
3733IN-AH-4 ... Georgia—Pacific LIC ..ocvuveniiiiiinniiiiiiiiiiiiiiiiiinnns 1.. L 1.GFE L .. 11,215,570 |...96.8860 |... ...10,463,666 |.... .. 10,800,000 |. ...10,922,161 | e (61,064) | oo Joenen 3.600 |...... 2.988 ...06/11/2019 ...|....03/01/2025 ...
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3733IN-AN-3 ... Georgia-Pacific LIC ...ccovuviviiiiinniiiiiiiinneccenns foee e | s T L 1GFE L 249,923 |...93.9650 |.....eiiiinnnnnn 234,912 [oiiiiiiinnnnn 250,000 [...oeeeivnnnnnnns 249,969 |oevvniiiiiiiins foeriiii e 22 | e e 0.625 |...... 0.634 ....11/16/2020 ...|....05/15/2024 ...
373334-KQ-3 ..... Georgia Power Company SR NT 32 ... e [ 2.AFE L 7,934,048 |...96.7620 |... .7,950,000 |.. e 7,985,016 [oeeneeeeniiiieee v n 969 [ e e 4.700 |...... 4.725 ....06/02/2022 ...|....05/15/2032 ...
378272-AF-5 ..... Glencore Funding Lic A1 [ 2AFE L .. 599,682 |...99.4800 |.................569,078 |.................562,000 |oooevvnnnnnnnnnn867,373 foeeniiiiiiiiinnns foeeeennnn (12,902) |eveiiiiciiinns oo e 4125 |...... 1.781 ...06/16/2020 ...|....05/30/2023 ...
378272-AX-6 ..... Glencore Funding Llc .... e [ 2.AFE L ...90.5880 |...cevuuniieeeen 249,116 |onneniiiennn 275,000 [oeeeeiniee 277,290 |eeeeceeieeee feeeeeeneee e (867) Jeee s oo e 1.625 |...... 1.296 ....07/14/2021 ...|....09/01/2025 ...
378272-BD-9 ..... Glencore Funding Llic .... A1 [ 2AFE L ...88.4700 |... 214,806 |ovvneiiciiis oo BT e e e 1.625 |...... 1.647 ....04/21/2021 ... |....04/27/2026 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC ... e [ 2.AFE L . ...93.3240 |...covnnnnnnns 7,013,299 |.... 8,050,820 o.enieieiiiiiiees feeeeeennn (92,089) [oee s e e 4.223 |...... 2.775 ...08/28/2019 ...|....05/01/2029 ...
38148L-AC-0 ..... Goldman Sachs Group Inc ... 2 e [ 2AFE L .. 6,013,917 |...96.6640 |.............. 5,654,844 |.... +..5,884,587 |ooiiiiiiiiinnins e (18,183) [ o e 3.500 |...... 3.163 ....01/30/2015 ...|....01/23/2025 ...
38148L-AE-6 ..... Goldman Sachs Group Inc ... N2 e [ 2.AFE L 6,354,473 |...96.7940 [......ceeennn 6,170,637 |.... ee6,369,375 [oiiieiiiiiieeee 2,209 [ o e 3.750 |...... 3.789 ....05/19/2015 ...|....05/22/2025 ...
38937L-AA-9 ..... Gray Oak Pipeline LLC ... 1 .2.CFE .. 4,441,310 |...97.2730 |. .. 4,318,939 |. . 4,440,312 |.. .2.000 |......1.990 ...09/11/2020 .. 09/15/2023
391399-AA-0 . Great West Lifeco US FI 1 1FFE .. 694,533 |...89.0110 |. ..623,076 |. 696,623 |.. .0.904 |......1.092 ....04/30/2021 .. 08/12/2025
40414L-AM-1 ... [Hep Inc wovvvvennnnnnnee 2 L2.AFE .. 8,350,385 |...96.2750 |. ..7,966,781 |. .8,291,345 |.. .3.400 |......3.290 ....02/03/2015 .. 02/01/2025 ...
42250P-AA-1 ... Heal thpeak Properties ... e [ 2.AFE L 1,212,700 |...86.2160 |........c..... 1,038,908 |.... e 1,210,804 e e (TB2) [ e e 3.000 |...... 2.924 ...12/12/2019 ...|....01/15/2030 ...
427866-BE-7 ..... Hershey Company .. A1 [ LR FE L ...80.2380 |......ouunnnns 3,486,337 |.... 4,337,461 [ e 985 L e e 1.700 |...... 1.725 ....06/27/2020 ...|....06/01/2030 ...
428240-BG-3 ... HP Enterprise Co . e 2B FE L ...99.4030 |....covnennnns 2,648,083 |.... e 2,115,817 [ e (76,162) [ e e 4.450 |...... 1.529 ....06/16/2020 ...|....10/02/2023 ...
442851-AL-5 ... Howard University A1 [ 2.0 FE L ...86.3090 |... e 1,915,000 [oenniiiiiiiinnens v e o e 2.8%5 [..... 2.89% ...01/31/2020 ...|....10/01/2029 ...
442851-AN-3 ...... Howard University 1 e 2.0 FE Ll ...84.5120 |...ooenniieeeennn 215,506 nnnniieennnnnn255,000 |oieieiniieneeennn255,000 |oeenniiiiiiiieee foeeeeeiiieeeeeen e oo e 2.945 |...... 2.945 ....01/31/2020 ...|....10/01/2030 ...
442851-AT-8 ..... Howard University A1 [ 2.0 FE L ...84.8400 |.................661,753 |.......eeeennnn 780,000 |ooviivnnnnnnenn 780,000 |ovenniiiiiiinnnns fovvviiiiiiiiiiin Jeiniiiiiiinns foeriviii e 2.701 |...... 2.701 ....07/08/2020 ...|....10/01/2029 ...
442851-AV-3 ..... Howard University 1 e [ 2.CFE Ll ...82.1410 |... . e 2,755,000 [eeneeeeeeniniees foeeeeniieeeeene e e e 2.901 |...... 2.901 ...07/08/2020 ...|....10/01/2031 ...
442851-Al-1 ... Howard University A1 [ 2.0 FE L .. 1,275,000 |...80.3260 |.............. 1,024,160 |.... .... 1,275,000 I MR R 2.981 |...... 2.981 ....07/08/2020 ...|....10/01/2032 ...
442851-AY-7 ..... Howard University .. 1 .2.CFE .. 4,284,336 |...72.8100 |. ..3,058,012 |. .4,276,017 |.. (3,339) | .3.476 |......3.334 ....07/09/2020 .. 10/01/2041
446150-AN-6 ..... Huntington Bancshares 2 L2.AFE .. . 11,591,479 |...97.4890 |. . 11,333,050 |. 11,612,587 |.. . 4,89% |. .4.000 |......4.048 ....06/09/2018 .. 05/15/2025
44891A-BI-8 ..... Hyundai Capital America 1 L2.AFE .. 8,382,113 [...96.9130 |. ..8,131,026 |. .8,388,107 |.. ..2,639 |. .1.250 |......1.282 ....09/15/2020 .. 09/18/2023
452308-AT-6 ..... Illinois Tool Works Inc -2 .1EFE .. 3,064,950 |...98.4700 |. ..2,954,088 |. .3,013,276 |.. .. (14,040) |. .3.500 |......3.008 ....02/27/2019 .. 03/01/2024 ...
45685E-AJ-5 ... Voya Financial Inc ....... . .. 2.BFE .. 2,133,565 |...93.2050 |. ..1,561,187 |. .2,053,378 |.. .. (11,609) |. .5.700 |......4.067 ...01/30/2015 .. 07/15/2043 ...
45866F-AN-4 ..... Intercontinentalexchange .. A1 [ TG FE L 8,801,016 [...75.4930 [.....ccevvnnen 6,673,546 |.... ....8,808,033 1.850 |...... 1.891 ....08/17/2020 ...|....09/15/2032 ...
459200-KA-8 ..... Ibm Corp e [ G FE L 1,877,138 |...92.0050 |... .... 1,839,403 3.500 |...... 2.624 ...12/12/2019 ...|....05/15/2029 ...
46124H-AA-4 ..... Intuit Inc A1 [ TG FE L .. 400,904 |...97.7910 |... 0.650 |...... 0.658 ....06/25/2020 ...|....07/15/2023 ...
465685-Ad-4 ..... Itc Holdings Corp 2 e 2B FE L .. 7,237,060 |...97.5890 |... eeeeneenneeen 8,920,000 [....iieeennnn.6,966,917 |oeiiiiiiiiiiis [ (37,754) |. 3.650 |...... 3.0M ....12/01/2015 ...|....06/15/2024 ...
46625H-KC-3 ... Jpmorgan Chase & Co ... 2 e | LFFE L . 17,303,836 |...96.5670 |... ... 16,561,223 |.... . 17,182,552 [ e (16,982) |. 3.125 |...... 3.018 ....01/30/2015 ...|....01/23/2025 ...
46625H-RL-6 ..... Jpmorgan Chase & Co ... 2 ... .. 1.F FE ..|... 1,555,443 |...99.1550 |... .. 1,464,512 |.... 1,477,000 |.. .... 1,483,147 ..(29,000) | 2.700 |...... 0.724 ...06/25/2020 ...|....05/18/2023 ...
46647P-CK-0 ..... JPMorgan Chase & Co ... 1 .1EFE .. .. 275,256 |...93.2140 |. ..256,339 |. ..275,000 ....215,128 |.. ....(88) [ .0.969 |......0.937 .59 ....07/01/2021 .. 06/23/2025 ...
476556-DB-8 ..... Jersey Central Pur & Lt 1 L2.AFE .. . 11,488,706 |...98.6280 |. . 10,405,265 |. 10,550,000 10,671,865 |.. (117,677) |. .4.700 |......3.515 123,963 ....12/01/2015 .. 04/01/2024
478111-AD-9 ..... Johns Hopkins Health Sys .. 1 .1.DFE .. 3,400,000 |...83.3000 |. ..2,832,186 |. .3,400,000 .3,400,000 |.. .2.420 |......2.420 41,140 ....01/23/2020 .. 01/01/2030
478115-AE-8 ..... Johns Hopkins University .. 1 .1.CFE .. . 13,290,000 |...81.7980 |. .10,870,901 |. 13,290,000 13,290,000 |.. 1,972 |......1.972 131,039 ....03/09/2020 .. 07/01/2030
483050-AF-0 ..... Kaiser Foundation Hospit 1 .1.DFE .. . 10,565,000 |...72.9230 |. .. 7,704,326 |. 10,565,000 10,565,000 |.. .2.810 |......2.810 . . 24,740 ...06/08/2021 .. 06/01/2041 ...
49271V-AL-4 ..... Keurig Dr Pepper Inc N A |--2.BFE ... 550,154 |...94.9570 |... 522,262 |.... ....550,000 |.. 550,000 [.eeeeeemniieeee eeermmnneeeee (36) [ oo e 0.750 |...... (VAT 11 AR 1,215 |... ....04/28/2021 ...|....03/15/2024 ...
49326E-EH-2 ... Keycorp ... .. 2.AFE ..|... ...97.5700 |.....counnnnns 9,756,990 |.... .. 10,000,000 |.. 09,997,108 [oenniiiiiiieees i 947 e e e 4.150 |...... 4.161 (A0 ...... L 71,472 ... ....10/22/2018 ...|....10/29/2025 ...
49326E-EJ-8 ..... Keycorp .... e [ 2AFE L ...84.3460 |.......eenn.n. 2,766,562 |.... ....3,280,000 |.. 3,278,189 [ e 283 | e e 2.550 |...... 2.559 | AO ...... ...09/04/2019 ...|....10/01/2029 ...
49327M-3A-0 ..... Key Bank Na A1 [ TG FE L ...99.9790 |... ..350,000 |oeeevrinnenennnnn350,000 [oueniiiiiiiinnns v e i e 3.340 |...... 0.440 | JAL ... ....12/07/2020 ...|....01/03/2024 ...
49338L-AE-3 ..... Keysight Technologies ... e 2B FE L ...97.7010 |... . .3,245,000 |-.evuneeeenn. 3,443,939 [ e (46,028) [ e [ 4.600 |...... 2.968 (A0 ...... ....12/12/2019 ...|....04/06/2027 ...
49338L-AF-0 ..... Keysight Technologies ... A1 [ 2B FE L ...87.0380 |.....counnnnns 5,087,394 |..............5,845,000 |..............5,841,438 |....oooeriiiiinn JonnnnnnnnnndB4 [ e [ 3.000 |...... 3.010 |AO ...... ....10/07/2019 ...|....10/30/2029 ...
494550-B0-8 ... Kinder Morgan Ener Part 2 e |- 2.BFE ..., ...98.9300 |...ccevnnnnnns 1,261,356 |.... . .... 1,250,903 e 34570 [ e s 3.500 |...... 6.466 |MS ...... ...12/01/2015 ...|....09/01/2023 ...
49456B-AB-7 ..... Kinder Morgan Inc .. T [ 2B FE ... . 100.0530 |... 835,443 |.... ..835,000 |.. 857,265 |ovvvvvvviiiiiiiinn Joeeeeens (35,516) |.eeeeeeeeeeieeeees e s 5.625 |...... 1.296 [N ...... ....06/18/2020 ...|....11/15/2023 ...
501044-CS-8 . Kroger Co/The ..... 1 L2.AFE .. ...99.1530 |. ..5,092,508 |. .5,136,000 .5,149,370 |.. ..(38,709) | . ......3.07 ....04/11/2019 .. 08/01/2023 ...
502431-AK-5 ... L3 Harris Tech Inc .... 1.. ... 2.BFE ... .. 15,623,657 |...98.4140 |... ...14,683,384 |.... ...14,920,000 |. ...15,141,088 |..... P PP (185,577) |.vvveeeeeeeeeeneee foveiiiiiiiiiiiiins o, 3.950 |...... 2.642 [MN ...... ...05/05/2020 ... |....05/28/2024 ...
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52532X-AH-8 ..... Leidos INC ovvvvvenniiiiiiiiiiecciiineeecevieeeeeenes foee e | s T L 2.CFE .| 4,489,484 |...76.8540 [.......cceunen 3,466,102 |...oeeeennnnn 4,510,000 |....ccvvunnnns Lo /PO R [ (s I N R RN 2.300 |...... 2353 |FA s [ 39,187 103,730 |....06/23/2021 ...|....02/15/2031 ...
53079E-BG-8 ..... Liberty Mutual Group Inc .. e 2B FE L ...93.4600 |.....coennnnn. 3,738,380 |.... .4,000,000 |.. eeed,000,000 [.ennieeeeniiiieee feeeeeriiieeeeene o e e 4.569 |...... 4.569 [FA ...... .. 182,760 |....01/28/2019 ...|....02/01/2029 ...
532457-BH-0 ... Eli Lilly & Co 2 e | LFFE L ...95.6090 |.......oennnns 1,328,008 |.... 1,388,200 [ i 81 e e e 2.750 |...... 2.772 (D ....... ... 38,198 [....02/24/2015 ...|....06/01/2025 ...
548661-DX-2 ..... Lowe's Companies Inc e [ 2.AFE L ...83.2370 |..ccovnnnnnnns 2,701,044 |.... ... 3,243,347 ceeeB00 feeeeeiiie e e 1.300 |...... 1.310 | AO ...... ... 42,185 |....10/07/2020 ...|....04/15/2028 ...
55279H-AK-6 ..... Manuf & Traders Trust Co .. 2 e TG FE L ...95.6320 |........ounnns 5,130,641 |.... .... 5,363,592 e B82 [ e [ 2.900 |...... 2913 [FA ...... .. 155,585 |....02/03/2015 ... |....02/06/2025 ...
55279H-AQ-3 ..... Manuf & Traders Trust Co .. .. 1.G FE ..|... L.91.2710 |oeeeeeenns 3,701,051 |.... 8,227,752 e e (34,873) |eveeeeeeeniees foeeeeeeiiis e 3.400 |...... 2.421 [FA ... .. 137,870 |....12/11/2019 ...|....08/17/2027 ...
571748-AV-4 ..... Marsh & Mclennan Cos Inc .. |- 2.AFE L ...97.8780 |...ccevnnnnnns 1,174,537 |.... 1,288,679 [ e (72045 i PO AR RN 3.500 |...... 0.729 (D ....... ... 42,000 |....07/28/2020 ...|....06/03/2024 ...
571748-AX-0 ..... Marsh & Mclennan Cos Inc .. .. 2.AFE ..|... ...97.1030 |..eeernnnnnnns 2,893,681 |.... ....2,976,222 e 1,832 s e s 3.500 |...... 3.561 [MS ...... .. 104,300 |....12/01/2015 ...|....03/10/2025 ...
571748-BF-8 ..... Marsh & Mclennan Cos Inc .. L2.AFE .. ...98.6450 |. .. 3,975,373 |. . 4,029,527 |.. 378 |. .3.875 |......3.885 ....01/08/2019 .. 03/15/2024
57284P-AA-9 . MARSHFIELD CLINIC HEALTH .. . 1.GFE .. ...82.6340 |. 11,312,554 |. 13,690,000 |.. ) .2.703 |......2.703 ....06/17/2020 .. 02/15/2030
576291-BV-1 ..... MassMutual Global Funding . .. 1.BFE .. ...98.0700 |. .. 2,059,468 |. .2,100,000 .2,120,217 |.. .. (15,440) |. .3.600 |......2.822 ....02/27/2015 .. 04/09/2024 ...
58013\-FJ-8 ..... Mcdonald's Corp |- 2.AFE ... ...87.9380 |..ccovnnnnnnns 8,793,830 |.... .. 10,000,000 |.. 10,114,998 | [ (16,354) |-vveeeeeeenniees foeeeeeeiiieis e 2.625 |...... 2.431 . ...08/27/2019 ...|....09/01/2029 ...
58506Y-AH-5 ..... Medstar Health Inc .... |- LFFE ... ...98.2870 |.....covnnnnns 4,914,330 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiinines v e foii e 2.899 [...... 2.899 [FA ...... .. 144,950 |....01/29/2015 ... |....08/15/2023 ...
58506Y-AN-2 ..... Medstar Health Inc .... |- 1L.FFE ... L..87.9720 |..ccovnnnnnnns 5,348,679 |.... .6,080,000 |.. 5,997,842 | e 12,858 [ e e 3.499 |...... 3.765 [FA ...... .. 212,739 |....12/01/2015 ...|....08/15/2028 ...
58933Y-AR-6 ..... Merck & Co Inc |- TEFE L ...95.9070 |... . 7,625,000 |.. e 1,622,083 [ e 1,339 e e e 2.750 |...... 2.769 ...02/05/2015 ...|....02/10/2025 ...
58989V-2C-7 ..... Met Tower Global Funding .. .- 1.DFE ..|... ...94.4520 |.................306,968 |........c..0ennn325,000 |oreieiniieeeennn325,410 | e (824) | e e 0.700 |...... 0.599 ....08/30/2021 ...|....04/05/2024 ...
59156R-BB-3 ..... Metlife Inc |- .G FE ... ...99.6760 |... e 5,000,000 [o.nninnnnnnn. 5,028,115 i e (38,828) [ e e 4.368 |...... 3.570 ....09/24/2018 ...|....09/15/2023 ...
592176-CT-4 ..... Met Life Glob Funding | .. 1.DFE ..|... ...98.5060 |.......eunnnns 3,989,481 |.... 8,049,268 |...iiiiiiiiieeee e 887 e e e 3.600 |...... 3.618 ...01/08/2019 ...|....01/11/2024 ...
59217G-EH-8 ..... Met Life Glob Funding I ... .. 1.DFE ..|... ...98.3390 |... .. 1,991,359 |.... 02,027,259 [ e (5,182) [ e e 0.900 |...... 0.642 ...06/23/2020 ...|....06/08/2023 ...
59217G-EN-5 Met Life Glob Funding | .. 1.DFE .. ...93.6440 |. ..257,521 |. ..275,000 .274,863 |.. .0.550 |......0.585 ....06/01/2021 .. 06/07/2024
59260A-AA-6 ..... [Metropolitan Tower Life .. 1.F FE .. . 101.6390 |. .. 3,049,161 |. .3,000,000 3,113,328 |.. .(105,021) |. .7.625 |......3.876 ....04/27/2018 .. 01/15/2024
59523U-AQ-0 Mid-America Apartments .. .. 1.G FE .. . 10,761,135 |...95.0600 |. ..9,486,988 |. .9,980,000 10,501,867 |.. ..(78,962) |. .3.950 |......2.985 ....08/05/2019 .. 03/15/2029
59524Q-AA-3 ..... [Mid-Atlantic Interstate | e [ 2AFE L 3,319,170 |...94.3030 |. .. 3,130,856 |. . 3,320,000 .3,319,525 |.. .78 | .4.100 |......4.103 ....05/07/2018 .. 05/15/2028 ...
595620-AN-7 ..... [Midamerican Energy Co N L .. 1.EFE .. . 11,093,182 |...97.7730 |. .10,510,555 |. 10,750,000 10,828,344 |.. .. (48,924) |. .3.500 |......3.013 ...03/06/2017 .. 10/15/2024 ...
617446-8R-3 ..... Morgan Stanley B L .. 1.EFE ..|... 175,000 |...91.8170 |... 160,680 |.... ... 175,000 |.. 175,000 |oevveeniviiiiinns fooviiiiiiiiis s e e 0.864 |...... 0.864 ....10/16/2020 ...|....10/21/2025 ...
617446-8T-9 ..... Morgan Stanley ... N L .. 1.G FE ..|... ...99.7070 |... ..350,000 |oeeerrinneeeeennn350,000 foeenieeiiiiiiiines foeeeeniieeeeeene e e e 0.560 |...... 0.560 ....11/09/2020 ...|....11/10/2023 ...
61744Y-AN-8 ..... Morgan Stanley ... B L .. 1.G FE ..|... ...99.9080 |... .2,568,000 |.evenninnnnnn 2,569,389 [ooiiiiiiiiiiiiiis o (23,076) [ i e 3125 |...... 2.210 ....08/22/2019 ...|....01/23/2023 ...
61746B-DJ-2 ..... Morgan Stanley ... N L .. 1.G FE ..|... ...99.7950 |.............. 3,991,788 |..............4,000,000 |.............. 4,002,952 |.oorrermmmuinnns forreennnn (19,502) |evneeeiciiiees oo e 3.750 |...... 3.248 ...02/22/2019 ...|....02/25/2023 ...
61747Y-EA-9 ..... MORGAN STANLEY ... B L .. 1.EFE ..|... ...93.1770 |... reveennneeeennn 400,000 [oanniinnnnnn399,104 | o388 [ [ e 0.790 |...... 0.884 ....07/01/2021 ...|....05/30/2025 ...
61747Y-EB-7 ..... MORGAN STANLEY ... N L .. 1.EFE ..|... ...94.5610 |... 401,885 |.... 25,000 eeeenieeeeeiis e e e e 0.791 |...... 0.791 ....07/15/2021 ...|....01/22/2025 ...
61747Y-EG-6 ..... MORGAN STANLEY 1 .1EFE .. ...91.9140 |. ..344,677 |. .375,000 |.. .1.164 |......1.164 ....10/14/2021 .. 10/21/2025 ...
61772B-AA-1 ... Morgan Stanley . 1 1EFE .. ...98.5730 |. ..517,507 |. .525,195 |.. .0.731 |......0.587 ....04/28/2021 .. 04/05/2024
620076-BU-2 ..... Motorola Solutions Inc. 1 .2.CFE .. ...80.2190 |. .11,691,876 |. 14,575,000 |.. .2.750 |......2.750 ....06/10/2021 .. 05/24/2031
62928C-AA-0 ..... NGPL Pipeco Llc ..... 1 .2.CFE .. .. 81.6060 |. .. 3,623,289 |. . 4,437,357 |.. .3.250 |......3.258 ....05/03/2021 .. 07/15/2031
649520-DP-5 ..... [New York Life Global Fdg . .. 1.AFE .. ...98.7840 |. .. 1,268,390 |. .1,286,575 |.. .1.100 |......0.513 ....06/23/2020 .. 05/05/2023 ...
6533%K-BM-1 ..... Nextera Energy Capital e [ 2.AFE L ...86.7290 |...covnnnnnnns 1,829,984 |.... e 2,104,007 [oeeeeieiiiieee feeeeeeieeee e 786 [ e e 2.750 |...... 2.7% . . ...10/01/2019 ...|....11/01/2029 ...
6533%K-BR-0 ..... Nextera Energy Capital .. A1 [ 2AFE L ...82.5110 |...covvnnnnnns 6,695,727 |.... 8,112,766 [ e 278 e e e 2.250 |...... 2.254 o 15, .. 182,588 |....05/05/2020 ... |....06/01/2030 ...
6533%K-BII-9 ..... Nextera Energy Capital .. e [ 2.AFE L ...85.5360 |....cceuunnnns 3,293,144 |.... 3,848,215 [ e 808 [ e e 1.900 |...... 1.909 s ... 73,150 |....06/02/2021 ...|....06/15/2028 ...
65364U-AH-9 ..... Niagara Mohawk Power .... 2 e [ 2AFE L ...86.8340 |.........ennnt 1,172,256 |.... 132,912 Lo 884 e e e 4.278 |...... 4.336 ..o 14, ... 57,753 |....12/01/2015 ...|....10/01/2034 ...
65364U-AK-2 ..... Niagara Mohauk Power .... N2 e [ 2.AFE L ...96.1120 |... ... 12,571,437 |.... 13,192,285 [ e (72,102) [ o e 3.508 |...... 2.920 ...02/11/2015 ...|....10/01/2024 ...
65473P-AK-1 ..... Nisource Inc A1 [ 2B FE L .. 872,830 ]...90.2320 |.........oeeeeen. 789,530 ounnniiiinnnn.. 875,000 [ooiiiiiinnnnnnnns 873,847 O PP RN 0.950 |...... 1.001 ....08/12/2020 ...|....08/15/2025 ...
666807-BS-0 ..... Nor throp Grumman Corp T [ 2.AFE ... 6,932,090 |...96.2500 |... . ....6,938,888 o e 2, N JUTP PO 4.400 |...... 4.449 ...03/19/2020 ...|....05/01/2030 ...
677050-AC-0 ..... Oglethorpe Power Corp ... 1. .. 1.EFE ..|... .. 9,662,800 |. 100.8850 |.............. 8,191,830 |.... 9,073,443 [ e (197,480) |-eevveeeeeiieieens o |l 6.191 |...... 3.310 ....11/26/2019 ...|....01/01/2031 ...
681919-BD-7 ..... Omnicom Group Inc .. 1 L2.AFE .. . 14,144,919 |...82.1000 |. 11,633,598 |. 14,148,290 |.. ..2,228 |. .2.600 |......2.620 ....04/28/2021 .. 08/01/2031 ...
68235P-AH-1 ... One Gas Inc .... 1.. .. 1.GFE ..|.. .. 1,791,788 )...81.5540 |.............. 1,467,977 |.... .1,800,000 |. ....1,793,809 |..... i e 170 [ i e 2.000 |...... 2.051 ...04/29/2020 ... |....05/15/2030 ...
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68389X-BN-4 ..... 0racle COrp .u..vverevuueiiriiiiineeecrrineeecesniaees foen ven | veeees T 2B FE | 3,472,405 |...91.9910 [....oeeeeennn 3,017,305 |oevieiinnnnn 3,280,000 |....ccevunnnns 3,400,230 |.eeenrivrirnnnnnes foreeennnn (24,306) |oveenniiiiiiiinns oo e 3.250 |...... 2,407 [MN ... Joeveininnnn 13,621 | 106,600 |....12/12/2019 ...|[....11/15/2027 ...
693342-AB-3 ... PG&E Wildfire Recovery - TAFE L. ...93.0050 |....cevnunnnns 2,125,169 |.... .2,285,000 |.. e 2,284,929 o e (B) e e e 4.263 |...... 4.263 ...06/08/2022 ...|....06/01/2036 ...
693342-AF-4 ... PGSE Wildfire Recovery EXT SR SEC AMZ33 S LAFE L ...95.2110 |... ... 12,577,426 |.... 13,210,000 |.. 213,209,109 [enniiiiins e (851 e e e 4.022 |...... 4.017 ....07/13/2022 ...|....06/01/2031 ...
693475-AP-0 ..... Pnc Financial Services .. |- 2.AFE L. ...98.8100 |... .2,150,000 |.. e 2,157,525 [ e (5,790) [ o e 3.900 |...... 3.611 ....12/01/2015 ...|....04/29/2024 ...
693475-AV-T7 ..... Pnc Financial Services .. | TG FE L ...98.5450 |... ... 500,000 |eeeeniiieennnn.514,608 [ooniiiiiiiniii e (14,882) [ s e 3.500 |...... 0.498 ...04/30/2021 ...|....01/23/2024 ...
6944PL-2C-2 ... Pacific Life GF Il . |- 1.DFE ... ...96.5190 |... . ...75,000 |.. e e e 0.500 |...... 0.501 ....11/23/2020 ...|....09/23/2023 ...
6944PL-2E-8 ..... Pacific Life GF Il . ... 1.DFE ..|... ...88.2780 |... ..926,915 |.... .1,050,000 |.. (T R R RN 1.375 |...... 1.378 ....04/30/2021 ...|....04/14/2026 ...
70213H-AA-6 ..... Partners Heal thcare Syst .. .. 1.DFE ..|... . 109.0020 |... ...18,530,340 |.... 17,000,000 |.............23,717,828 |.ceeveeeeeeenns feeees (367,946) [.eeeeeeennneee foeeeemmniiieieeens e 6.259 |...... 2.901 ...11/24/2020 ...|....07/01/2037 ...
70450Y-AC-7 ..... Paypal Holdings Inc ... .1.GFE .. .. 263,760 |...95.8820 |. ..239,705 |. ..250,000 (4,110) | .2.400 |......0.727 ....04/28/2021 .. 10/01/2024
70466W-AA-7 ... Peachtree Funding Trust .. 2.BFE .. 8,025,000 |...96.5940 |. .. 7,751,652 |. .8,025,000 .3.976 |......3.976 ....03/10/2015 .. 02/15/2025
709599-BB-9 . Penske Truck Leasing . .2.BFE .. . 12,748,939 |...97.9170 |. .12,508,871 |. .3.900 |......3.941 ....05/07/2018 .. 02/01/2024 ...
T13448-ER-5 ..... Pepsico Inc |- LEFE L. ...4,253,069 |...93.0300 |......ennnenn 3,977,028 |.... . . 8,261,313 [ e 3,028 [ e e 2.625 |...... 2.706 |MS ...... .. 112,219 |....08/17/2020 ...|....03/19/2027 ...
714046-AL-3 ..... Perkinelmer Inc |- 2.BFE ... .. 199,876 |...92.7520 |... 185,504 |.... . 200,000 |.. 199,930 [oevvvvvvivininnns foovvvinec 41 e [ e 0.850 |...... 0.871|MS ...... ...1,724 1....09/08/2021 ...|....09/15/2024 ...
718172-BM-0 ..... Philip Morris Intl Inc . |- 1L.FFE ... 5,754,828 |...96.5570 |... ..5,431,348 |.... .5,625,000 |.. 5,653,004 .eiieeiiiieee feeeeeeee (W47 | e e 3.250 |...... 2.972 [N ...... 182,813 |....12/01/2015 ...|....11/10/2024 ...
718546-AY-0 ..... Phillips 66 - 2.AFE L. . 14,674,135 |...95.6300 |... ...14,048,047 |.... 14,684,441 | e 4,906 [ e e 0.900 |...... 0.934 [FA ...... .. 132,210 |....11/16/2020 ... |....02/15/2024 ...
74251V-AR-3 ..... Principal Financial Grp |- 1.GFE ... ...9,576,732 |...92.9240 |... .. 009,589,077 [ e 3542 | e e 3.700 |...... 3.748 [MN ...... .. 355,755 |....05/07/2019 ...|....05/15/2029 ...
T4256L-EJ-4 ..... Principal Lfe Glb Fnd Ii .. .- LEFE ... ...95.5150 |... +.250,000 Joeevennnnennnnnnn 249,934 | i B4 e [ e 0.500 |...... 0.526 ...12/01/2020 ...|....01/08/2024 ...
74271U0-RB-8 ..... PROCTER & GAMBLE CO - TAFE L. ...98.2436 |... .2,000,000 |.. e 1,964,872 | e 1,550 [ e e 2.054 |...... 2.116 ....10/25/2022 ...|....11/04/2023 ...
T43263-AE-5 ... Progress Energy Inc .. . |- 2.BFE ..|... . 113.6080 |... 3,610,734 [ e (TT,772) s o v 7.750 |...... 3.900 ....02/11/2015 ...|....03/01/2031 ...
74340X-BU-4 . Prologis Lp ....c..... .. 1.G FE .. ...95.0000 |. . 2,437,720 |.. .3.250 |......4.021 ....10/06/2022 .. 06/30/2026
74368C-AR-5 . Protective Life Global .. 1.EFE .. ...98.3220 |. .1,285,082 |.. .1.082 |......0.888 ...06/23/2020 .. 06/09/2023
74368C-BA-1 ..... Protective Life Global .. 1.EFE .. ...95.1830 |. . N 500,000 |.. .0.473 |......0.473 ....01/05/2021 .. 01/12/2024
74368C-BC-7 ..... Protective Life Global .| 1.EFE .. ...89.8850 |. .. 247,183 |. .276,036 |.. .1.618 |...... 1.500 ....04/30/2021 .. 04/15/2026 ...
743759-A0-5 . Providence Health System . |- 1.EFE .. ...97.5970 |. ..6,695,182 |. .7,367,255 |.. .5.390 |......3.953 ...02/12/2015 .. 10/01/2030 ...
T44573-AT-3 ..... Public Service Enterpris .. . |- 2.BFE ..|... ...96.2840 |... 216,639 |.... P20 LV [V U EERNE RN RN RN 0.841 |...... 0.841 ....11/04/2021 ...|....11/08/2023 ...
75513E-BX-8 ..... Raytheon Tech Corp .... |- 2.AFE ... ...96.3350 |....coennnnnns 3,896,763 |.... e 4,045,000 [..eieeiiiiiiiees e e e e 3.150 |...... 3.150 ....12/10/2020 ...|....12/15/2024 ...
756109-AQ-7 ..... Realty Income Corp .... | TG FE L ...98.2060 |........oennns 5,916,893 |.... 8,078,474 | e (39,888) [ e e 3.875 |...... 3.169 ....02/03/2015 ...|....07/15/2024 ...
756109-BK-9 ..... Realty Income Corp |- 1.GFE ... ...87.3560 |... .... 11,033,025 |.... . 12,524,043 o e 13,386 [ e e 3.100 |...... 3.236 ....11/08/2021 ...|....12/15/2029 ...
75951A-AJ-T7 ..... Reliance Stand Life Il .. .- LEFE ... ...98.6950 |.............. 6,336,187 |.... .6,420,000 |.. 006,488,956 [...iiiiiiiiininns oeeennnnn (94,985) Lo e e 3.850 |...... 2.320 ....11/01/2019 ...|....09/19/2023 ...
760759-A0-3 ..... Republic Services Inc ... 2. .. 2.BFE ..|... ...95.9550 |... ... 11,226,747 |.... 11,700,000 |.. 11,687,924 s e 5211 e e e 3.200 |...... 3.249 ...03/04/2015 ...|....08/15/2025 ...
760759-AY-6 ..... Republic Services Inc ... 1 .2.BFE .. ...89.6480 |. ..582,711 | . 650,000 ....644,733 |.. .0.875 |......1.163 ....04/09/2021 .. 11/15/2025 ...
76169X-AB-0 ..... Rexford Industrial Realt 1 L2.AFE .. ...76.8910 |. .. 4,959,495 |. .6,450,000 6,394,454 |.. .2.150 |......2.260 ....08/04/2021 .. 09/01/2031
76209P-AB-9 ..... RGA Global Funding .... . .. 1.EFE .. ...84.8750 |. ..4,748,762 |. .5,595,000 .5,590,058 |.. .2.700 |......2.716 ....01/10/2022 .. 01/18/2029
771196-BE-1 ..... Roche Holdings Inc . 2 .1.CFE .. . 17,142,403 |...97.4290 |. . 15,841,955 |. 16,260,000 16,416,737 |.. .3.350 |......2.688 ...12/01/2015 .. 09/30/2024
773903-AK-5 ..... Rockwel | Automation ... 1 1.F FE .. .. 174,916 |...97.3250 |. ..170,319 |. . 175,000 ... 174,974 .. .0.350 |......0.374 ....08/03/2021 .. 08/15/2023 ...
785592-AV-8 ..... Sabine Pass Liquefaction .. 2 e [ 2B FE L . 11,640,120 |. 101.1820 |... ....11,054,101 |.... 10,925,000 |.. 11,253,591 [ e (99,671) [ e e 5.875 |...... 4.786 ...10/23/2018 ...|....06/30/2026 ...
79466L-AF-1 ..... Salesforce.com Inc .... I VAN .. 1.F FE ..|... ...6,968,258 |...96.1010 |......ovnneees 6,698,247 |.... .6,970,000 |.. 006,969,002 [o.eniiiiiiiiiiinns v 168 e e e 3.700 |...... 3.703 ....04/05/2018 ...|....04/11/2028 ...
808513-AL-9 ..... Char les Schwab Corp ... N2 e | LFFE L .10,007,790 |...96.1340 |.....ennnenenn 9,661,437 |.... 10,050,000 |.. ...10,039,648 |.....ccovvniiiiee foeeeeeeeen 4510 [ e e 3.000 |...... 3.049 ....03/03/2015 ...}|....03/10/2025 ...
817826-AB-6 ..... 7-Eleven Inc ... A1 [ 2B FE L . 17,365,513 |...95.1490 |... ... 16,536,948 |.... 17,380,000 |.. L AT374,592 [ e 4836 [ e e 0.800 |...... 0.828 ...04/28/2021 ...|....02/10/2024 ...
817826-AC-4 ..... 7-Eleven Inc ... e 2B FE L ... 99,762 |...87.6580 |...cevuuniieeennn 87,658 [oiniiiiinnnnnn 100,000 [oeeeiiniiiieeennnn 99,851 [ e A7 e e e 0.950 |...... 0.999 ....01/27/2021 ...|....02/10/2026 ...
824348-AlI-6 ..... Sherwin-Williams Co A1 [ 2B FE L .. 5,918,660 |...93.7140 |... revevnennnnnn 9,500,000 [.onniiinnnn. 5,754,548 s e (7,599) [ e e 3.450 |...... 2.219 .. 189,750 |....01/30/2020 ...|....06/01/2027 ...
84132G-AA-7 ..... SE Alaska Regl Health Con . 1T |- 1.GFE ... .. 7,855,000 |...78.6320 |..eeunnnnnnnn 6,176,512 |.... e 1,855,000 [.enieeeiniiiiees foeeerniiieeeeene e e e 2.262 |...... 2.262 .. 133,754 |....09/23/2021 ... |....07/01/2031 ...
842400-HS-5 ... Southern Cal Edison ... 1. .. 1.G FE ..|... . 18,345,744 |. 103.1160 |... ... 18,895,915 |.... ...18,345,119 P (G722 1 SR R R 5.850 |...... 5.824 ....11/04/2022 ...|....11/01/2027 ...
845011-AC-9 ..... [Southwest Gas Corp .... 1 L2.AFE .. 2,631,680 |...78.4490 |. ..2,067,121 |. .2,635,000 .2,632,472 |.. 2309 | .2.200 |......2.214 . 57,970 |....06/01/2020 .. 06/15/2030 ...
845743-BP-7 ..... Southwestern Public Serv 2. .. 1.GFE ..|.. 4,451,145 |...97.7780 |.........cooen 4,204,458 |.... .4,300,000 |. ....4,318,184 (18,562) [.vvvvvvvvvnnninnns Joveeeeiiieiiieeees fouens 3.300 |...... 2.847 .. 141,900 |....02/10/2015 ...|....06/15/2024 ...
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855244-BB-4 ... Starbucks Corp .....ocvvvvvvviiiininnniniinninneecenenns foen e | s 2 i L 2AFE L 789,859 |...99.4300 |.....cevvvunnnnns 789,472 |ovvveiiiiiinnnn 794,000 [..ooeevivnnnnnnns AN Vi I RO R 7 (1 I AU RN RN 4.210 |...... 1415 [FMAN ... | 4,466 ....06/27/2022 ...|....02/14/2024 ...
857477-BF-9 ..... State Street Corp N2 e | LFFE L ...84.3310 |..ccornnnnnnns 3,638,887 |.... .4,315,000 |.. 8,380,737 [ e (3,356) [ e e 3.031 [...... 2.934 |WN ...... e 21,798 |... ....12/11/2019 ...|....11/01/2034 ...
86944B-AD-5 ... Sutter Health A1 [ LR FE L ...92.1860 |......ounnnnns 2,949,965 |.... .3,200,000 |.. 3,325,144 Lo e (21,214) L e e 3.695 |[...... 2.904 [FA ...... ... 44,668 |... ....07/12/2019 ...|....08/15/2028 ...
86944B-AF-0 ..... Sutter Health e | LFFE L ...90.8700 |....cevvunnnns 3,775,644 |.... .4,155,000 |.. e 8,155,000 [.ennieiiiiiiiees e e e e 1.321 |...... 1.321 |FA ...... n 20,735 ... ....10/22/2020 ...|....08/15/2025 ...
87165B-AD-5 ..... Synchrony Financial 2 e [ 2.0 FE L . ...97.7460 |... .... 10,947,507 |.... 11,200,000 |.. .11,286,034 [ e (59,842) | e e 4.250 |...... 3.673 [FA ...... ... 179,822 |... ....12/01/2015 ...|....08/15/2024 ...
871829-BL-0 ..... Sysco Corporation .. e 2B FE L .... 16,480,750 . 103.7640 |... .... 13,489,294 |.... ...13,000,000 |.. 15,859,935 |o.eieiiiiiieee [eeeeennn(369,531) [ e e 5.950 |...... 2.503 ... 193,375 |... ...04/20/2021 ...|....04/01/2030 ...
872330-AC-2 ..... TC Pipelines LP A1 [ 2AFE L .. 15,693,786 |...94.3480 |... L 13,411,497 .. ...14,215,000 |.. L A5,211,915 [ [ (227,493) [ e e 3.900 |...... 2,125 ... 55,439 [... ....11/06/2020 ...|....05/25/2027 ...
87612G-AA-9 ..... TARGA RESOURCES CORP SR NT 4.2%33 .. N L .. 2.CFE ..|... 8,620,245 |...86.3570 |[....cceunnnnn. 7,418,083 |.... .8,590,000 |.. 8,618,159 [ e (2,086) [ e e 4.200 |...... 4.159 ... 150,325 |... ....08/24/2022 ...|....02/01/2033 ...
879360-AD-7 ..... Teledyne Technologies In .. 1 .2.CFE .. 7,438,152 |...86.4430 |. ..6,444,308 |. . 7,455,000 7,442,185 |.. .2.250 |......2.285 . 41,934 ....03/08/2021 .. 04/01/2028
882384-AD-2 . Texas Eastern Transmissi 2 . 1.GFE .. 4,859,647 |...91.0520 |. .. 4,447,910 |. .4,885,000 4,871,146 |.. .3.500 |...... 3.562 . 78,838 ...01/04/2018 .. 01/15/2028
88240T-AA-9 ..... [Texas Electric Mkt Stabl . .. 1.AFE .. 6,719,905 |...95.1380 |. .. 6,393,253 |. .6,720,000 .6,720,013 |.. .4.260 |......4.259 155,859 ....06/08/2022 .. 08/01/2034 ...
883203-CC-3 ..... Textron Inc e 2B FE L . 11,353,336 |...80.3470 |....eennnnnnnn 9,191,685 |.... 11,440,000 |.. 11,863,717 [ e 80438 [ e e 2.450 |...... 2.541 ... 82,527 |... ...12/15/2021 ...|....03/15/2031 ...
883556-CS-9 ... Thermo Fisher Scientific B L .. 1.G FE ..|... .. 425,000 |...93.8970 |... 399,061 |.... ..425,000 |.. L0 1)V U RN R R RN 1.216 |...... 1216 (A0t | 1,047 |... ....10/19/2021 ...|....10/18/2024 ...
889184-AD-9 ..... Toledo Hospital/The e | LEFE L . 10,034,706 |...94.3950 |... ..8,133,030 |.... .8,616,000 |.. 029,603,085 |[oeieeeenniiieee foeeeennn (148,702) |veecieeieees o e 5.750 |...... 3.569 [MN ...... .... 63,304 |... ....01/10/2020 ...|....11/15/2038 ...
891027-AS-3 ..... Torchmark Corp 2 e [ 2AFE L ...97.0920 |......oounnnns 6,126,474 |.... 006,295,586 [.oiiiiiiiiiiins v 2,166 [ e e 4.550 |...... 4.59% [MS ...... .... 84,536 |... ....09/25/2018 ...|....09/15/2028 ...
896517-AB-5 ..... Trinity Health Corp N L .. 1.DFE ..|... ...69.7190 |..ccomnnnnnnns 5,626,307 |.... 08,070,000 ..eeeeeeeniiieee foeeerreiieeeeene e e e 2.632 |...... 2.632 (D ....... ... 17,700 |... ....01/12/2021 ...|....12/01/2040 ...
907818-EY-0 ..... Union Pacific Corp 2 e TG FE L . ...96.0170 |... ....11,186,015 |.... L A1,633,515 [ 2,836 [ e e 3.950 |...... 3.978 MS ...... ... 141,887 |... ...06/05/2018 ...|....09/10/2028 ...
911365-B0-6 ..... UNITED RENTALS NORTH AM ... 1 e [ 2.CFE Ll .. 3,760,000 |...99.3750 |.eeeunnnnnnnn 3,736,500 |.... ....3,760,000 PR (R R 6.000 |...... 6.000 ... 19,427 |... ....11/15/2022 ...|....12/15/2029 ...
91159H-HG-8 Us Bancorp ... I VAN .. 1.F FE ..|... L3, T17,741 ...98.7170 v, 3,400,804 |.... 3,478,832 [ e (33,141) oo e s 3.700 |...... 2.692 .... 53,464 |... ....02/06/2015 ...|....01/30/2024 ...
91159H-HK-9 . Us Bancorp ... 2 1FFE .. ...97.9530 |. .. 4,995,623 |. . 5,135,354 |.. ..(21,074) |. .3.600 |......3.155 . 56,100 ...12/01/2015 .. 09/11/2024
91324P-BZ-4 . Unitedheal th Group Inc .. 1 1FFE .. ...99.7630 |. ..314,285 |. .314,993 |.. .2.750 |......2.768 ....10/17/2012 .. 02/15/2023 ...
91324P-DN-9 .| Uni tedheal th Group Inc .. 1 1FFE .. ...97.6630 |. ..170,911 . .188,439 |.. .3.700 |......1.052 ....04/30/2021 .. 12/15/2025 ...
91324P-EB-4 . Unitedheal th Group Inc .. 1 1FFE .. ...94.3850 |. ..235,963 |. .249,880 |.. .0.550 |......0.585 ....06/17/2021 .. 05/15/2024 ...
91529Y-AN-6 . UNUM Group .eeeneeeee N .2.CFE .. ...90.5500 |. .. 4,273,946 |. .4,708,059 |.. .4.000 |......4.045 ...06/10/2019 .. 06/15/2029 ...
92343V-EA-8 ..... Verizon Communications .. e [ 2AFE L ...93.9640 |.......oennnns 2,184,656 |.... 02,320,154 [ e 349 e e e 4.500 |...... 4.525 ...08/01/2017 ...|....08/10/2033 ...
92343V-FS-8 ... Verizon Communications .. e [ 2.AFE L ...89.3280 |... 00299,983 e e B e e s 0.850 |...... 0.852 ....11/10/2020 ...|....11/20/2025 ...
92343V-GF-5 ... Verizon Communications .. A1 [ 2AFE L ...94.9260 |... 850,371 | e (802) e e e 0.750 |...... 0.703 ....04/28/2021 ...|....03/22/2024 ...
92343V-6G-3 ... Verizon Communications .. e [ 2.AFE L ...89.8660 |... e (T80 [ e s 1.450 |...... 1.322 ....04/30/2021 ...|....03/20/2026 ...
92343V-GH-1 ... Verizon Communications .. A1 [ 2AFE L ...86.9470 |... ... 12,420,322 |.... . 876 [ i e 2.100 |...... 2.107 ....03/11/2021 ...|....03/22/2028 ...
92556H-AB-3 Viacom CBS Inc ... e 2B FE L ...89.1200 |...ccevnnnnnns 5,347,224 |.... 6,923,016 [oeeieieiiieees o (104,926) [.eeoeeeeenniieee foeeeemmiiieeeeens e 4.950 |...... 2.743 ...04/20/2021 ...|....01/15/2031 ...
92556H-AD-9 ..... [Viacom CBS Inc ... 1 .2.BFE .. ...82.1350 |. ..4,977,387 |. .7,088,135 |.. (100,896) |. .4.200 |......2.144 ... 12/17/2020 .. 05/19/2032 ...
92939U-AF-3 ..... [Wec Energy Group Inc .... 1 L2.AFE .. ...94.7700 |. ..497,541 |. ..525,000 .525,521 |.. .0.800 |......0.711 ....04/30/2021 .. 03/15/2024
931427-AU-2 . Walgreens Boots Alliance 1 .2.BFE .. ...96.2540 |. ..312,825 | ..325,000 RSV T U FRRR N .0.950 |......0.958 ... 11/02/2021 .. 11/17/2023
94974B-FN-5 . Wells Fargo & Company ... . .. 2.BFE .. ...99.3980 |. 15,381,841 |. 15,475,000 15,567,502 |.. .(145,132) |. 4,125 |......3.146 ....12/01/2015 .. 08/15/2023
95000U-2K-8 ..... [Wells Fargo & Company 1 .1EFE .. ...93.1900 |. ..605,734 |. . 650,000 .663,518 |.. ... (6,288) |. . ......1.164 ...04/30/2021 .. 02/11/2026 ...
95000U-2R-3 ... Wells Fargo & Company ... e [ 2.AFE L ...98.3%0 |... 393,582 |.... . 400,000 |.. 801,831 | [ (4367) e [ e 1.654 |...... 0.555 ....04/28/2021 ...|....06/02/2024 ...
95000U-2T-9 ..... Wells Fargo & Company A1 [ 2AFE L ...93.6400 |... 374,561 |.... ... 400,000 |.. 100000 Y R R AR RN 0.805 |...... 0.805 ....06/12/2021 ...|....05/19/2025 ...
950400-AR-5 ... WELLTOWER INC SR NT 3.85%32 . e [ 2.AFE L ...85.1530 |... ..6,697,276 |.... .7,865,000 |.. e 18T, 724 e e 118 s e e 3.850 |...... 3.832 ...08/29/2022 ... |....06/15/2032 ...
969457-BZ-2 ..... WILLIAMS COMPANIES INC SR NT 4.65%32 . A1 [ 2B FE L ...93.4040 |.......onnnnns 1,994,169 |.... .2,135,000 |.. D T R R otc N RN R RN 4.650 |...... 4.69% ....08/03/2022 ...|....08/15/2032 ...
96950F-AQ-7 ..... Williams Companies Inc 2 e [ 2B FE L L.97.4470 |..eooennnnnns 7,142,887 |.... .7,330,000 |.. e 1,324,888 | 2,364 | e e 3.900 |...... 3.936 ....06/24/2014 ...|....01/15/2025 ...
970648-AJ-0 ..... Willis North America Inc .. A1 [ 2B FE L ...84.3040 |.......oennnnt 2,277,048 |.... .2,701,000 |.. 002,689,203 [oniiiiiiiiiiees v 1,566 [ e e 2.950 |...... 3.022 ....12/13/2019 ...|....09/15/2029 ...
98138H-AG-6 ..... WORKDAY INC SR NT 3.5%27 .. 1o |- 2B FE ... ...93.6130 |... ...13,105,792 |.... 14,000,000 |.. 14,023,782 e e (3,883) [ e e 3.500 |...... 3.456 ...08/31/2022 ...|....04/01/2027 ...
98388M-AD-9 ..... XCEL ENERGY INC SNR NTS USD SEC REGD .... T [ 2AFE L. ...95.8010 |... ..9,580,070 |.... 10,000,000 |.. 9,965,342 Lo e 2317 e e e 4.600 |...... 4.646 ...06/06/2022 ...|....06/01/2032 ...
98389B-AZ-3 ..... Xcel Energy ..oeeeeveeeeeeennnns 1 L2.AFE .. ...96.3660 |. ..265,007 |. ..275,000 .275,131 |.. .0.500 |......0.432 ....12/23/2020 .. 10/15/2023 ...
98956P-AU-6 ..... Zimmer Biomet Holdings INC ...coovvvivvvnniiiiiinnnnnnns 1.. ... 2.BFE ... ...93.0150 |... 325,554 |.... ..350,000 |. 2.0350,000 Joieveiiiiiiiiiins fooniiiiiiis i e o 1.450 |...... 1.450 . 11716572021 L. ... 11/22/2024 ...
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06368B-Q6-8 ..... Bank Of Montreal ........ccooooviiviiinniiiiiiiinniinnneeens fon e A 2 i L 2AFE L 11,500,000 |...98.0080 |............. 11,270,886 |....cvvvnnnns 11,500,000 |.eevennnnnens 11,500,000 |vvvennvvveevnnnns foovriiiiiiis i e 000042338 | 4338 (A0 coeeen [oeviiniins LRI VAT 498,870 |....10/02/2018 ...|....10/05/2028 ...
064159-MK-9 ..... Bank Of Nova Scotia ... |- 1L.FFE ... ...98.3740 |...cconnnnnnns 9,837,380 |.... .. 10,000,000 |.. 1 n9,997,843 [oiiiiiiieeee e 1874 | e 2222280400 .. 3.420 [FA ...... .. 182,222 ... ....02/06/2019 ...|....02/11/2024 ...
11271L-AD-4 ... Brookfield Finance Inc | 1.GFE L ...95.6050 |... ....10,186,670 |.... ...10,655,000 |.. ..11,881,495 [ e (185,851) [ o e 40850 | 2.753 [MS ...... .. 132,063 |... ...01/16/2020 ...|....03/29/2029 ...
13607G-RK-2 ..... Canadian Imperial Bank .. |- 1L.FFE ... ...98.1320 |... e eeeennnneeeeenn 810,000 [oneniiiinnnnnn 809,945 | e T L s [002220.950 o 0.969 (D ....... ....06/17/2020 ...|....06/23/2023 ...
89352H-BA-6 ..... Trans-Canada Pipelines .. |- 2.AFE L ...91.8290 |... ....12,690,809 |.... ...15,731,083 |.ooeeiiiiiiiniees |oeeeennn(250,686) [ounnneiiiiiinees i eennn 40100 | 1.985 (A0 ...... ....12/17/2020 ...|....04/15/2030 ...
00131L-AB-1 ..... Aia Group Ltd |- LEFE L. ...95.9560 |....cceunnnnns 3,771,071 |.... . . 003,928,767 |oeeeeeeeeiiieeee Jeeeeeniee B35 [ e 2222232200 ). 3.215[MS ...... .. 125,760 |....03/04/2015 ...|....03/11/2025 ...
00185A-AF-1 ..... AON GLOBAL LTD ... |- 2.AFE L ...97.6370 |... ... 11,716,428 |.... 12,000,000 |.. ...11,982,882 e 1491 [ e [200080500 o 3.570 (D ....... ..420,000 |....10/11/2018 ...|....06/14/2024 ...
05523R-AD-9 BAE Systems PLC .. |- 2.AFE ... ...88.4540 |... 12,772,772 . ...15,914,145 [P AU (194,456) |-eevveeeeeeeeeis feeeeeeeeeiiieeeee +222223.400 ... 1.846 ....12/17/2020 ...|....04/15/2030 ...
055780-AD-5 . Bpce Sa ............ ..2.BFE .. ...96.1190 |. ..4,613,726 |. . 4,813,822 |.. (5,889) |. .4.361 ...12/01/2015 .. 03/15/2025
06675D-CE-0 ..... BANQUE FED CRED MUTUEL SR 144A NT 27 . .. 1.DFE .. ...97.5160 |. . 14,983,364 |. 15,365,000 |.. .4.753 ....07/06/2022 .. 07/13/2027
096591-2K-9 . BNP Paribas .... 1.6 FE .. ...82.2680 |. ..5,816,312 |. . 7,585,966 |.. ... 1,937 ... 12/17/2020 .. 01/13/2031 ...
096591-2N-3 ... BNP Paribas .... |- 1.GFE L. ...87.3740 |...ccrnnnnnnns 3,490,591 |.... . . 003,995,000 [..eieeeenniiiiees Jeeeemnneeeeeenne e e e 12323 1.328 ...01/06/2021 ...|....01/13/2027 ...
111013-AL-2 ..... Sky Plc .. 1.G FE ..|... ...97.6680 |... 605,543 |.... ... 620,000 |.. 619,020 [.ooviiiiiiiiiees fovviiienenn 546 [ [ 000230750 | 3.847 ....12/01/2015 ...|....09/16/2024 ...
12661P-AB-5 ..... CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A ... D...... 1 1.6 FE ..|... ...94.4630 |... ....24,749,201 |.... 26,200,000 |.. 28,177,760 eeeeeeeeiiiieeee oeeeeneenn 2,078 feieiiciiiieeee oo eennn 40050 | 4.065 ....04/21/2022 ...|....04/27/2029 ...
2253501-AB-3 ... Credit Agricole London .. D...... |- .G FE ... ...94.7090 |... .... 13,259,246 |.... 14,000,000 |.. L 13,062,244 o 8352 [ e e 40125 | 4.198 ....05/29/2018 ...|....01/10/2027 ...
225401-AN-0 ..... Credit Suisse Group Ag .. D...... 1 |--2.BFE ... ...88.4450 |.............. 2,472,043 |.... .2,795,000 |.. 002,795,000 [eeeeeeenniiieees Jeeeeenieeeeeenee e e 002,593 | 2.593 ....09/04/2019 ...|....09/11/2025 ...
23291K-AH-8 ..... DH Europe Finance Il . | 1.GFE L .. 87.7180 |... .. 6,324,453 |.... .7,210,000 |.. e 1,205,084 [ v 882 e s 002222.600 . 2.611 ...10/29/2019 ...|....11/15/2029 ...
23636A-Al-1 ..... Danske Bank A/S |- LEFE L. ...93.3930 |... 569,698 |.... ... 610,000 |.. 610,000 |oeeevrnneeeremnnn fermeeeeeemeiiiees e e [0 12226 o 1.226 ....06/16/2020 ...|....06/22/2024 ...
23636A-BB-6 ..... Danske Bank A/S .. .. 1.EFE ..|... ...85.7600 |... ....10,814,336 |.... 12,610,000 |.. R 203 0V Y RPN AR R N 71 1 RN 1.549 ....09/07/2021 ...|....09/10/2027 ...
23636T-AD-2 . Danone Sa .......... L2.AFE .. ...97.9120 |. .. 7,832,960 |. .8,000,000 7,921,120 |.. .3.802 ....10/23/2018 .. 11/02/2023
302154-BT-5 . Export-Import Bank Korea .. 1.CFE .. ...95.9000 |. ..9,590,000 |. 10,000,000 .9,981,959 |.. .2.966 ....12/01/2015 .. 01/21/2025
55608J-AR-9 . Macquarie Group Ltd ... . 1.G FE .. . 12,715,000 |...87.2490 |. 11,093,710 |. 12,715,000 12,715,000 |.. .1.340 ....01/05/2021 .. 01/12/2027
606822-CE-2 ..... Mitsubishi UFJ Fin Grp ceoeevvvviiininiiiiiiinnenecens foen o .1.GFE .. . 15,890,000 |...94.4070 |. .15,001,272 |. 15,890,000 15,890,000 |.. .4.080 ....04/11/2022 .. 04/19/2028 ...
62954I-AE-5 ..... Ntt Finance COrp .....oeeeeeermmneeieermniieeeeeenniaeeees foen o 1FFE .. 3,245,000 |...80.3230 |. ..2,606,485 |. . 3,245,000 . 3,245,000 |.. ......2.065 ...02/24/2021 .. 04/03/2031 ...
63906Y-AA-6 ..... Natwest Markets Plc 1.EFE ..|... 1,574,486 |...98.7250 |.............. 1,521,354 |.... 1,541,000 |.. 185,515 [ e (857 [ e 00002375 | 1.611 ....06/16/2020 ...|....05/21/2023 ...
82620K-AK-9 ..... Siemens Financieringsmat .. D...... |- 1L.EFE ... .... 11,534,576 |...97.8240 |... ... 11,347,630 |.... .. 11,600,000 |.. 11,593,011 [ 90795 [ e 2222222000 .. 2.087 ....09/06/2016 ...|....09/15/2023 ...
83368R-BH-4 ..... Societe Generale D...... 2. .. 2.BFE ..|... .. 16,770,000 |...87.6270 |... ... 14,695,014 |.... .. 16,770,000 |.. 216,770,000 [.eeneiiiiiiiniees oevieiiiiiiiiiien e i [0 2797 | 2.797 ...01/11/2022 ...|....01/19/2028 ...
853254-BY-5 ... Standard Chartered Plc .. D...... 2. 1.6 FE ..|... .. 350,000 |...94.3650 |... 1000850,000 |-eveiiieeeeiies feeeeeees e e 222002991 | 0.991 ....01/07/2021 ...|....01/12/2025 ...
85771P-AX-0 ..... Statoil Asa D...... 1.DFE ..|... .. 681,529 |...97.5170 |... 884,269 | [l 876 | e 000030200 3.310 ....12/01/2015 ...|....11/10/2024 ...
865621-CN-0 ..... Sumitomo Mitsui Finl Grp .. 1.G FE ..|... .. 6,475,000 |...88.8910 |......enneeeen 5,755,673 |.... ....6,475,000 UUUTRURTUPRR FRUPRRRRRTRRPI IR0 (-3 I 2.174 ...01/05/2022 ...|....01/14/2027 ...
86563V-AQ-2 ..... Sumitomo Mitsui Tr Bk Ltd .. 1.F FE .. ...96.9970 |. ..1,867,190 |. .1,924,802 |.. .284 | .0.815 ....09/09/2020 .. 09/12/2023 ...
902613-AA-6 ..... UBS Group Ag 1.G FE .. ...84.7770 |. .. 3,556,383 |. .4,195,000 .4,276,068 |.. .. (11,005) | .2.804 ...12/11/2019 .. 08/13/2030
902613-AB-4 ..... UBS Group Ag 1.6 FE .. ...97.2500 |. ..827,597 |. . 851,000 851,000 |.oevvvveiiiiiinnn fovnnniniiiiinnnnns .1.008 ....07/27/2020 .. 07/30/2024
902674-YB-0 ..... Ubs Ag London .. .|D. . .. 1.DFE .. ...94.7810 |. ..379,122 . . 400,000 .399,886 |.. ......0.476 ...02/02/2021 .. 02/09/2024 ...
922121-AD-2 ... VAR ENERGI ASA ... D...... 1. .. 2.CFE ... . 101.8600 |... .. 8,999,349 |.... .8,835,000 |.. ....8,766,294 |....ooiiiiiennnns o386 | fovviiienens Jennll 7,500 .l 7.690 ...11/08/2022 ...|....01/15/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 1,723,852,658 1,868, 982,000 1,894,905,784 (5,220,984) XXX XXX 16,647,890 53,908,173 XXX XXX
05492J-AU-6 ... Barclays Comm Mtge Sec LLC Series 19-C5 Class ASB |... ... e 4L 1.A .. ...91.9100 |... 1,746,292 |.... .1,900,000 | ....2,009,037 |..... o (27,725) | [ 0020222990 . 1.440 . 56,810 |....04/16/2021 ...|....11/15/2052 ...
056090-AA-1 ... BX Trust Series 2022-IND 4 1.4 .. ...97.8700 |. .. 2,261,420 |. .2,306,056 |.. 1,99 |. ......6.047 . 47,346 |....04/08/2022 .. 04/15/2037 ...
065402-BA-6 ..... Bank Series 19-BN18 Class ASB . N 1.A ... 1,104,727 |...93.2740 |... 932,737 |.... ....1,078,041 o (19,856) |oeeeeneeeeeennns e 30432 | 1.331 . 34,320 |....08/24/2021 ...|....05/15/2062 ...
065404-BF-1 ..... Bank Series 2018-BN10 Class XA .. i L 1.AFE. .. 2,501,071 ....3.0150 |..eeuunnnnnnns 1,259,286 |.... 1,260,570 [oeeiiiiiiiiiii oo (237,850) |- eovvvreeeeeiin foreiieiiiiiiinns 100,692 |l 3.409 .. 321,752 |....01/29/2018 ... |....02/15/2061 ...
06540W-BH-5 ..... Bank Series 2019-BN19 Class XA ... e 4L 1.A FE . 47350 | 3,962,206 |.... 4,340,450 o e (646,413) [..eeeeeeenieeee oeeeemeiieeeeenen [o2222.0.949 |l 3.567 .. 843,479 |....07/25/2019 ... |....08/15/2061 ...
06541W-AX-0 ..... Bank Series 2017-BNKS Class A5 .......ccoovvvvvnviinns foun e U I 1.A ... ...92.3810 |... 3,018,361 [ e (4,671) [ovveeeeeiiiiies feeeeeiiiiineenns 1002023390 | 3.229 ..101,700 |....07/06/2017 ...|....06/15/2060 ...
08161B-BD-4 ..... Benchmark Mortgage Trust Series 2018-B3 Class XA . [... ... e |4 1.AFE ..|... ....2.2340 |... .. [P AU (155,931) |+eeveeeeeeeenis feeeeeeeeeiiieeeee |+een2.0.581 |l 2.730 .. 269,251 |....07/16/2019 ...|....04/10/2051 ...
08162F-AK-9 ..... Benchmark Mortgage Trust Series 2019-B12 Class XA [......|....... 4. LAFE 1,905,560 |....4.0610 |.......oevvnnnnns 996,296 |...covveiiiiiiiiiiiiiiiins o 1,152,387 [ e (221,864) |..oovvveeeeeein foeiiiiiiiiiiinnns o 1,032 s 2.682 322,938 |....07/22/2019 ...|[....08/15/2052 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

Ggecola

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
08162P-AY-7 ..... Benchmark Mortgage Trust Series 2018-B1 Class XA . [......|....... 4 s LLAFE L 549,820 |....2.0440 |.......covvnnnnns 268,913 |oeveeiiiiiiineeiiiis e 311,758 [ i [QECICIe) N R R AR 0.589 |...... 1.991 [MON ..o v 5,824 | 103,918 |....01/22/2018 ...|....01/15/2061 ...
CD Commercial Mortgage Trust Series 16-CD1 Class
12514M-BC-8 ..... RN (SRR Y 4 s e LA e 323,344 1...90.8180 |....euniiiinnnn 272,453 |..coovnis 300,000 |oeeevvnnnninnnnns 314,746 [.oeeeiiniiieiees |oeviinnnns (302515 R FOPPTR R 2.724 |...... 2l 110\ R F [C1:1 1 O 8,172 |....11/12/2020 ...|....08/10/2049 ...
CD Commercial Mortgage Trust Series 2017-CD3 Class
12515G-AD-9 ..... RN (SRR Y 4 s e LA e 4,848,394 [...93. 1120 [.eevrirennnnn 4,293,385 [.oeeiiennnn 4,611,000 |.ocevennnnnens 4,715,769 [oovvvivniiiiiiies Joeeeennn (25,884) [ i s 3.631 |...... 3.013 167,425 |....06/19/2017 ...|....02/10/2080 ...
12515H-BA-2 ..... CD Comm Mortgage Trust Series 17-CD5 Class AAB ....[... ... e 4L ...94.6390 |.....coeennnns 3,392,722 |.... e 3757,349 [ e (5,191) [ e e 3.220 |...... 0.913 .. 115,435 |....11/18/2020 ...|....08/15/2050 ...
12532B-AB-3 ..... CFCRE Comm Mortgage Trust Series 16-C7 Class ASB . [... ... U I ...95.6610 |.....counnnnns 1,438,425 |.... e 1,683,983 [ o (19,771 s o v 3.644 |...... 0.787 ... 55,827 |....01/12/2021 ...|....12/10/2054 ...
12592X-BC-9 ..... Comm Mor tgage Trust Series 2015-CR22 Class A4 .... N ...94.8680 |... ....12,878,304 |.... ...13,665,019 [o.eeeeeeiiniiieee foeeeeeeea (55, 113) [ o e 3.048 |...... 2.636 ..413,766 |....06/23/2016 ...|....03/10/2048 ...
12592X-BD-7 ..... Comm Mortgage Trust Series 15-CR22 Class A5 i L RS & (V) R, 4,570,123 |.... TN R RPN ([0 o5V AU AP N 3.309 |...... 1.023 .. 158,832 |....11/24/2020 ...|....03/10/2048 ...
12592X-BE-5 ..... Comm Mor tgage Trust Series 2015-CR22 Class XA .... N ....1.4360 |... 397,083 |.... 488,415 [ oeeeeeen (98,095) [ o e 0.820 |...... 4.574 .. 257,649 |....12/01/2015 ...|....03/10/2048 ...
12593J-BF-2 . Comm Mortgage Trust Series 15-CR24 Class A5 4 ..2,388,229 |. .2,667,901 |.. ..(64,855) |. .3.6% |......1.030 . 92,554 |....12/08/2020 .. 08/10/2048 ...
125930-BE-9 ..... | Comm Mortgage Trust Series 15-CR26 Class A4 4 764,560 |.. .. (17,024) |. .3.630 [......1.180 . 26,136 |....11/23/2020 .. 10/10/2048 ...
12625F-AE-6 ..... Comm Mor tgage Trust Series 13-CR7 Class A4 .... i L ...99.3340 |... .... 3,070,853 (W27 VAN S ERRTRRI AR, 3.213 |...... 0.690 . 98,275 |....12/10/2020 ...|....03/10/2046 ...
Csail Commercial Mortgage Trus Series 2015-C1

126281-8B-9 ..... Class XA .. R 1,580,006 |....1.2360 |. . .286,6%8 |.. .(185,620) |. .0.817 |......4.19% 210,437 |....03/10/2015 .. 04/15/2050 ...

12620N-AF-2 ..... Comm Mor tgage Trust Series 15-DC1 Class A5 ......... e |4 e LA e ...9,838,828 |...95.2440 |... .9,000,000 |.. ....9,411 447 (207,061) [-eeeeeiiiieneens oieeeeeeeeiiins feeees 3.350 |...... 0.993 ..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 |...94.9500 |.............. 1,424,249 | 1,500,000 |.............. 1,673,651 |ooooeiiiiiiiiins o (33,341) | [ e 3.504 |...... 1.211 1380 [ 52,560 |....11/17/2020 ... |....06/15/2057 ...
Csail Commercial Mortgage Trus Series 2015-C3

12635F-AT-1 ... Class Ad ....oeeiiiiiiiiieeccieeee e e e | e 4o LA e 19,320,410 |...95.2540 |............. 16,669,433 |............. 17,500,000 [...cceueeees 18,082,445 |...oooooiiiiiies | (217,364) |- [ e 3.718 |...... 2.399 [MON ..... [oeeerieiienens 54,224 |.............. 650,685 |....08/26/2016 ... [....08/15/2048 ...
Csail Commercial Mortgage Trus Series 2016-C6

12636M-AE-8 ..... C1ass AD ...eueieieiiiiieee e e e | e 4o LA e 9,105,147 |...92.4290 |.............. 8,170,679 |...ccevveeenns 8,840,000 [........eeeeee 8,925,506 |[....cccevvvueenns Joerennes (29,345) [ceveeeeeiiees | s 3.090 |...... 2,739 |MON .. [ 22,762 oo 273,138 |....05/17/2016 ...[....01/15/2049 ...
Citigroup Comm Mortgage Trust Series 2015-GC29

17323V-BF-1 ..... C1ass XA .eeeieeieeeieiieiee e eeeee e oo oo | e 4o LLAFE e 3,446,671 |....1.8510 [oocceiunneennns 788,615 [.oeeeeiiiiiiieeeiiiees ol 779,749 |oooeeiiiiiiiaes e (401,168) [ | s 1.017 |...... 3.816 |MON ..oo. | 36,111 [ 476,59 |....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 |...95.5810 |....ceeveennnn 1,911,626 |.............. 2,000,000 [.ceeeeuunnnns 2,126,841 | [ (83,154) | e 3.762 |...... 1.026 [MON ..... 75,240 |....12/03/2020 ... |....06/10/2048 ...
Citigroup Commercial Mtg Trust Series 15-P1 Class

17324D-AU-8 ..... KB e [ 1A .. .. 835,273 (...95.2330 |... ... 750,000 |.. 796,713 [oeeeeiiiiiiienes oo (18,486) [ | s 3.717 |...... 1.169 [MON ..... ... 27,878 |....11/20/2020 ...|....09/15/2048 ...

200474-BC-7 ..... COMM Mortgage Trust Series 2015-LC19 Class A4 .....|... ... 1A .. 7,507,688 |...95.3130 |... el 1212173 i [ (88,610) | [ 3.183 |...... 2.630 |MON ..... ..229,176 |....06/16/2016 ... [....02/10/2048 ...

200474-BD-5 ... COMM Mortgage Trust Series 2015-LC19 Class XA .....|... ... 1.AFE . .. 8,658,378 |....1.6400 |... 1,725,468 | [ (1,071,040) | e 1.084 |...... 4.014 |MON ..... 1,187,009 |....12/01/2015 ...|....02/10/2048 ...

233070-BB-8 ..... DBGS Mortgage Trust Series 2018-C1 Class XA ........|.. ... 1.AFE . .. 1,271,160 |....0.8390 |... 726,008 [..ovveveeeiiinnne fereeeeea(145,607) |oeeviiciniiiins [ | 0.191 |...... 3.416 |MON ..... .. 186,463 |....07/18/2019 ... [....10/15/2061 ...
Deutsche Bank Comm Mtg Trust Series 16-C3 Class

23312V-AD-8 ..... [N N Y DU 4 LA e 276,664 |...95.4980 |........coeennnne 249,805 269,503 |..vviieieiiiinn feeee e (2,788) | e 2.7%6 |...... 0.735 |MON ... [eoveeeeeeiiiiaanns 601 |oooeiiiiieennne 7,209 |....12/28/2020 ...|....08/10/2049 ...
Deutsche Bank Comm Mtg Trust Series 2016-C3 Class

23312V-AG-1 ... Y Y PO 4 LLAFE e 3,370,927 |....3.8920 |.............. 1,123,014 o | 1,183,957 [ovvvviiiiiiiiiin | (368,878) [..vvvvvvvniiiiins Joeeeeeeeeeees e 1.424 )...... 3.531 [MON ... [oeeeniinnnnnns 34,247 |l 447,046 |....07/27/2016 ...|[....08/10/2049 ...

20429E-AF-8 ..... Citigroup Comm Mtg Trust Series 2016-P4 Class XA . |......|....... 4o LLAFE e 7,334,541 |....4.8970 |.............. 2,483,267 |.ooooiiieieeiiieeees [ 2,920,669 |.....coovvciieies e (613,967) |-eeveeeeeeeiinn foreeeeiiiiiiieees e 1.8% |...... 4.099 |MON ... [eeeeeeeeinees 80,088 |........... 1,016,754 |....07/15/2016 ... [....07/10/2049 ...
Gs Mortgage Securities Trust Series 2014-GC26

36250H-AG-8 ..... C1asS XA .eeeieeieeeieiieiee e eeeeee e oo oo | e 4o LLAFE e 6,286,062 |....1.3800 |.............. 1,182,789 | oo 1,251,041 | o (845,828) |-..eevveeeeeeins fereeeiiiiiiis | 0.935 |...... 3.851 |MON ... [eueeeeeeies 66,805 |........... 1,002,306 |....11/24/2014 ... [....11/10/2047 ...
Gs Mortgage Securities Trust Series 2015-GS1 Class

36252A-AC-0 ... A3 ... 1A .. .. 13,525,837 |...94.9850 |... ... 11,745,833 |.... ...12,366,000 |.. L 12,788,418 s [ (129,053) [ceveeeeeiiiiices oo [ 3.734 |...... 2.609 | MON ..... ..461,746 |....06/08/2016 ...|....11/10/2048 ...
GS Mortgage Securities Trust Series 2016-GS2 C

36252T-AR-6 ... A e LA e 8,286,204 |...92.8730 |.............. 7,471,649 |.............. 8,045,000 |.....evveennns 8,125,518 |..ccevveeeiiiiin [ (26,376) [-eeeeeirveenaens [oeeimieeeieiiins feoeeens 3.080 |...... 2.703 | MON ..... 245,373 |....05/17/2016 ...|....05/10/2049 ...
GS Mortgage Securities Trust Series 2016-GS2 Class

36262T-AT-2 ..... XA ... S| LAFE L .. 2,101,773 |....4.4020 |... 786,832 |.... 818,439 | [ (268,685) [ e [ 1.729 |...... 4.552 MON ..... .. 328,056 |....05/18/2016 ...|....05/10/2049 ...
GS Mortgage Securities

362520-AZ-1 ... C1ass XA .eeeeieieeiieiieie e eeeeee e oo oo | e 4o LLAFE e 1,859,758 |....0.8450 |..........c... 249,841 [ e 253,524 [eeeeeiiiiiiiies e (268,507) [ | [ 1.008 |...... 4.202 | MON ..... 336,730 |....04/04/2016 ...|[....04/10/2047 ...
GS Mortgage Securities Trust Series 2017-GS6 Class

36253P-AC6 ..... A3 ... LA e .... 15,019,961 |...92.5330 |... ... 13,417,256 |.... ...14,500,000 |. L A4787,926 e [ (B4,566) | [ | 3.433 |...... 3.018 | MON ..... ..497,785 |....06/19/2017 ...|....05/10/2050 ...

46590L-AT-9 ... JP Morgan Comm Mtg Series 2016-C2 Class A4 .. AL .. 16,264,190 |...92.6620 |... ... 14,177,210 |.... ...15,300,000 |.. L. 165,641.948 | [ (108,275) | [ o, 3.144 ... 2.383 | MON ..... ..481,017 |....11/12/2020 ...]....06/15/2049 ...
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46590M-AT-7 ..... JP Morgan Chase Comm Mtg Series 2016-JP2 Class XA [......|....... 4 s L LAFE e 2,783,837 |....4.9120 |[....ccvvnnnnnnnns 970,675 |vvveneeeiiiniiieeiiiinns e 985,323 |.ooviiiiiiiiiieens foninns (296,826) |-eevvveeeeeeeenens foveiiiiins s 1.767 |...... 3.476 [MON ... [oeeeennnnnnne 29,105 ..., 389,872 |....07/11/2016 ...|....08/15/2049 ...
JP Morgan Chase Comm Mtge Series 2016-JP3 Class XA
46590R-AG-4 ..... [+eeeeieeeii e [ e 4 s L LAFE e 1,446,753 |....3.9970 |...ccovvnnnnnnnns TR,8BI2 |oeeeeeeiiieiiiiiiies [ 833,002 [cvvvvvvrrvniniiinn oeeeeens (2077 O R 1.329 |...... 2.032 [MON ... [oeeenennnnnne 20,308 [ovvvrennnnns 266,942 |....07/18/2019 ... [....08/15/2049 ...
JPMBB Commercial Mortgage Trst Series 2014-C26
46643T-BJ-0 ..... Class Ad .oooorriiiiiii .. 8,987,105 [...96.7920 |.............. 8,048,337 |.... .8,401,924 |.. 8,533,474 [ | [WETE:1:) S R RN 3.494 |...... 2.568 .. 293,588 |....06/08/2016 ... [....01/15/2048 ...
46645J-AD-4 ..... JPIBB Comm Mtg Sec Trust Series 15-C33 Class A4 . 2,128,158 |. 1,799,043 |. .1,883,000 . 2,025,456 |.. .. (50,230) |. .3.710 |......1.015 . 70,983 |....12/08/2020 .. 12/15/2048 ...
46646R-AL-7 ..... JPNDB Comm Mtg Sec Trust Series 2016-C4 Class XA . . ..1,308,978 |. . 1,375,816 |.. (368,178) |. .0.750 |......3.783 453,037 |....11/02/2016 .. 12/15/2049 ...
61691G-AS-9 ..... Morgan Stanley BAML Trust Series 16-C32 Class A4 . |... ... .1,000,000 |.. 01,085,657 [oeeeeeiiiiiiiiiinn et (21,729) |ooeeeeeiiiiiiiins e o 3.720 |...... 1.413 .. 37,200 |....08/11/2021 ... [....12/15/2049 ...
Morgan Stanley Capital | Trust Series 2017-H1
61691J-AV-6 ..... Class A5 .ooeeeiiiiiiiiii e e 4 e LA e 3,876,432 [...92.7380 |.............. 3,459,142 |...oooeeens 3,730,000 |..eevvvrnnnnes 3,796,941 |ooooeiiiiiiiiiiins e (15,409) |.oooeeeeiiiiiiiins e oo 3.530 |...... CROZA N 110/ 10,972 |o..eeenenneee 131,669 |....06/19/2017 ...|....06/15/2050 ...
61763U-AZ-5 ..... MSBAM Stanley BAML Trust Series 2014-C17 Class A5 [......|....... 4 s e LA e 13,230,020 |...96.8680 |............. 11,746,525 |............. 12,126,334 | 12,323,915 | o (147,740) | oo [ s 3741 ... 2,470 [MON ... [ouennnnnnnnns 37,804 [ovvvnennnnne 453,646 |....06/15/2016 ... [....08/15/2047 ...
Morgan Stanley BAML Trust Series 2014-C19 Class A4
61764P-BU-5 ..... . ...95.8060 |... ... 17,245,062 |.... .. 18,000,000 |.. ...18,383,862 [....uuuiiiiiiiiinn e (218,589) |evvveveeieieeeees forns s 3.526 |...... 2.256 [MON ..... ..634,680 |....08/26/2016 ... [....12/15/2047 ...
61764R-BF-4 ..... Morgan Stanley BAML Trust Series 15-C20 Class A4 . ...95.3290 |. 1,482,369 |. . 1,555,000 1,619,365 |.. .. (34,407) |. .3.249 |......0.995 . 50,522 |....01/07/2021 .. 02/15/2048 ...
61765L-AU-4 ..... Morgan Stanley BAML Trust Series 15-C24 Class A4 . ...95.1540 [..eevviiinnnns 3,806,152 |.... .4,000,000 |. ... 4,263,745 |..... R (106,631) [c.vvvvniniiiiiis e e 3.732 |...... 0.991 .. 149,280 |....01/08/2021 ... |....05/15/2048 ...
Morgan Stanley BAML Trust Series 2016-C29 Class XA
BATBBE-BF -1 ..o [ eeeeeeeeeeee e [ e 4 s L LAFE e 4,340,516 |....3.8550 |.............. 1,708,625 [..oeeevviiiieiiiiiiinens v 1,787,294 |ooovvniiiiiiiis [ (586,733) | e o 1.513 |...... 3.783 [MON ..... ...01/26/2018 ...|[....06/15/2049 ...
Morgan Stanley Capital | Trust Series 2016-UB11
61767F-BB-6 ..... L0 TR RN RN 4 s L AFE e 5,981,724 [....4.0670 |.............. 2,154,588 |..covviiiiiiiiiiiiiiieins feeeeeeeiinen 2,507,466 |......covvviviinn Jornnnnnn(383,188) [oniiiniiniii i e 1.441 ... 4.012 [MON ..... ...08/16/2016 ...[....08/15/2049 ...
Morgan Stanley Capital | Trust Series 2019-H7
B1771M-AX-8 ..... L0 TR RN RN 4 s L LAFE e 3,113,227 [....6.1160 |.............. 1,878,143 [ e 2,013,757 [ooviiiiiiiiiiiins o (825,430) [ i e 1.299 |...... 3.428 [MON ..... ...07/17/2019 ... |....07/15/2082 ...
UBS Barclays Comm Mtg Trust Series 2013-C5 Class
90270Y-BF-5 ..... Mo [ e 1.4 .. ...4,712...99.8130 |... N LTI O RN 0 1 PO AR RN 3.185 |...... 2.961 [MON ..... ....12/01/2015 ... |....03/10/2046 ...
90276F-AU-8 ... UBS Commercial Mtg Trust Series 18-C10 Class ASB . |... ... 1.A .. 1,146,528 |...96.2320 |... .1,000,000 |.. 1,086,245 [ | (30,844) [ | e, 4.213 |...... 1.023 | MON ..... ...01/12/2021 ...|....05/15/2051 ...
Wf-Rbs Commercial Mortgage Tru Series 2014-C19
92038V-AW-5 ..... Class XA .. .. 1,231,167 |....0.7700 |... 149,399 |.... 170,781 [ e (151,808) [ | 0.963 |...... 6.755 [ MON ..... .. 225,392 |....04/04/2016 ... |[....03/15/2047 ...
WF RBS Commercial Mtg Trust Series 2014 C24 Class
9203K-AH-1 ... XA O . 1,535,417 [....1.1630 |.oooeeeennnnnnns 280,296 |.oooooiiiiiiieiieeeen [ 282,169 [..evveeeeeinininne oeeeeenn (192,229) | o el 0.840 |...... 4774 [MON ..o [oennnnnnnnnn 16,870 ... 217,761 |....12/01/2015 ...|....11/15/2047 ...
Wells Fargo Comm Mtg Trust Series 14-LC18 Class A5
94989A-AU-9 ..o [ e [ e [ e 4 e LA e 8,207,324 |...95.4640 |.............. 7,159,830 |..oeeeeennnns 7,500,000 |.....ceennnnnn 7,839,604 |..ooeviiiiiiiiiins feninne [T PO R R 3.405 |...... 0.998 [MON ..... [oeeeeeennnnee 21,281 [ 255,375 |....12/03/2020 ... [....12/15/2047 ...
Wells Fargo Commercial Mortgag Series 15-NXS1
94989H-AQ-3 ..... Class A5 .oooeeeiiiiiiiiii e e 4 e LA e 1,307,859 |[...94.9260 |.............. 1,139,113 |t 1,200,000 |.............. 1,254,436 |oooovvveeiiiiiiees fonnnne (26,081) [cevvveeenennnninnn e o 3.148 |...... 0.923 [MON ... foreenninininnnnne 3,148 o 37,776 |....12/08/2020 ...|....05/15/2048 ...
Wells Fargo Commercial Mortgag Series 2015 NXS1
9498H-AZ-3 ..... Class XA covvvveeiiiiii e 4 e LTAFE e 2,302,437 |.... 17750 |o.eeverrnnnnnnnne 528,521 [ [ (7 B 1T O R (2720 R ) FRRRRU IR R 1.073 |...... 4.312 [MON .ooee [ 26,635 |l 337,853 |....04/21/2015 ... |[....05/15/2048 ...
Wells Fargo Commercial Mortgag Series 15-C28 Class
94989J-AZ-9 ..... N ISR IURUIRY 4 e LA e 6,911,771 ...95.2800 |.............. 5,043,734 ..ol 6,238,196 |.......eeeeeee 6,598,579 |..ooooiiiiiiiiiins e (@I CCi-Y N PO SR N 3.540 |...... 0.929 [MON ..... [oeeeeennnnn... 18,403 | 220,832 |....05/18/2021 ... [....05/15/2048 ...
9498%K-AV-5 ..... Wells Fargo Comm Mtg Trust Series 15-C29 Class A4 [......|....... 4 s e LA e 664,477 1...95.2730 |....cevvunnnnns 571,636 |oeevunriiiiinnnn 600,000 |..eevvrunnirnnnns 634,168 [...evvvviiiiiiiinn Joeeeeens (14,433) |oeeeeeeeeeies o s 3.637 |...... 1,156 |MON ... [oeeeeeveeenennnnn 1,819 [, 21,822 |....11/17/2020 ...|....06/15/2048 ...
Wells Fargo Comm Mtg Trust Series 15-LC22 Class A4
A9BIT-AZ-T ooee [ eeeeeeeeeeeee e [ e 4 s e LA e 1,121,563 |...95.4020 |.........0vvneees 954,016 |.......ceet 1,000,000 [...oeerennnnn 1,067,210 |oooeeeeeeeeeeeeees foveieees (25,883) |.eeeeeeeeieeeeeees e s 3.839 |...... 1461 |MON ... [ 3,199 [, 38,390 |....11/17/2020 ... |....09/15/2058 ...
Wells Fargo Commercial Mortgag Series 16-C32 Class
94989Y-AZ-6 ..... RN (SRR Y 4 s e LA e 991,723 [...94.3510 [.cooeevvrnnnnnnns 849,158 |..eevniiiiiinnnn 900,000 |.eeevvrunnrenns 960,079 [ovvvvvvvviiniiiinn Joeeeeens (20,308) |+eeveeeeeiieieeees e oo 3.560 |...... 1.210 |MON ... [eeeeiiiiieennnnnn2,670 [eenieiiiines 32,040 |....06/04/2021 ... [....01/15/2089 ...
Wells Fargo Commercial Mortgag Series 16-C35 Class
95000F-AT-3 ..... RN (SRR Y 4 s e LA e 1,584,408 |...91.4990 |.............. 1,326,741 [ 1,450,000 |..covvvnennnns 1,535,478 |oooveveeeeiiieiees foninnne (24,573) |oeeeeeeeeieeieeees e s 2.931 |...... 1459 JMON o | 35482 | 42,500 |....12/28/2020 ... |....07/15/2048 ...
Wells Fargo Commercial Mortgag Series 2016-C35
95000F-AW-6 ..... Class XA .ovveiiiiiiiiiiee i [ e 7,262,757 |....4.9640 |.............. 2,501,230 |.... 2,691,241 [ | (780,005) [...vvvvvvnnnnnnnnn Joeeeeeeeeeeeeenes [ 1.883 [...... 3.963 [MON ..... .. 1,005,253 |....07/18/2016 ... [....07/15/2048 ...
95000G-BB-9 ..... Wells Fargo Commercial Mortgag 2016 BNK1 XA ........|... ... 7,753,804 |....4.7680 |.............. 2,702,355 |.... 2,738,726 [ e (821,496) |.eovveeeeiiiiieies foies s 1.716 |...... 3.758 [ MON ..... .. 1,007,306 |....08/05/2016 ... [....08/15/2049 ...
Wells Fargo Commercial Mortgag Series 16-NXS6
95000K-BB-0 ..... Class Ad ..o e e [ 4 e LA e 2,680,176 |...91.6110 |.............. 2,290,273 |....oueeeeeeee 2,500,000 J....ceeveunees 2,629,507 |...oooooiiiiiiiins ovieenns (36,594) |.ooooeeeeeiiininns foeiiiiiiiiiiinnns oo 2.018 |...... 1375 [MON ..o oo 6,079 | 72,950 |....08/09/2021 ... |[....11/15/2049 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

JRAVE

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
Wells Fargo Commercial Mortgag Series 16-C33 Class
95000L-AZ-6 ..... Mo e o e | 4 s e LA e 3,782,343 |...93.8660 [........c..... 3,196,134 |...covnnnnnnns 3,405,000 |...cevvnennnns 3,631,066 [....ccevvuuieeeenn Joernnnnns (72,794) |-veeeeeeeeees oo e 3.426 |...... 1.199 [MON .oooe e 9,721 | 116,655 |....11/24/2020 ...|....03/15/2059 ...
Wf-Rbs Commercial Mortgage Tru Series 2014-LC14
96221T-AH-0 ..... [ T PP PP TPPPPPTRTTUIY PPN TTTeTey 4 . L AFE e 3,083,703 |....0.8480 [....cceuuuienns 338,866 |-..nuueiererniiieereenins forreeiiiieeeees 338,388 [.....cccvvniiiiiee [oeeeenes (456,677) |--eeeeeennnnene foreeemmninniieens Joenens 1.237 |...... 6.877 MON ..o |ovennniiaenns 41,243 oot 586,529 |....02/26/2015 ...|[....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 328,127,297 | XXX 237,215,371 216,624,738 257,752,539 (12,995,577) XXX XXX XXX 1,658,572 21,115,908 XXX XXX
Access to Lns Student Ln Corp Series 10-1 Class A3
00432M-CU-1 ..o [ eereeneiii e [ e |4 e | LA FE L .. 176,877 |...99.0080 |... . 175,861 |.. 176,542 o e (152) e e s 5.158 |...... 4.977 ...3,372 |....12/15/2020 ...|....04/25/2037 ...
10620X-AA-4 ..... Brazos Education Funding Series 15-1 Class A ...... [... ... e |4 | LAFE L .. 591,432 ]...99.3160 |... 591,468 s el T e e e 5.389 |...... 5.533 . 15,886 |....08/18/2020 ...|[....10/25/2056 ...
12530M-AE-5 ..... CF Hippolyta Issuer LLC Series 21-1A Class A1 ... N .. 1.DFE ..|... ...86.5580 |... . 006,087,902 [oeiiiiiiiiieeee feeeeeeneeeen 160 [ e e 1.530 |...... 1.542 . 92,392 |....03/10/2021 ...|....03/15/2061 ...
14316H-AD-4 . CarMax Auto Owner Trust Series 20-4 Class A4 4 1AFE .. ...92.9510 |. ..5,140,201 |. .5,530,000 .5,529,985 |.. LG9 .0.630 |......0.631 . 34,839 |....10/14/2020 .. 06/15/2026 ...
34528H-AA-2 . Ford Credit Auto Ouwner Trust 2018-2 A ..... 2 1AFE . ...98.6400 |. ..2,193,758 |. . 2,224,000 2,314,919 |.. .. (35,433) | .3.470 |......1.795 . 77,173 |....08/13/2020 .. 01/15/2030 ...
34528L-AG-0 ..... FORD CREDIT AT LEASE TR Series 22-A Class C ........[... ... i L .. 1.EFE ..|... ...96.9130 |....ooonnnnnns 3,445,268 |.... . 3,555,000 |.. ... 3,484,296 PR £/ 0 R AR R 4.180 |...... 5.189 . 37,150 |....09/26/2022 ...|....10/15/2025 ...
Ford Credit Floorplan Master 0 Series 19-2 Class A
345280-GI-8 ..... [+eeeriieeeie e [ e 4 s L LAFE e 1,893,965 |...96.9960 |.............. 1,697,427 | 1,750,000 [..eoveerennnnn 1,801,414 | e [ReiCIR T3 DN PO P RN 3.060 |...... 0.770 53,550 |....08/20/2020 ...|....04/15/2026 ...
B45280-HF—4 ... [ eeeeeieeee e [ e 4 s LLAFE L 826,171 1...95.7060 |........0oeenenn L3I 2 I PO 775,000 |oevvvvnnnniennns AT VI RO IR (12,933) |ovvveeeeiiininns o e 2.440 |...... 0.744 [MON ... [ooevvvinnnninenns 840 [ooeiiiiinnnnns 18,910 |....11/17/2020 ... |....09/15/2026 ...
345280-HA-0 ovvw [ eeeenieeeeee e [ e 4 s LLAFE L 506,250 |...89.9440 |..........ounnnn. 49,722 |.ooovviis 500,000 |.eeeevrnnninnnns 503,664 [.....ccevvniiiiins foevinnnnns [R5 ) N PR R RN 1.060 |...... 0.787 ...01/19/2021 ...|....09/15/2027 ...
34532R-AA-4 ... 2. .. 1.AFE ..|... . 10,323,577 |...95.5750 |... ..9,719,937 |.... 10,170,000 |.. 210,242,533 [ o (35,183) [ e e 3.190 |...... 2.841 ...08/25/2020 ...|....07/15/2031 ...
34533F-AE-1 ..... Ford Credit Auto Ouwner Trust 2019-A A4 . e 4L .. 1.AFE ..|... ...99.8190 |... 215,636 |.... ....216,027 |.. 207,275 [eeeeeeeeiiiiieee e (8,783) [ oo e 2.850 |...... 0.855 ....06/18/2020 ...|....08/15/2024 ...
34534L-AF-4 ..... Ford Credit Auto Ouwner Trust Series 22-B Class B . |... ... U I .. 1.B FE ..|... ...98.7450 |......ounnnnns 1,678,667 |.... .1,700,000 |.. e 1,675,322 [ e 2,018 e e e 4.510 |...... 5.100 ....00/26/2022 ...|....10/15/2027 ...
362651I-AF-0 ..... GM Financial Securitized Term Series 22-3 Class B |... 4 .. .. 1.BFE ..|... ...97.0920 |...cconnnnnnns 3,204,043 |.... .3,300,000 |.. 3,281,802 [oeeiiiieeee e 4,064 | e e 4.420 |...... 5.041 ....09/26/2022 ...|....02/16/2028 ...
43815N-AD-6 ..... Honda Auto Receivables Owner 19-3 ............ccceeeee 4 .. .. 1.AFE ..|... ...99.8790 |... ..999,381 |.. 1,015,539 [ et (6,888) [ e e 1.850 |...... 0.630 ....06/18/2020 ...|....08/15/2025 ...
448978-AD-8 ..... Hyundai Auto Receivables Trust Series 22-C CL A3 4 1AFE . ...98.9370 |. .. 5,634,485 |. .5,695,000 .5,694,789 |.. .4.380 |......4.419 ...09/12/2022 .. 10/15/2025 ...
63940A-AB-4 ..... Navient Student Loan Trust Series 17-4A Class A2 . 4 .. .. 1.AFE ..|... ...99.9570 |... ... 8,755 |.... ...8,758 | B2 [ o8 [ e e 4.889 |...... 5.108 ...10/22/2020 ... |....09/27/2066 ...
NextGear Floorplan Mster Trust Series 21-1A Class
65341K-B0-8 ..... A e [ e v |4 e | LAFE L 649,857 |...92.8800 |... 603,719 |.... ... 650,000 |.. 649,926 |...oenviiiiiinins fooiiiiii 8 s e e 0.850 |...... 0.859 ....07/13/2021 ...|....07/15/2026 ...
65480J-AC-4 ..... NISSAN AUTO REC OWNR TR Series 22-B Class A3 .......[... ... e |4 e | LA FE L . 11,447,631 |...99.2450 |... ... 11,363,564 |.... 11,450,000 |.. L1 447.821 e e 190 [ e e 4.460 |...... 4.510 ...09/20/2022 ...|....05/17/2027 ...
784424-RD-5 ... SLC Student Loan Trust Series 07-1 Class A4 ........[... ... U I .. 1.CFE ..|... .. 141,241 1...96.6470 |... .. 140, .. 144,955 |.. 182,286 e o872 L e 4.710 |...... 5.503 ....08/05/2020 ...|....05/15/2029 ...
784426-PQ-3 ... SIm Student Loan Trust Series 05-5 Class A4 ........[... ... e 4L .. 1.AFE ..|... .. 138,036 |...99.4930 |... 138,497 e e 188 e e s 4.498 |...... 4.822 ...08/14/2020 ...|....10/25/2028 ...
Santander Drive Auto Rec Trust Series 22-5 Class
802918-AC-6 ..... A e [ e e 4L .. 1.AFE ..|... .. 8,884,762 |...98.7740 |....eennnnnnnn 8,776,079 |.... 8,884,715 [ e (A7) [ e e 4.490 |...... 4.531 ....09/12/2022 ...|....11/16/2026 ...
85236K-AC6 ..... Stack Infrastructure Issuer Series 19-2A Class A2 |... ... U I .. 1.G FE ..|... .. 4,085,000 |...94.2180 |.......o..ee. 3,848,818 |.... 4,085,000 [..nniiiiiiiiiees v e foii e 3.080 |...... 3.100 ....11/13/2019 ...|....10/25/2044 ...
85236K-AE-2 ..... Stack Infrastructure Issuer Series 21-1A Class A2 |[... ... e 4L .. 1.G FE ..|... 9,065,000 |.. 86.8810 |... 009,065,000 [...eeeeenniiiees feeeereiiieeeeene o e e 1.877 |...... 1.884 ...03/12/2021 ...|....03/26/2046 ...
88161F-AC-0 ..... Tesla Auto Lease Trust Series 21-A Class A3 ....... [... ... U I .. 1.AFE ..|... .. 199,994 1...96.9420 |... revevnnneeeennn 200,000 [annniinnnnn 199,998 i e 2 e e e 0.560 |...... 0.562 ....03/25/2021 ...|....03/20/2025 ...
88161F-AD-8 ..... Tesla Auto Lease Trust Sereis 21-A Class A4 ....... [... ... e 4L .. 1.AFE ..|... .. 249,999 |...95.9250 |... 239,813 |.... 1 00250,000 |eeeeieeeeeinies feeeeee e e e 0.660 |...... 0.661 ...08/25/2021 ...|....08/20/2025 ...
89238E-AC-0 ..... Toyota Lease Owner Trust Series 21-A Class A3 .....[... ... U I .. 1.AFE ..|... .. 237,771 ]...98.6280 |... 234,537 |.... 237,793 | e 18 e e e 0.390 |...... 0.3% ...04/13/2021 ... |....04/22/2024 ...
Toyota Auto Receivables Ouners Series 21-D Class
89238J-AC-9 ..... A3 .. 1.AFE ..|... .. 399,991 |...94.2100 |... . 400,000 |.. 00399,995 | e e e 0.710 |...... 0.712 ....11/09/2021 ...|....04/15/2026 ...
89239C-AC-3 ..... Toyota Lease Owner Trust Series 21-B Class A3 1.A FE . .. 249,997 |...97.2130 |... ..250,000 |.. 289,998 oo e e e e 0.420 |...... 0.421 ...07/27/2021 ...|....10/21/2024 ...
American Money Management Corp Series 12-11A Class
00176A-BB-0 ..... BR2 ... .1.CFE .. 3,004,200 |...97.5820 |. ..2,927,457 |. .3,000,000 .3,002,861 |.. .6.015 |......6.028 ....01/21/2021 .. 04/30/2031 ...
01750C-AA-1 ..... Allegro CLO Ltd Series 18-1A Class A 1AFE .. 7,005,600 |...98.4360 |. ..6,890,513 |. .7,000,000 .7,003,415 |.. .5.179 |......5.191 ....02/09/2021 .. 06/13/2031 ...
03764D-AH-4 ..... Apid 2013-12A A Series 13-12A Class AR . . weveeneen | TAFE Lt . 10,497,900 |...98.9310 |... ....10,387,745 |.... 10,500,000 |.. ...10,499,246 U JUUP PO 5.159 |...... 5.19% ...07/25/2018 ...|....04/15/2031 ...
03769R-AE-5 ..... Apidos CLO Series 2022-40A ..........ccooviiviinnnnnninnsfonn ooe D...... 4. LACFE 4,000,000 |...98.7930 |........e..e. 3,951,732 |..oovvnnnnnnns 4,000,000 |..ceeennnnnnns 4,000,000 J.eeeeeiiiiiiinnns foorniiiiiniiinnnns foveviininiiiins foviiiniiiiiiiis e 6.4%5 |[...... 6.501 ...06/16/2022 ...|....07/15/2035 ...
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04016D-AS-4 ..... Ares CLO Ltd Series 16-41A Class AR2 .........ccoeeerifonn e D...... 4 s LAFE L 7,915,000 |...97.5780 |....oennnnnnns 7,723,315 |ooiiiiiennnns 7,915,000 |...ccevvnnnnns 7,915,000 [.ooviiviiiiiiiins Joennninniviiiins oo e s 5.149 |...... 5.178 | JAJO ... 166,346 |....02/17/2021 ...|....04/15/2034 ...
056162-AN-0 ..... Babson CLO Ltd Series 15-1A Class AR ... D...... 4 |- TAFE L . 12,998,211 |...98.4690 |... ....12,855,115 |.... 13,055,000 |.. ... 13,089,044 |o.eiiiiiiiiieee e 8375 [ e e 5.233 |...... 5.353 | JAJO ... .. 269,195 |....08/09/2018 ...|....01/20/2031 ...
06759F-AB-2 ..... Babson CLO Ltd Series 15-2A Class AR ... D...... 4 | TAFE L .. 4,660,027 |...98.8110 |.....euvnnnnns 4,594,702 |.... 4,652,442 | e (1,646) [ e e 5.433 |...... 5.425 | JAJO ... .. 105,312 |....07/05/2018 ...|....10/20/2030 ...
06759\-AG-6 ..... Babson CLO Ltd Series 16-1A Class BIR .......cccoeuus foun oe D...... 4 |- 1.CFE ... .. 5,640,000 |...97.9480 |.............. 5,524,250 |.... 125,640,000 ...ieeienniiiees foeeeeriieeeeene e e e 5.925 |...... 5.968 | JALO ... .. 163,255 |....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 |...97.8640 |... ... 11,523,521 |.... L A1T775,000 [eenciiiienes i e i e 5.993 |...... 6.037 | JAJO ... .. 333,534 |....07/16/2018 ...|....07/20/2031 ...
12548\1-BF-1 ... CIFC Funding Ltd Series 15-1A Class ARR ... D...... 4 |- TAFE L ...1,503,300 |...98.7120 |....eennnnnenn 1,480,683 |.... . . e 1,501,474 | e (956) [ e e 5.435 |...... 5.399 | JAJO ... ... 33,540 |....01/22/2021 ...|....01/22/2031 ...
125490-BE-4 ..... Cifc Funding Ltd 2014-3A ......covvvviniiiiiiiiiinneees foen e D...... 4 .. 1.CFE ..|... .. 7,036,000 |...97.7360 |......oeeenens 6,870,862 |.... .7,030,000 |.. i 7,034,863 [o.nniiiiiiiinnens v (496) [ o e 6.125 |...... 6.146 | JAJO .... .. 206,640 |....01/21/2021 ...|....10/22/2031 ...
12551Y-AC-7 ..... CIFC Funding Ltd Series 18-3A Class B .........ccceee foun oe D...... 4 s CACFE s 14,075,000 |...97.8380 |............. 13,770,741 |oeeeenneenns 14,075,000 |-.eeennnneees 14,075,000 |-evveeeeeeemnies foeeeeeeiiies e e e 5.79% |...... 5.831 | JAJO ... 376,936 |....06/15/2018 ...|....07/18/2031 ...
Carlyle Global Market Strategi Series 13-3A Class
14310G-AS-9 ..... AR e [ e D...... 4 s L 1CFE o 3,248,375 |...95.5790 [...veeeennnnn 3,106,308 |....oeeeeennnn 3,250,000 |[..ccevvnennnns 3,248,673 |oeeeeeeeeenniees feeeeeeeiinnns 21 [ o e 5.479 |...... 5.524 | JAJO ... foeeeiieiinnnnnn 37,593 |oeeeeeeeeeee 79,237 |....08/26/2021 ...|....10/15/2030 ...
Carlyle Global Market Strategi Series 13-4A Class
14310K-AS-0 ..... ARR .. . 1AFE . . 12,362,792 |...98.5790 |. .12,187,105 |. 12,362,792 12,362,792 |.. .5.079 [......5.111 | JAJO .... 132,562 ....01/26/2018 .. 01/15/2031 ...
14317P-AC-7 ..... Carlyle Global Market Strat Series 18-2A Class A2 .1.CFE .. . 19,000,000 |...97.2920 |. . 18,485,442 |. 19,000,000 19,000,000 |.. .5.679 [......5.718 | JADO ... 221,797 ....07/30/2018 .. 10/15/2031
26244M-AQ-5 ..... [Dryden Senior Loan Fund Series 16-45A Class BR .. .1.CFE .. 2,202,200 |...97.9750 |. .. 2,155,459 |. .2,200,000 .2,201,554 |.. 5.779 |......5.799 | JAL ... . 27,356 ....02/10/2021 .. 10/15/2030
262490-AU-2 ..... [Dryden Senior Loan Fund Series 15-38A Class BR .. .1.CFE .. . 19,700,000 |...97.6490 |. . 19,236,774 |. 19,700,000 19,700,000 |.. .5.729 |......5.770 | JAO ... 238,269 ....07/27/2018 .. 07/15/2030 ...
26251Y-AE-6 ..... Dryden Senior Loan Fund Series 18-65A Class B ..... |- 1.CFE ... .. 18,000,000 |...97.1970 |... ... 17,495,478 |.... .. 18,000,000 |.. .. 18,000,000 5.79% |...... 5.835 [JAJO ... |... ...217,264 |... . ...08/28/2018 ...|....07/18/2030 ...
27830T-AE-5 ..... Eaton Vance Cdo Ltd Series 14-1RA Class B .......... L 1CFE e 14,225,000 |...97.8030 |............. 13,912,406 |............. 14,225,000 |..oevvvennnns 14,225,000 5.729 |...... 5.768 | JAJO ... |oeeeeiiiiinn 172,049 |.......ooeeees 383,070 |....08/02/2018 ...|....07/15/2030 ...
Goldentree Loan Opportunities Series 15-11A Class
38137H-BU-1 ..... AR2 o LLAFE e 9,935,000 |...99.1180 |.......eeunnn. 9,911,760 |o.eennnnnenn 10,000,000 |.............. 9,979,570 5.264 |...... 5.437 [JAJD oo Joeviiiiins 109,661 |..eevvennnnnns 214,069 |....02/07/2019 ...|....01/18/2031 ...
48251B-AY-6 ..... KKR Financial Clo Ltd Series 16 Class A2R2 . |- 1.CFE ... ...4,535,000 |...96.7530 |.eeuunnnnnnnn 4,387,767 |.... . 4,535,000 |.. ... 4,535,000 5.993 |...... 6.032 | JALO ... .... 55,108 |... .. 128,457 |....08/31/2021 ...|....10/20/2034 ...
48251T-AB-7 ..... Kkr Financial Clo Ltd Series 20 Class B |- 1B FE ... . 11,322,175 |...97.7680 |... ... 11,169,937 |.... 11,425,000 |.. ...11,355,287 5.629 |...... 5.843 | JAL ... .. 135,772 |... .. 298,815 [....07/11/2018 ...|....10/16/2030 ...
48252Y-AE-9 ..... KKR Financial Clo Ltd Series 23 Class B .. |- 1.CFE ... .. 5,808,410 |...97.5560 |.............. 5,658,225 |.... ....5,800,000 |.. ....5,805,691 5.993 |...... 6.006 | JAJO ... ... 70,479 |... .. 164,289 |....01/21/2021 ...|....10/20/2031 ...
553205-AC-9 ..... MP CLO Il Ltd Series 13-1A Class AR | TAFE L . 11,007,590 |...98.3690 |... ....10,820,557 |.... .. 11,000,000 |.. ...11,003,370 5.493 |...... 5.506 | JALO ... ... 122,515 |... . ....02/09/2021 ...}|....10/20/2030 ...
55818Y-BN-0 ..... Madison Park Funding Ltd Series 15-17A Class AR2 . |- TAFE L . 19,825,127 |...98.4440 |... ....19,516,560 |.... 19,825,127 |.. ...19,825,126 5.278 |...... 5.311 | JAJO ... .. 209,257 |... 413,650 |....02/02/2021 ...|....07/21/2030 ...
67577W-AA-9 ..... Octagon Investment Partners Series 22-1A ............ .. 1.AFE ..|... ...1,905,210 |. 100.0580 |.............. 1,911,112 |.... .1,910,000 |.. .... 1,905,785 6.165 |...... 6.255 [FMAN ... ...06/14/2022 ...|....08/16/2033 ...
Octagon Investment Partners Xx Series 14-1A Class
675900-BM-8 ..... A2R3 .. . .1.CFE .. . 16,930,000 |...96.1920 |. . 16,285,356 |. 16,930,000 .6.050 |......6.069 | FMAN .... 136,562 ....02/18/2021 .. 02/14/2031 ...
67592B-AN-8 ..... Octagon Investment Partners Series 19-1A Class BR .1.CFE .. .10,000,000 |...96.6120 |. ..9,661,220 |. 10,000,000 .5.943 |......5.987 | JAO ... 117,201 ....12/06/2021 .. 01/20/2035
75887N-AW-9 ..... Regatta Vi Funding Ltd. Series 16-1A Class AR2 .... 1AFE .. . 28,275,000 |...97.0650 |. . 27,445,157 |. 28,275,000 .5.403 |......5.435 | JAUO ... 309,759 ....04/28/2021 .. 04/20/2034
76761R-BA-6 ..... Riserva CLO Ltd Series 16-3A Class BRR .... .1.CFE .. 6,780,000 |...95.0040 |. ..6,441,244 |. .6,780,000 .5.544 |......5.478 | JAO ... . 78,305 ....08/01/2021 .. 01/18/2034 ...
87154E-BG-4 ..... Symphony Clo Ltd Series 14-15A Class BR3 . |- 1.CFE ... .. 5,020,000 |...97.3100 |....oennnnnnnn 4,884,972 |..............5,020,000 |.............. 5,020,000 |....ccvvuvrrrrrnnn Jomnnnnrrrimnnnnns v e e 5.629 |...... 5.666 | JAJO ... .... 59,656 |... ....02/22/2021 ... |....01/17/2032 ...
87165Y-AC-7 ..... Symphony CLO Ltd Series 18-19A Class A .... weveeneen | TAFE Lt .. 2,000,000 |...98.6170 |.eeuuunnneenn 1,972,330 |.... 002,000,000 ..eeeeeenniiiieee Jeeeerreieeeeene e e e 5.089 |...... 5.070 | JAJO .... e 21,276 ... ...01/22/2021 ...|....04/16/2031 ...
92332C-AA-7 ... Venture Cdo Ltd Series 18-34A Class A .....coooeeeeiifenn .ot D...... 4 .| LAFE L. . 17,385,000 |...98.1280 |... ...17,059,466 |.... ... 17,385,000 f...iiiiiiiiinnnns foovviiiiiiiniiiins Joeeiiiiiiins o e 5.309 [...... 5.341 | JAL ... .. 194,854 |... ...09/19/2018 ...|....10/15/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 408,959,630 | XXX 397,356,497 408,749,303 408,760,664 (104,737) XXX XXX XXX 3,864,874 9,235,696 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,650,324,369 | XXX 2,358,424,526 2,494,356,041 2,561,418,987 (18,321,298) XXX XXX XXX 22,171,336 84,259,777 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
000000-00-0 ..... |First Hawaiian Bank .......cccoeeeiiiiiinninnnincennnnnee o SD..| ....... | .......... | TAFE |t 50,000 |. 100.0000 |..eeveuneeerennnnn 50,000 |ueuuiiieinninnnns 50,000 f...covrrniiiaens 50,000 fooiieeemniiiiiiinn Jornennnrererniins forreeiiiiiees o feaes 1.250 |...... 1.250 [APR ..o Joeeenniiieennnnnns 434 oo 634 |....04/26/2018 ...|....04/26/2023 ...
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 50,000 | XXX 50,000 50,000 50,000 XXX XXX XXX 434 634 XXX XXX
2419999999. Total - Issuer Obligations 5,023,119,080 | XXX 4,493,195,625 4,808,577,688 4,908,303,091 (116,355) (22,864,141) XXX XXX XXX 42,578,087 141,174,590 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 111,018,066 | XXX 97,608,829 104,172,424 109,889,919 (288,573) XXX XXX XXX 292,29 3,511,637 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 328,127,297 | XXX 237,215,371 216,624,738 257,752,539 (12,995,577) XXX XXX XXX 1,658,572 21,115,908 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 408,959,630 [ XXX 397,356,497 408,749,303 408,760,664 (104,737) XXX XXX XXX 3,864,874 9,235,69 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 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
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 50,000 | XXX 50,000 50,000 50,000 XXX XXX XXX 434 634 XXX XXX
2509999999 - Total Bonds 5,871,274,073 | XXX 5,225,426,322 5,538,174,153 5,684,756,213 (116,355) (36,253,028) XXX XXX XXX 48,394,262 175,038,465 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 1,394,353,505 1B ..$........... 327,057,163 1C..$........... 733,960,053 1D ..$........... 556,270,255 1E..$........... 671,431,230 1F ..$....... 375,612,226 1G.$......... 540,715,621
1B ..489,105,259 2B ..$ .. 307,828,658 2C..$ .. 197,365,015
1C B S 3C
1D F T 4C
1E I T 1,057,228 5C
1F
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
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$

$
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

18

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17
3 4 7 8 10 11 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 iieuuiiiiiiiiiiiiii e T N AP, 8,500.000 |.eevuuniiiiiinnnnnns 850,000 |........ 100.000 |o.eeiiiiiinnnnns 850,000 [...covvvunnnniiinns 850,000 |uevvueniiiiiniiiiiiiiiinnn forriiiiiiiiiinens LSO e T AP PPN .. 0172772020 ... aennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 850,000 XXX 850,000 850,000 50,977 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 850,000 XXX 850,000 850,000 50,977 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 ... 266,321,506 100.000 ... 266,321,506 |....cevvnnnnnns 198,447,305 05,196,966 |- oeevvnneeeeeeeieeeee feeeeeeeiis 5,196,966 .. 11/30/2002 .| .eees wennns
619109-10-1 ... [MGIC Indemnity Corporation ... . 113,636,875 |........100.000 |.. 113,636,875 |... 30,152,499 |. 7,269,612 |.. .. 7,269,612 |... .. 12/31/1998 ..|...... ......
55287*-10-8 ... [MGIC Reinsurance Corporation of Vermont .. [T TTTTTTTOOTY PTTTIN reeeennnnererennnnnnnne 90,000 oot 3,224,621 100.000 [.....cevennnnns 3,224,621 |.oevvnnnaiaanes 2,000,000 (444,769) (444,769) .. 09/28/1999 ..|..coet wunnns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 383, 183,002 XXX 383,183,002 230,599,804 12,021,809 12,021,809 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 383,183,002 XXX 383, 183,002 230,599,804 12,021,809 12,021,809 XXX XXX
5989999999 - Total Common Stocks 384,033,002 XXX 384,033,002 231,449,804 50,977 12,021,809 12,021,809 XXX XXX
5999999999 - Total Preferred and Common Stocks 384,033,002 XXX 384,033,002 231,449,804 50,977 12,021,809 12,021,809 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..$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 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% 04/15/32 .|....04/15/2022 ... |Bureau of Public Debt .... ...42,000,000 |.. ...42,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond ~ 0.000% 04/15/32 ....04/15/2022 ... |Bureau of Public Debt .... ....6,000,000 |.. ....6,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond  0.000% 06/15/32 ....06/15/2022 ... |Bureau of Public Debt .... ...36,000,000 |.. ...36,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond ~ 0.000% 09/15/32 ...09/15/2022 ... |Bureau of Public Debt .... ...86,000,000 |.. ...86,000,000 |..
000000-00-0 ......... U.S. Tax And Loss Bond  0.000% 12/15/32 ...12/15/2022 ... |Bureau of Public Debt . ...65,000,000 |.. ...65,000,000 |..
912810-SR-0 .........[U.S. Treasury Bond 1.125%05/15/40 1.125% 05/15/40 .. vooo]....05/12/2022 ... [Goldman Sachs & Co. .... .. - ... 1,614,199 |.. .... 2,250,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 236,614,199 237,250,000
452153-CV-9 ......... |ILLINOIS ST GO BDS 2022A  5.000% 03/01/34 ..ieeruuniiieeinnniaaeeernnnnaseernnnnaseeennns [nnreeerennnnnes ....05/19/2022 ... [Citigroup Global Markets INC. ..e...iiiieirssissieeemsnnnsseeemnnnesseennnnnsaseernnnnnsseennnnnnaseennnnnnsseennnnns |oennnnsseerennnnnssesennnnnnssernns |onnnseeerennnnnneeeees 4,080,416 |eueeiiiiiniiiaeees 3,900,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,030,416 3,900,000
544351-QE-2 ......... Los Angeles Ca TAXABLE GO BDS 2021 2.625% 09/01/39 ...05/04/2022 ... Citigroup Global Markets INC. .......eiieeereuiieieiiiiii e ee i e e e eeeei e e e e ennne e e eeernnieeeeernnnnaeeeennnnn |ennnnnseeeennnnseeeeennnneeerens |oosianeeeeennnnaeeeens 5,128,398 |.ceevrniieeeeeeiinns 6,600,000

....07/26/2022 ... | Tax Free Exchange ...
...07/26/2022 ... |Tax Free Exchange ...
. . |Raymond James & Associates
...01/06/2022 ... [J.P. Morgan

642714-FF-1 ......... NEW BRITAIN CT GO BDS 2017 5.000% 03/01/34
642714-FH-T ......... NEW BRITAIN CT GO BDS 2017 5.000% 03/01/34
802385-SC-9 ......... Santa Monica CA Cmnty College Raxable Ref 2.804% 08/01/44 . ..
941247-N2-0 . .. | Waterbury Conn  7.089% 12/01/38 ... 3,670,000 |[..

120,989 |..
.... 3,050,333 [..

110,000 |..
.... 2,890,000 [..

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 13,470,000

€13

07244R-BC-4 ......... BAY LAUREL CTR CMNTY DEV DIST TAXABLE BDS 20228 5.600% 09/01/42 ......oconnnniiiainnnnis . oo |---.06/10/2022 ... [Jefferies & Co INC. uueiieiiiiiiiiii e [ e 2,870,000 |-ouerieeeeeiiiieens 2,870,000

358082-HX-6 ......... FRESNO CALIF REF PENSION OBLIG BDS ~ 2002  6.550% 06/01/29 .........cccuvvvieennnns .|Morgan Stanley & Co., Inc. .... 6,102,750 [.. .... 5,925,000 [..
54627R-AM-2 . ..|LOUISIANA ST LOCAL GOVT ENVRNM TAXABLE BDS 2022h  4.145% 02/01/33 . .|J.P. Morgan .. 24,000,000 24,000,000
546475-VS-0 . ..|Louisiana St Gas & Fuels Tax  3.052% 05/01/38 ... .|Vells Fargo ..... 13,135,000 13,135,000
576004-H3-3 . .| MASSACHUSETTS ST SPL OBLG REVE TAXABLE BDS 4.110% 07/15/31 12/14/2022 ... | Jefferies & Co Inc. . .546,728 560,000

576004-HG-3 ......... MASSACHUSETTS ST SPL OBLG REVE TAXABLE BDS 2022 4.110% 07/15/31
576004-HG-3 ......... MASSACHUSETTS ST SPL OBLG REVE TAXABLE BDS 2022 4.110% 07/15/31
576004-HG-3 ......... MASSACHUSETTS ST SPL OBLG REVE TAXABLE BDS 2022 4.110% 07/15/31
50447T-22-5 ......... MICHIGAN ST FIN AUTH REVENUE ~ 5.000% 08/01/33 ...

....12/14/2022 ... [Siebert Williams Shank & Co ..
.|-...12/15/2022 ... |Siebert Williams Shank & Co ..
.|....12/15/2022 ... |Siebert Williams Shank & Co ..
.|--..01/24/2022 ... |Tax Free Exchange ...

...01/24/2022 ...|Tax Free Exchange ...

.... 1,585,000 [..

50447T-3A-9 ......... MICHIGAN ST FIN AUTH REVENUE ~ 5.000% 08/01/33 ... .|

64971X-88-2 ......... New York NY City Transitional TAXABLE FUTURE TAX SECD 2022  3.850% 02/01/34 ... ....03/30/2022 ... Morgan Stanley & Co., Inc. ...

65000B-QE-1 ......... NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG BDS 2020  5.000% 10/01/32 ... ....09/16/2022 ... [Tax Free Exchange

65000B-QG-6 ......... NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG BDS 2020  5.000% 10/01/34 ... ...09/16/2022 ... [ Tax Free Exchange ...

65000B-QV-3 . .| NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG BDS 2020  5.000% 10/01/32 09/16/2022 ... | Tax Free Exchange .3,018,159 . 2,595,000

.| NEW YORK ST DORM AUTH REVENUES SCH DISTS FIN PROG BDS 2020  5.000% 10/01/34

65000B-QX-9 . . 09/16/2022 ... | Tax Free Exchange .930, 100 .805,000
650116-FJ-0 . ..[New York St Trans Dev Corp AMT-JFK Intl Arpt Proj ~ 5.000% 12/01/34 ........ 04/06/2022 ... |J.P. Morgan ........... 10,172,89% . 9,075,000
672321-dJ-6 ......... OAKLAND CALIF REDEV AGY TAX ALLOC BDS COLISEUM R 2006B  5.537% 09/01/35 . ....06/09/2022 ... [Citigroup Global Markets Inc. ... 18,484,587 |.. ...17,670,000 |..
677526-WV-5 ......... OHIO ST AIR QUALITY DEV AUTH ADJ AMT REF BDS 2 4.250% 11/01/39 ....05/20/2022 ... [Morgan Stanley & Co., Inc. ... .... 3,380,000 .. .... 3,380,000 |..
68607V-31-0 ......... Oregon St Dept Admin Svcs TAXABLE BDS 2022 4.041% 04/01/34 B O 1KY ol BVl P R RN 3,020,000 |.. .... 3,020,000 |..
74529-PU-3 ......... |Puerto Rico Sales Tax Fing RESTRUCTURED BDS A-1 4.500% 07/01/34 ... o [+..06/22/2022 ... |Morgan Stanley & Co., Inc. ....502,500 |.. .500,000 |..
74529J-RH-0 .........|Puerto Rico Sales Tax Fing RESTRUCTURED A-2 4.329% 07/01/40 ... . [-...08/31/2022 ...|J.P. Morgan ....674,037 |.. ....650,000 |..
913366-KF-6 ......... University Calif Regts BDS 2022 5.000% 05/15/33 . . |....04/28/2022 ... |Barclays ... ... 2,525,377 |.. .... 2,190,000 (..
913366-KH-2 ......... University Calif Regts BDS 2022 5.000% 05/15/35 . .. ....|....04/28/2022 ...|Barclays ... .. ... .... 6,825,557 |.. .... 6,010,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 118,039,113 114,410,000
056001-AA-1 ......... BX Trust Series 2022-IND  5.816% 04/15/37 ....ouuuiiiiiiiiiiiiiiiiii i aeees [ rrrinnina, ....04/08/2022 ... [Morgan Stanley & Co., INC. ..occoiiiiiiiiiiiiiiiiiiien [ [ 2,304,058 [...evvvenininnnninnnnns 2,310,627
060516-KG-3 ......... Bank of America Corp  1.843% 02/04/25 +[+..02/01/2022 ... |Bank of America ....800,000 .. ....800,000 |..
071813-CE-7 ......... Baxter International Inc SR GLBL NT 23  0.868% 12/01/23 .. ... [....06/14/2022 ... | Tax Free Exchange ... ....525,000 |.. ....525,000 |..
14913R-2Y-2 CATERPILLAR FINL SERVICE ~ 4.900% 01/17/25 < ... 1171472022 ... | Citibank 441,782 |.. 442,000 |..
150890-AR-5 . ..| CELANESE US HOLDINGS LLC SR NT 5.9%24  5.900% 07/05/24 . 07/07/2022 ... |Bank of America . 9,998,700 10,000,000
16412X-AL-9 . ..|Cheniere Corpus Christi Holdin SR SEC GLBL NT39  2.742% 12/31/39 04/27/2022 ... |Tax Free Exchange . 8,235,000 . 8,235,000
200111-FS-7 . ..|Cons Edison Co Of Ny SR GLBL 2018 D28  4.000% 12/01/28 ... 12/16/2022 ... |Wells Fargo .. 13,883, 151 14,275,000
21871X-AE-9 . ..| COREBRIDGE FINANCIAL INC ~ 3.850% 04/05/29 ... 12/14/2022 ... | Citibank ... 13,813,432 14,800,000 112,377
23345M-AC-1 . .| DT MIDSTREAM INC SR SEC 144A NT32 ~ 4.300% 04/15/32 03/30/2022 ... [J.P. Morgan 10,859,993 10,875,000

23345M-AC-1 ......... DT MIDSTREAM INC SR SEC 144A NT32 ~ 4.300% 04/15/32 ... ....03/30/2022 ... [State Street .... 270,086 |.. 270,000 |..
...03/30/2022 ... |State Street ....

23345M-AC-1 ......... DT MIDSTREAM INC SR SEC 144A NT32  4.300% 04/15/32 ... .| .... 1,350,108 |.. ... 1,350,000 [..
23345M-AC-1 ......... DT MIDSTREAM INC SR SEC 144A NT32  4.300% 04/15/32 ... -|--.-03/30/2022 ... |State Street ....

23345M-AC-1 ......... DT MIDSTREAM INC SR SEC 144A NT32  4.300% 04/15/32 ... .|----03/30/2022 ... |Barnett Bank

23345M-AC-1 ......... DT MIDSTREAM INC SR SEC 144A NT32 ~ 4.300% 04/15/32 ... ...03/30/2022 ... [Sea Port Group Securities, LLC .

25160P-AH-0 ......... DEUTSCHE BANK NY  2.562% 01/07/28 ..eeeeeeieiieieeee et eeeeiiiees [ eeeeeiiiiieees ....01/04/2022 ... [Deutsche Bank S€C ...........eccccueiiiiiiiiiiiiiiiiiiitie et
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26441C-8S-3 ......... DUKE ENERGY CORP GLBL NT 4.3%28  4.300% 03/15/28 .|-...12/14/2022 ... [Morgan Stanley & Co., Inc. ... 10,339,706 |.. ...10,575,000 |.. . 157,891
31620M-BY-1 ......... Fidelity National Inform SR NT 5.1%32  5.100% 07/15/32 . .|-...07/06/2022 ... [J.P. Morgan ... 4,012,511 |.. .... 4,015,000 |..

31620M-BY-1 ......... Fidelity National Inform SR NT 5.1%32  5.100% 07/15/32 . o voer|....07/07/2022 ... |Bank of America ... .... 2,561,220 |.. .... 2,550,000 |..

316773-DF-4 ......... Fifth Third Bancorp  4.337% 04/25/33 ......ecevvevrnnnnns ...|Bank of America ... ... 3,314,091 |.. .... 3,300,000 |..

316773-DF-4 ......... Fifth Third Bancorp ~ 4.337% 04/25/33 .... .| Goldman Sachs & Co. . .... 3,770,000 |.. .... 3,770,000 |..

316773-DF-4 . ..|Fifth Third Bancorp  4.337% 04/25/33 .... .|J.P. Morgan .. . 5,901,026 . 5,875,000

34528L-AG-0 . ..|FORD CREDIT AT LEASE TR Series 22-A Class C  4.180% 10/15/25 .... 09/26/2022 ... [BNP Paribas .. . 3,476,540 . 3,555,000

34534L-AF-4 . ..|Ford Credit Auto Owner Trust Series 22-B Class B 4.510% 10/15/27 09/26/2022 ... |TD Securities . 1,673,305 . 1,700,000

362650-AF-0 ......... GM Financial Securitized Term Series 22-3 Class B 4.420% 02/16/28 .. .|-...09/26/2022 ... | TD Securities ... 3,237,738 |.. .... 3,300,000 |..

373334-KQ-3 .. ..|Georgia Power Company SR NT 32  4.700% 05/15/32 .... veer|....06/02/2022 ... |Bank of America ... .. 4,555,467 |.. .... 4,570,000 |..

373334-KQ-3 .. ..|Georgia Power Company SR NT 32  4.700% 05/15/32 .... ..|....05/02/2022 ... [J.P. Morgan 3,378,580 |.. .... 3,380,000 |..

448978-AD-8 ......... Hyundai Auto Receivables Trust Series 22-C CL A3 4.380% 10/15/25 . . |--..09/12/2022 ... |Societe Generale .. 5,694,821 |.. .... 5,695,000 |..

65480J-AC-4 ......... NISSAN AUTO REC OWNR TR Series 22-B Class A3 4.460% 05/17/27 .|-...09/20/2022 ... [Wells Fargo ... 11,447,631 |.. ... 11,450,000 |..

693342-AB-3 ......... PG&E Wildfire Recovery  4.263% 06/01/36 205/08/2022 ... [ CIETIDANK eeeeteeeeeeeee e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e eennnaeeeeennnnnaeeeee [orsaeeeeeennneeeeeennnaeeeeennnn [rraeeeeeenn e eeennnan 2,284,934 |.. .... 2,285,000 |..

693342-AF-4 ......... PGSE Wildfire Recovery EXT SR SEC AMZ33 ~ 4.022% 06/01/31 . ....07/13/2022 ... |Citibank ... ... 13,209,661 |.. ... 13,210,000 |..

74271U0-RB-8 ......... PROCTER & GAMBLE CO  2.054% 11/04/23 . ...10/25/2022 ... [Bank of America ... 1,057,322 |.. .... 2,000,000 |..

74340X-BU-4 . ..|Prologis Lp  3.250% 06/30/26 ........ 10/06/2022 ... | Tax Free Exchange . 2,433,670 . 2,500,000

76209P-AB-9 . ..|RGA Global Funding  2.700% 01/18/29 .. 01/10/2022 ...|J.P. Morgan .. ..5,589,349 . 5,595,000

802918-AC-6 . ..|Santander Drive Auto Rec Trust Series 22-5 Class A3 4.490% 11/16/26 09/12/2022 ... |RBC Capital Markets . . 8,884,762 . 8,885,000

842400-HS-5 ......... Southern Cal Edison  5.850% 11/01/27 ....11/03/2022 ... |Citibank 5,067,059 |.. .... 5,070,000 |..

842400-HS-5 ......... Southern Cal Edison  5.850% 11/01/27 . ....11/03/2022 ... |State Street .... 1,412,665 |.. .... 1,410,000 |..

842400-HS-5 ......... Southern Cal Edison  5.850% 11/01/27 . .|--..11/03/2022 ... |Barnett Bank .... ... 3,539,277 |.. .... 3,535,000 |..

842400-HS-5 ......... Southern Cal Edison  5.850% 11/01/27 . ...11/03/2022 ... [MUFG Securities Americas Inc ... ..5,493,941 |.. .... 5,485,000 |..

...11/03/2022 ... |State Street

842400-H3-5 ......... Southern Cal Edison  5.850% 11/01/27 . .| ....705,853 |..

842400-HS-5 ......... Southern Cal Edison  5.850% 11/01/27 . «|--..11/04/2022 ... |Morgan Stanley & Co., Inc. 1,133,108 |.. ..
842400-H3-5 ......... Southern Cal Edison  5.850% 11/01/27 . ....11/04/2022 ... |Citibank 993,841 |.. 990,000 |..
855244-BB-4 Starbucks Corp  4.210% 02/14/24 .... ...02/09/2022 ... |Wells Fargo .... 125,000 |.. .... 125,000 |..
855244-BB-4 . .| Starbucks Corp  4.210% 02/14/24 . .|Bank of America ... .664,859 .669,000

..| TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33
..| TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33
87612G-AA-9 . ..| TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33
87612G-AA-9 . ..| TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33
876126-AA-9 ......... TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33 ...

87612G-AA-9 .
87612G-AA-9 .

.|Stifel, Nicolaus & Co., | .211,050
.|Citibank ............ .262,010
. |Bank of America . 1,059,912
03/23/2022 ... |Bank of America . 1,621,9%
....03/23/2022 ... |Barclays 645,882 |..
...03/23/2022 ... |Sea Port Group Securities, LLC .

.210,000
.260,000
. 1,050,000
. 1,625,000
640,000 |..

87612G-AA-9 ......... TARGA RESQURCES CORP SR NT 4.2433  4.200% 02/01/33 ... .| 1,112,602 |.. .... 1,105,000 [..
876126-AA-9 ......... TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33 ... -|----03/23/2022 ... |Jefferies & Co Inc. ...............

87612G-AA-9 ......... TARGA RESQURCES CORP SR NT 4.2433  4.200% 02/01/33 ... .|----03/24/2022 ... |Goldman Sachs & Co. .

876126-AA-9 ......... TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33 ... - |--..03/24/2022 ... |Citibank ..

87612G-AA-9 TARGA RESQURCES CORP SR NT 4.2433  4.200% 02/01/33 ... ...03/24/2022 ... [Morgan Stanley & Co., Inc. ... ....576,610 |.. ....575,000 |..
87612G-AA-9 . .| TARGA RESOURCES CORP SR NT 4.2%33  4.200% 02/01/33 03/24/2022 ... | State Street .... .584,678 .585,000

.| TARGA RESOURCES CORP SR NT 4.2433  4.200% 02/01/33

87612G-AA-9 . . 03/24/2022 ... | State Street . . 595,851 .595,000
88240T-AA-9 . ..|Texas Electric Mkt Stabl ~ 4.260% 08/01/34 .. 06/08/2022 ... |Citibank ...... . 6,719,905 . 6,720,000
911365-B0-6 . ..|UNITED RENTALS NORTH AM  6.000% 12/15/29 . 11/15/2022 ... [Bank of America . 3,760,000 . 3,760,000
95040Q-AR-5 . .| WELLTOWER INC SR NT 3.85%32  3.850% 06/15/32 03/29/2022 ... |Wells Fargo ........ . 2,813,536 . 2,815,000

95040Q-AR-5 ......... WELLTONER INC SR NT 3.85%32  3.850% 06/15/32

....08/20/2022 ... [Stifel, Nicolaus & Co., Inc. ... 5,062,070 |.. ....5,050,000 [..
969457-BZ-2 ......... WILLIAMS COMPANIES INC SR NT 4.65%32  4.650% 08/15/32 .. ....08/03/2022 ... [Bank of America 2,127,207 |.. .... 2,135,000 [..
98138H-AG6 ......... WORKDAY INC SR NT 3.5%27  3.500% 04/01/27 .|----03/30/2022 ... |Morgan Stanley & Co., Inc. 3,158,136 |.. .... 3,160,000 [..
98138H-AG6 ......... WORKDAY INC SR NT 3.5%27  3.500% 04/01/27 ... -|--..03/3172022 ... |Credit Suisse Securities 3,785,037 |.. .... 3,745,000 [..
98138H-AG6 ......... WORKDAY INC SR NT 3.5%27  3.500% 04/01/27 ... .|----03/31/2022 ... |Stifel, Nicolaus & Co., Inc. .. 1,543,989 |.. .... 1,540,000 [..
98138H-AG6 ......... WORKDAY INC SR NT 3.5%27  3.500% 04/01/27 ... -|--..03/31/2022 ...|J.P. Morgan 2,477,731 |.. .... 2,470,000 |..
98138H-AG6 ......... WORKDAY INC SR NT 3.5%27  3.500% 04/01/27 ... ...03/31/2022 ... |Bank of America ... .. 3,092,743 |.. .... 3,085,000 [..
98388M-AD-9 ......... XCEL ENERGY INC SNR NTS USD SEC REGD ~ 4.600% 06/01/32 .. ...05/03/2022 ... [Barclays ... 2,499,100 |.. .... 2,500,000 [..
98388M-AD-9 . ..| XCEL ENERGY INC SNR NTS USD SEC REGD ~ 4.600% 06/01/32 05/05/2022 ... |Citibank ... . 7,463,925 . 7,500,000
03769R-AE-5 . ..|Apidos CLO Series 2022-40A  6.455% 07/15/35 ............ D ....06/16/2022 ... [Goldman Sachs & Co . 4,000,000 . 4,000,000
066750-CE-0 . ..|BANQUE FED CRED MUTUEL SR 144A NT 27 4.753% 07/13/27 .. D. ....07/06/2022 ... |Wells Fargo 15,365,000 15,365,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% O . D ....04/20/2022 ... [Barclays ...... . 9,336,190 . 9,325,000
12661P-AB-5 CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D... ...04/20/2022 ... [Bank of America ... .... 2,789,108 |.. .... 2,795,000 |..
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12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |Bank of America . 4,175,220 . 4,200,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |State Street . . 235,056 . 235,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |Barclays ... . 1,165,699 . 1,165,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |State Street .... . 374,591 . 375,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |Goldman Sachs & Co . 5,403,054 . 5,405,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |Goldman Sachs & Co . 1,164,930 . 1,165,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |Citibank ......... . 552,025 . 555,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |State Street . 744,777 . 745,000
12661P-AB-5 . .| CSL FINANCE PLC 4.05% SRN 27/04/29 USD2000144A  4.050% 04/27/29 . D ....04/21/2022 ... |State Street . . 235,041 . 235,000
606822-CE-2 . ..|Mitsubishi UFJ Fin Grp ~ 4.080% 04/19/28 .......ccevvuuiieerennnnn D ....04/11/2022 ... [Morgan Stanley & Co., Inc. ,890,000 ,890,000
67577W-AA-9 . ..|Octagon Investment Partners Series 22-1A  6.165% 08/16/33 D ....06/14/2022 ... |Morgan Stanley & Co., Inc. . 1,905,225 . 1,910,000
83368R-BH-4 . ..|Societe Generale  2.797% 01/19/28 .......... D ....01/11/2022 ... |SG Cowen FX ...oovvuenneeeens 16,770,000 16,770,000
86562-CV-0 ......... Sumitomo Mitsui Finl Grp  2.174% 01/14/27 ... D... ....01/05/2022 ... | SMBC Nikko Capital Mkrts .. .... 6,475,000 |.. .... 6,475,000 |..
922120-AD-2 ......... VAR ENERGI ASA  7.500% 01/15/28 .....iieieuuueeeeiennnsaeeeennnaaeerennnnsaeerennnnseeeennnnnnns | 1170872022 .. [ CiIDANK . eeeete e e e i ittt e e et eii e e e eenn e e e eennn s eeeenenaaseeeennnatteerennateeerrnnnateeennnnnateeernnnnnaees |ennnnsteerennnnnteeerennnnseeereen |oonaaaeeeeennnanaeeeees 8,765,910 |uuueeiiiinniiaaeees 8,835,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 347,109,427 349,056,627 415,401
2509999997. Total - Bonds - Part 3 719,010,290 718,086,627 1,204,266
2509999998. Total - Bonds - Part 5 9,323,298 9,224,373 15,179
2509999999. Total - Bonds 728,333,588 727,311,000 1,219,445
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 728,333,588 XXX 1,219,445
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Government National Mortgage A GN 770471
36176M-18-2 .. |4.500% 07/15/41 .eeiieeeiiiieeeeeeee e e ..01/01/2022 .| Paydown ..eeeeneveeemnnnesfoeeeenieeeeeeenes e 61,104 [...cconnnnnnns 61,104 ..07/15/2041 .
Government National
36176M-18-2 .. |4.500% 07/15/41 .oeiieeeiiiieeeeeeee e e ..02/01/2022 .| Paydown .....eeeeemnnnees feeenneeeeeeenieee feeeeeeeeeenn 2,510 | 2,510 ..07/15/2041 .

36176M-18-2 ..

36176M-18-2 ..

36176M-1G-4 ..

36176M-1G-4 ..

36176M-1G-4 ..

36176M-1G-4 ..

36176X-KT-5 ..

36176X-KT-5 ..

36176X-KT-5 ..

36177M-JD-5 ..

36177M-JD-5 ..

36177M-JD-5 ..

36177M-JD-5 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

361770-C9-9 ..

36179M-NH-9 ..

Government National
4.500% 07/15/41
Government National

4.500% 07/15/41 ..evvviieiiii

Government National
4.500% 06/15/41
Government National

4.500% 06/15/41 ...ovvveeiiiiiiiee

Government National
4.500% 06/15/41
Government National

4.500% 06/15/41 ...ovvveeiiiiiiiee

Government National

3.500% 04/15/42 ..ooeeeiiiiiiiei

Government National

3.500% 04/15/42 ..ooveiiiiiiiie

Government National

3.500% 04/15/42 .ooeeiiiiiiiieie e

Government National

4.000% 02/15/42 «.vvvvveeeiiiiiiieeiiee

Government National

4.000% 02/15/42 «.evvveeeeiiiiiieeiiieee

Government National

4.000% 02/15/42 ..vvvveeeeiiiiiieeiiie

Government National

4.000% 02/15/42 ..vvvvveeeiiiiiieeiiiee

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiieeiieeee,

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiieeeiieeee

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiieeeiieee

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiieeeiiee,

Government National

4.000% 05/15/42 ..vvvvveeeniiiiiiieeiieeee,

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiiieeiiieee

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiieeeiieee

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiieeeiiee,

Government National

4.000% 05/15/42 ..vvvvveeeniiiiiiieeiieeee,

Government National

4.000% 05/15/42 ..vvvveeeeiiiiiiieeiiieee

Government National
4.000% 05/15/42
Government National

4.000% 05/15/42 ..vvvveeeeiiiiiiiieeiiieee,

Government National
3.500% 09/20/42 ..

Mortgage A G2 MA0392

.02/25/2022 .

..03/01/2022

..01/01/2022

..02/01/2022

.02/25/2022 .

..03/01/2022

..01/01/2022

..02/01/2022

..02/16/2022

..01/01/2022

..02/01/2022

..02/24/2022 .

..03/01/2022

..01/01/2022

..02/01/2022

..03/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..07/01/2022

..08/01/2022

..09/01/2022

..10/01/2022

.11/01/2022

..12/01/2022

..01/01/2022

.| Paydown ....

.| Paydown ....

. | Paydown ....

BNP Par ibas

. |Paydown .....oeeinninnnnns

. |Paydown .....oeeinninnnnns

BNP Par ibas

. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinniannnnn.

. |Paydown .....oeeinninnnnns

MGIC Assurance

.| Corporation ..............
. |Paydown .....oeeinniinnnnn.
. |Paydown .....oeeinninnnnns
Morgan Stanley & Co.,

Inc. oo
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinniinnnnn.
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeiniiannnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinniannnnn.
. |Paydown .....oieiiniannnnns
. |Paydown .....oeeinniinnnnn.
. |Paydown .....oeeinninnnnns

. |Paydown .....oeeinniannnnn.

. |Paydown .....oeeinninnnnns

......... 2,178,172

.............. 4,738

......... 1,262,560
.............. 4,193
.............. 2,114

.............. 2,122

.............. 2,046
.............. 2,064
.............. 2,061
.............. 2,069

.............. 2,01

.............. 2,017

...374,950 |...

..2,100 |...

.. 760,299

........... 2,434

....6,125

........... 6,008
..... 1,485,758

........... 6,512

...... 2,079,682

........... 4,738

...... 1,191,095
........... 4,193
........... 2,114

........... 2,122

........... 2,046
........... 2,064
........... 2,061
........... 2,069

........... 2,01

....2,100

........... 2,01

.. 374,950

......... 1,301,178
............... 4,581
............... 2,310

............... 2,318

............... 2,23
............... 2,244
............... 2,252
............... 2,260

............... 2,269

............... 2,269

... 408,696

....2,204

.. (31,713))...

....... 2,250,814

............ 4,738

............ 2,046
............ 2,054
............ 2,061
............ 2,069

............ 2,077

............ 2,077

..07/15/2041 .
..07/15/2041 .
..06/15/2041 .
..06/15/2041 .
..06/15/2041 .
..06/15/2041 .
..04/15/2042 .
..04/15/2042 .
..04/15/2042 .
..02/15/2042 .
..02/15/2042 .
..02/15/2042 .
..02/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .
..05/15/2042 .

..09/20/2042 .
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Government National Mortgage A G2 MA0392
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..02/01/2022 . |Paydown ........cccuveeeeres forneniiii e 331,052 |.eeies 331,052 ... 360,847 |............ 359,053 [..oveeeeeiiiinees feeeeene (28,000)|-..cveeeeeiiinens feeeeeeae (28,000) |-.evvveeeeeii oo 331,052 [oeeeeeiiiiiiiins feeeeeeiiiiieeees o [ 1,931 |..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..08/01/2022 . |Paydown .......ccccueeereees forneiiiii e 290,453 ..o 290,453 |............ 316,5% |............ 315,020 |- ferieees (24,566) [...cceeeeeeeeees foirieees (24,566) [..ovveeeeieiins [ 290,453 ..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveveeiiiiiiiieeeiiiee e ..04/01/2022 . |Paydoun .... ...290,527 |... .. 290,527 ...316,674 .315,100 |.. .(24,573)]... ...(24,573) |... ..290,527 |.... ..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveveeiiiiiiiieeeiiiee e ..05/01/2022 . |Paydown ........cccueeeveees fornennnini e 250,435 ..o 250,435 |............ 212,974 |............ 271,617 [oeeeeiiiiieeee | (21,182) - oo (21,182) |- o 250,435 ..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..06/01/2022 . | Paydoun .... ...209,419 |... .. 209,419 ... 228,266 . 227,131 |.. .. (17,713))... (17,713))... ..209,419 |.... ..09/20/2042 .
Government Nationa
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..07/01/2022 . |Paydown .......ccccueveeeees forneniiiii e 192,181 | 192,181 ... 209,478 |............ 208,436 |...eveeeieeeeien ferieees (16,255) [+ o (16,255) [cevveeeeeieiins [ 192, 181 ..09/20/2042 .
Government National
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..08/01/2022 . |Paydoun .... L A77,543 .. .. 177,543 .. 193,522 . 192,560 |.. .. (15,017)]... (15,017)|... . A77,543 ... ..09/20/2042 .
Government Nationa
36179M-NH-9 .. | 3.500% 09/20/42 .......eovvveeeiiiiiiieeeiiiees | e ..09/01/2022 . |Paydown .......ccccuveeveees forneeniiii e 167,667 |- 167,667 |............ 182,757 | 181,848 [..oeeeeeeiiiiees e (14,181 feeeeeene (14,181) |+ o 167,667 [eeeeeeeciiiiins feoeeeeiiiiiiiiees oo [ 4,401 ]..09/20/2042 .
Government National Mortgage A G2 MA0392
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..10/01/2022 . |Paydown ........ccceeeeeees forneeiiiii e 147,695 |............. 147,695 |............ 160,988 |............ 160,187 | o (12,492) [ o (12,492) [cevveeeeiiiis [ 147,695 |..ovveeeeiiiiins o e o 4,308 |..09/20/2042 .
Government National Mortgage A G2 MA0392
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e .. 11/01/2022 . |Paydown .......ccccueeeeeres fornenniiii e 128,015 |..oveeeene 128,015 |............ 139,536 |............ 138,843 oo oo (10,828)|..eeeeeeciinees feeeeeeae (10,828) |.eeveeeeeeie oo 128,015 | oo o s 4,107 |..09/20/2042 .
Government National Mortgage A G2 MA0392
36179M-NH-9 .. | 3.500% 09/20/42 .......eoveeieiiiiiiiieee e | e ..12/01/2022 . |Paydown .......occcueeeere fornenniiii e 113,666 |............. 113,666 |............ 123,8% |............ 128,279 oo o (9,614) . [eeeiis (9,614) |- o 113,666 |-.ooeveeeeeeiees oo foeeeeiiiis s 3,978 |..09/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuuriiraiiiiiiinieeeeecs | e ..01/01/2022 . |Paydown ........cccuveeeeees fornenniiii e 317,337 [ 317,337 |- 339,749 |........e.. 336,725 |- ferieees (19,388)|..ceeeeeeiiiiiaes Joeeeiiis (19,388) |-.evveeeeeeiie oo 317,337 [oeeeeeeiiiies [ i e 793 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuueiiiaiiiiiinieeeeees | e ..02/01/2022 . |Paydown .......ccccuveereees forneniiii e 239,035 |- 239,035 |............ 255,917 oo 253,639 [..oeeeeeeiiiiiees feeeene (14,604)|...cceeeiiiniaes | (14,604) | oo 239,085 |.oiiiiiiieeiees oo feeeeeii s 1,195 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuueiiiaiiiiiinieeeeees | e ..08/01/2022 . |Paydown .......ccccueeereees forneiiiii e 209,254 | 209,254 |............ 224,082 | 222,089 [ feeeeene (12,785 oo (12,785) |- oo 209,254 oo e feeeee s 1,569 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....oeeriumeiiiaiiiiiiieeeeecs | e ..04/01/2022 . |Paydown ........cccveeveres fornenniiii e 240,172 [ 240,172 |- 257,135 [ooeeennnee 254,846 ... [t (14,674).eeeeeeciiiaes | (14,674) |- oo 280,172 [oeeeeeiiiiiies oo s [ 2,402 [..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuuriiraiiiiiiinieeeeecs | e ..05/01/2022 . |Paydown ........cccuueeeeees forneiiiiiii e 165,793 ..o 165,793 |............ 177,502 | 175,923 [oveeiiiiieeeee oo (10,129) - oo (10,129) |- o 165,793 |eevveeeeiiiiins o e o 2,072 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiumeiiiaiiiiiinieeeees | e ..06/01/2022 . |Paydown ........cccuveeeres forneniiiii e 199,347 oo 199,347 ... 213,425 |.......ee. 211,526 | [t (12,179) |- oo (12,179) |- oo 199,347 |oeeveiieiiiiins o [ i 2,990 [..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuueiiiaiiiiiinieeeeees | e ..07/01/2022 . |Paydown ........cccueeeeeees forneniiiii e 156,891 |....oeennnne 156,891 [............ 167,972 | 166,477 [.eeveeeeiiiieees | (9,585) .. [oeeeeiiies (9,585) |-eeveeeeeeii Joeiiieeas 186,891 | oo foeeeei s 2,746 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....cerriiumiiiiaiiiiiinieeeeecs | s ..08/01/2022 . |Paydown ........ccceeeeeees forneeiiiii e 185,079 |..ovveeennne 185,079 ... 166,081 |......oeeee. 164,554 ..o o (9,475 [oeeeeiiis (9,475) |- oo 185,079 |.eeveveeeiiiiins o e o 3,102 |.. 10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuuriiraiiiiiiinieeeeecs | e ..09/01/2022 . |Paydown .......ccccuveeveees forneeniiii e 130,202 |............ 130,202 |............ 139,397 |.......... 138,156 [..oeeeeeiiiieeees Joeeeiis (7,985) . [eeeeiiies (7,985) |- ccvieeeeeii oo 130,202 |eeeeeieiiiiins oo [ e 2,930 [..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiumeiiiaiiiiiinieeeees | e ..10/01/2022 . |Paydown ........ccceeeeeees forneeiiiii e 125,090 |..oovennnnnee 125,090 |............ 133,924 |............ 132,782 [oeeeiiiieeeies o (7,643)].eeeee e [oeeeeiiies (7,643) |- oo 125,000 |eevveeeeriiiins foreeeeeiiiiiies e o 3,127 |..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiuueiiiaiiiiiinieeeeees | e .. 11/01/2022 . |Paydown .......cccceeveeee forneeniiii e 113,559 oo 113,559 ... 121,579 [oeeeeeeee 120,497 [ooeeiiiiiieeiis o (6,938)|-.eveeeeeeiiiiees [eeeeeiiies (6,938) |-eeevveeeeeii Joeiiieeas 113,589 [eeeieieiiiiiins o [ o 3,123 [..10/20/2042 .
Government National Mortgage A G2 MAO461
36179M-QN-3 .. | 3.000% 10/20/42 .....ceeriiumeiieaiiiiiieieeeeecs | e ..12/01/2022 . |Paydown ........cccveeeere fornenniii e 102,637 |............ 102,637 |............ 109,886 |............ 108,908 |...ooeeeriiiniaes Joeeiiis (6,271)] s [ (6,271) [oeeeeeiiiiieees feeeeeis 102,637 |ooeeiieiieeiees oo feeeeeeiis s 3,079 |..10/20/2042 .
Government National Mortgage A G2 MA0462
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiueniiiiiiiiiiieeeeeeas | e ..01/01/2022 . |Paydown ........cccuveeeeees fornenniiii e 248,153 | 248,153 |............ 270,719 |eeveeenne 267,842 |- [t (19,689)|...cceeeiiiiiiaes Joeeiiiis (19,689) |...eeeveeeeeeie oo 248,153 [oeeeeeiiiiiies [ e e 724 ..10/20/2042 .
Government National Mortgage A G2 MA0462
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiuemiiiiaiiiiiieeeeees | e ..02/01/2022 . |Paydown .......ccccueeeeeees forneniiini e 192,378 [ 192,373 ... 209,867 |............ 207,637 [eeeeeiiiiieeeee | (15,263) [.cceiieeeeeees o (15,263) [cevveeeeeiiiins [ 192,373 |eeeeeieeiiiiee o e o 1,122 |..10/20/2042 .
Government National Mortgage A G2 MA0462
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiuemiiiiaiiiiiieeeeeeas | e ..03/01/2022 . |Paydoun .... ...205,343 |... .. 205,343 ...224,016 . 221,635 |.. .. (16,292))... ...(16,292) |... ..205,343 |.... ..10/20/2042 .
Government National Mortgage A G2 MA0462
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiueeiiiiaiiiiiieeeeees | e ..04/01/2022 . |Paydown ........cccveeeeees fornenniini e 187,631 |- 187,631 |............ 204,6% |............ 202,518 |- [t (14,887 feeeeeene (14,887) |- o 187,631 | oo o s 2,189 |..10/20/2042 .
Government National Mortgage A G2 MA0462
36179M-QP-8 .. | 3.500% 10/20/42 ...ooeeiuuuninieiiiiiiiieeeeiiis [ ..05/01/2022 . | Paydoun .... ...179,850 |... .. 179,850 .. 196,205 . 194,119 |.. .. (14,270))... ...(14,270) |... ..179,850 |.... ..10/20/2042 .
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Government National Mortgage A G2 MA0462
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooiuimiiiiiiiiiiieeeeees | e ..06/01/2022 . |Paydown ........ccceeeeeres forneeiiiiii e 147,946 |............. 147,946 |........... 161,399 [ 159,684 [ o (11,738) i o (I1738) | s 147,946 |..ooeeeeiiiiins o [ i 2,589 [..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiueniiiiiiiiiieeeeees | e ..07/01/2022 . |Paydown .......ccccueveeeees forneniiiii e 19,121 | 119,121 [ooeie 120,954 [ 128,572 [ o (9,801 e o (9,481) | s 9,121 | e o e 2,432 [..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...coooiuemiiiiiiiiiiieeeeeeas | e ..08/01/2022 . |Paydoun .... ...127,590 |... .. 127,59 ..127,590 |.... ..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ....ceoiueniiieiiiiiiieeeeeeas | e ..09/01/2022 . |Paydown ........cccuueeeeres forneeiiiii e 123,499 | 123,499 | 134,729 o 133,207 o [ (9,799) | o (9,799) [ [ 123,499 ..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooiuimiiiiiiiiiiieeeeees | e .10/01/2022 . | Paydoun .... ...108,794 |... .. 108,79 ..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ....cooiueniiiiiiiiiieeeeees | e .. 11/01/2022 . [Paydown ......oocueeeeerie fooeeiiiiiieiiii [ 86,369 |.....ccennnnne 86,369 |.......ceeen 94,228 [oiinn93,222 [ e (6,883) [ ..10/20/2042 .
Government National
36179M-QP-8 .. | 3.500% 10/20/42 ...ocooiuimiiiiiiiiiiieeeeees | e .12/01/2022 . | Paydoun .... ..10/20/2042 .
Government National
36179N-BA-5 .. | 3.000% 04/20/43 .....ccomemiiieeiiiiiiieeeeeeas | e ..01/01/2022 . [Paydown ......cccueeeeereis forreiiiiiiiiiiiii oo 18,293 |...eveeeennne 18,293 [ 19,539 [ 19,509 [t o (1,216 e e (1,216) e [ 18,293 |ooiiiiiiiiies e o e 46 (..04/20/2043 .
Government National
36179N-BA-5 .. | 3.000% 04/20/43 .....ccommmmiieeiiiiiiieeeeeeas | e ..02/01/2022 . [Paydown ......ccccueeeeeries fooreiiiiiiiiiiii oo 15,173 | 15,178 [ 16,207 [ 16,182 [ [ (1,009) e oo (1,009) [ [ 15,178 | e o e 76 [..04/20/2043 .
Government National MGIC Assurance
36179N-BA-5 .. | 3.000% 04/20/43 .....cciiuummiiiiiiiiiiieeeeeeas | e ..02/16/2022 . | Corporation ........cccew feueeeeiiiiiiniins s 780,533 |............. 762,341 |.....oeeee 814,276 |...oeeeeeen. 813,027 | feeeeeiinnnn325 e o825 [ [ 813,352 [oeeeeiiiiiiiiaes feeeeene (32,819)[......... (32,819)]..ceeeeennnne 4,765 |..04/20/2043 .
Government National
361790-3H-2 ...| 3.000% 02/20/45 .......ccemmeeeiiiiiiiieeeeeeas | e ..01/01/2022 . [Paydown .......ccceveeerres foueniniiiiiiiiii [ 2,369 |- 2,369 [ 2,531 [ 2,527 [ [ (188) | [ (188) e s 2,369 |ueiiiieeiiiiin o e e 6 |..02/20/2045 .
Government National
361790-3H-2 ...| 3.000% 02/20/45 .......ccemmeeeeiiiiiiieeeeeas | s ..02/01/2022 . |Paydown .......cccoumeeerres foueriiiiiiiiniiii e 1,834 |t 1,834 [ 1,959 | 1,956 | e (128) e o (128) et o 1,834 [oeeeeeies o e 9 [..02/20/2045 .
Government National Morgan Stanley & Co.,
361790-3H-2 ...| 3.000% 02/20/45 .......ccuvmeieiiiiiiieeeeeeeas | e L02/24/2022 .| INC. e e e 66,448 |............... 65,356 |.....oeeeeen. 69,808 |ouiiinienn 89,724 | e 12 e (12) e e 69,712 |ceiiiiiiiiiis o (3,263)]...cceeeee (3,263) e 327 |..02/20/2045 .
Government National
361790-3H-2 ...| 3.000% 02/20/45 .......ccevmeeeiiiiiiiieeeeees | e ..08/01/2022 . |Paydown .......cccueeeeeeres founiiiiiiiiiii e 1,489 |t 1,489 .. 1,891 [ 1,589 [ e (100 s | (100) [ [ 1,489 [oeeeeeiiiies [ e e 175 |..02/20/2045 .
Government National
361790-L4-1 .. | 3.000% 08/20/44 ........ccceueemreiiiiiiiieeeeecs | e ..01/01/2022 . [Paydown .......ccceeeeerees foureiiiiiiiiiiiiii [t L7 IO 262 | 288 [ 288 [ e (18) e [ (16) e e 282 oo e e [ 1..08/20/2044 .
Government National
361790-L4-1 .. | 3.000% 08/20/44 ........cccuemmreiiiiiiinieeeeecs | e ..02/01/2022 . [Paydown .......cccueeeerees forriiiiiiiiiiiiii oo 206 [ 276 | 205 | 208 | e 18) e e (18) e e 206 [eeeeeeiiiiins [ e e 1..08/20/2044 .
Government National Morgan Stanley & Co.,
361790-L4-1 .. | 3.000% 08/20/44 ........cccuveeereiiiiiiiieeeeecs | s ..02/24/2022 . [ INC. eeveeiiiiiiiiieeees [ [ 11,460 |....oeeneees 11,272 [ 12,040 [ 12,022 [ [ (D)o e (D) feees s 12,021 | oo (861)[eeeeeeienn (561) | 56 [..08/20/2044 .
Government National
361790-L4-1 .. | 3.000% 08/20/44 ........cccuveeereiiiiiiinieeeeecs | e ..08/01/2022 . [Paydown .......cccumeeereas fooreiiiiiiiiiiiii [ X1 1 IO 281 [ 287 [ 287 e e (19) e [ (18) e e BT [ o e s 30 [..08/20/2044 .
Government National
361790-YR-6 .. | 3.000% 01/20/45 ......ccoiiummiireiiiiinieeeeecs | e ..01/01/2022 . [Paydown .......cccuveeerres founniniiiiiiiiiii o 4,062 ..o 4,062 ..o 4,339 [, 333 i [ (27D | [ (7)o e 4,062 |oeeeeiiiiieeens oo e e 10 |..01/20/2045 .
Government National
361790-YR-6 .. | 3.000% 01/20/45 ......cceiiuumeeiaiiiiiinieeeeecs | s ..02/01/2022 . |Paydown .......cccoumeeerres foueriiiiiiiiniiii e 2,403 | 2,403 .. 2,567 |oeeiiieneenn 2,864 | e (18 [ e (8T) e e 2,403 | o [ e 121..01/20/2045 .
Government National Morgan Stanley & Co.,
361790-YR-6 .. | 3.000% 01/20/45 ......ccoiiummemiaiiiiiiieeeeecs | s L.02/24/2022 .| INC. .eevveeiiiiiieeeee [ e 122,270 | 120,259 | 128,452 o 128,296 o [ (22) | e (22) e [ 128,274 | o (6,004)].......0een(6,004)].cecnnnnnnnnns 601 [..01/20/2045 .
Government National
361790-YR-6 .. | 3.000% 01/20/45 ......ccriiummeieeiiiiiiinieeeeees | e ..08/01/2022 . |Paydown .......cccueeeeeres founniiiiiiiiii e 2,22 [ 2,222 2,878 [ 2,871 e [ (M8) | [ (18) [ s 2,222 | e e e 317 |..01/20/2045 .
Government National
36179R-7K-9 .. | 4.000% 04/20/46 .......coeeummmreriiiiiiiieeeeecs | e ..01/01/2022 . [Paydown ......ccccuveeeeree foorniiiiiiiiiiiii oo 66,633 |.....cccnnne 66,633 ... 72,047 [ 71,964 [ e (5,33 e e (B,33) | [ 66,633 |..uveeiieiiiiin orieeeeeeeiiiee fereeieiiiis e 222 |..04/20/2046 .
Government National
36179R-7K-9 .. | 4.000% 04/20/46 .......coecmmmmreriiiiiiieeeeecs | s ..02/01/2022 . [Paydown ......cccueeeeeries forrniiiiiiiiiiii [ 65,459 [............... 65,459 |.....oeeeeen 70,778 | 70,696 o et (5,287 |t e (B, 287) e [ 65,459 [..ooeeiiiiiiiins [ e e 436 |..04/20/2046 .
Government National MGIC Assurance
36179R-7K-9 .. | 4.000% 04/20/46 .......coeemmemreiiiiiiieeeeeecs | s ..02/16/2022 . | Corporation .......ccccees foeeeeiiiiiinniiiics foeeeenne 1,735,304 |.......e 1,655,337 1,789,833 [ooeeeeeet 1,787,776 [ o945 [ 986 | 1,788,721 |oeeeeeiiiiins [t (53,417) ..o (B3,417)]ees 13,794 |..04/20/2046 .
Government National
36179R-F8-7 .. | 3.000% 06/20/45 .......coeeumeereeiiiiiineeeeeecs | e ..01/01/2022 . | Paydoun .... ..06/20/2045 .
Government National
36179R-F8-7 .. | 3.000% 06/20/45 .......ccccuvemreeiiiiinieeeeees | e ..02/01/2022 . |Paydown ......ooocueeeeeeres founeiniii e 18,934 18,934 [0 20,228 [0 20,200 [ e (1,266) e [ (1,266) [ [ 18L934 [ [ s [ 95 |..06/20/2045 .
Government National Mortgage A G2 MA2891 MGIC Assurance
36179R-F8-7 .. | 3.000% 06/20/45 .......coecuvenneeiiiiiinneeeieis [ e ..02/16/2022 . | Corporation ... 700,571 ..06/20/2045 .
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Government National Mortgage A MA4384
36179S-2R-7 .. | 4.500% 04/20/47 ...oeeeeeeeeeeieeeeeeeeeeeeeeenn e ..01/01/2022 .| Paydown .oeeeeeeveeemnnnes foeeemnneeeeeeeies e 64,159 [ 64,159 ............. 70,439 |......eenneet 70,342 |oeeeeeieeenieees e [T 1K) ] IO (6,183) |veeeeeeeeenies foreeeennnnns 64,159 | oeeieiiiieiiiinn ferreeeeerieee e e 241 |..04/20/2047 .
Government National
36179S-2R-7 .. | 4.500% 04/20/47 ...oeeeeeeeeeneeeeeeeeee e e ..02/01/2022 .| Paydown .....eeeeeeemnnnes|oeeennieeeeeeeies e 58,569 [ 58,569 |............. 64,302 |.ceuuunnnnns 64,213 |oeeeeeieeiiiiees e (5,645)[c.eeeeeeeeieeees Joeeenins (5,645) |+eevvnneeeeennn feeeeeeeene 58,569 |..eeeveniereeenn fereeeeeerniiieeee e e 439 |..04/20/2047 .

361795-2R-7 ..

361795-2R-7 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

361795-LR-6 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

36179T-4R-3 ..

Government National
4.500% 04/20/47
Government National

4.500% 04/20/47 ..oovveeniiiiiieeiiiee,

Government National
3.000% 09/20/46
Government National

3.000% 09/20/46 .....oeerenriiiiiieiiie,

Government National
3.000% 09/20/46
Government National

3.000% 09/20/46 .....oeeeenriiiiiieiiiee

Government National

3.000% 09/20/46 ....ooveeenriiiiieeiiie.

Government National

3.000% 09/20/46 .....oeerenriiiiiieiiie,

Government National

3.000% 09/20/46 .....oeeeenniiiiiieiiie

Government National

3.000% 09/20/46 .....oeerinriiiiiieiiiee

Government National

3.000% 09/20/46 .....oeerenniiiiieeiiiee

Government National

3.000% 09/20/46 ....ooveeenniiiiiieiiiee

Government National

3.000% 09/20/46 .....oeeeenniiiiiieiiie

Government National

3.000% 09/20/46 .....oveeinniiiiiieiiiee.

Government National

5.000% 07/20/48 ......vvveeeeieiiiiieeeeins

Government National

5.000% 07/20/48 .....evvveeeeieiiiiieeeeis

Government National

5.000% 07/20/48 .....evvveeeeeiiiiiieeeeis

Government National

5.000% 07/20/48 ......vvveeeeieiiiiieeeeiis

Government National

5.000% 07/20/48 ......vvveeeeieiiiiieeeeins

Government National

5.000% 07/20/48 .....evvveeeeieiiiiieeeeis

Government National

5.000% 07/20/48 .....evvveeeeeiiiiiieeeeis

Government National

5.000% 07/20/48 ......vvveeeeieiiiiieeeeiis

Government National

5.000% 07/20/48 .....evvveeeeeeiiiiieeeeis

Government National
5.000% 07/20/48
Government National

5.000% 07/20/48 ......ovveeeeiiiiieeeeeiies
Government National Mortgage A G2 MA5332

5.000% 07/20/48

.02/24/2022 .

..03/01/2022

..01/01/2022

..02/01/2022

..03/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..07/01/2022

..08/01/2022

..09/01/2022

..10/01/2022

.. 11/01/2022

..12/01/2022

..01/01/2022

..01/01/2022

..02/01/2022

..02/01/2022

..03/01/2022

..03/01/2022

..04/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..06/01/2022

..06/01/2022

. | Paydown

. | Paydown ....

. | Paydown

. | Paydown ....

Morgan Stanley & Co.,

. |Paydown .....oeeinninnnnns

.| Paydown ....

. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinniannnnn.
. |Paydown .....oieiiniannnnns
. |Paydown .....oeeinniinnnnn.
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinniannnnn.
. |Paydown .....oeeinniinnnnn.
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinniannnnn.
. |Paydown .....oieiiniannnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeiniiannnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinninnnnns
. |Paydown .....oeeinninnnnn.

. | Paydown ....

.. 167,533
148,798
.. 122,152
124,145

109, 180

............ 155,371

. 127,548 |..
............ 129,630

............ 114,003

.. (207)f...
(5,393)
-.(7,401)[...
(6,573)
..(5,39%)]...
(5,484)
(4,823)
(3,762)
(3,082)
(2,812)
(2,783)
(2,339)
(1,969)
(1,450)
(1,573)
(2,822)
(1,141)
(2,047)
(1,193)
(2,140)
(1,256)

(2,253)

(1,362)

........... (3,082)
........... (2,812)
........... (2,753)
........... (2,339)
........... (1,969)
........... (1,450)
........... (1,573)
........... (2,822)
........... (1,141)
........... (2,047)
........... (1,193)
........... (2,140)
........... (1,256)
........... (2,253)

........... (1,362)

.. (207))...
(5,393)
...(7,401) ...
(6,573)
..(5,3%)]|...
(5,484)
(4,823)

(3,762)

..(2,425)|...

.......... 124,145

122,182 ...

..04/20/2047 .
..04/20/2047 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..00/20/2046 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .
..07/20/2048 .

..07/20/2048 .
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Government National Mortgage A G2 MA5332
36179T-4R-3 .. | 5.000% 07/20/48 ......corveiiurriiieeeiiiieeeeee | e ..07/01/2022 . [Paydown .......cccoueeeernns founriiiiiiiiiiiii e 6,669 |.....cuueeenns 6,669 |.............. 7,281 | 7,266 [eeeeeeeeeiiieees [eeeeeeiiiens (596)]-. e e (596) [+eeeeevieenees Joereiiiinnns 6,669 |ooooiiiiiiiiins Joeeeiiiiiieeeens e [ 178 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......cerveeiiueriiieeiiiiieeeeee | s ..07/01/2022 . [Paydown .......cccuveeeeeres founenniiiiiiiii [ 11,962 [ 11,962 [ 18,089 [ 13,08 [ e (1,089) [ [ (1,069) [ [ 11,962 [ [ e [ 352 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......cereeiiieriiieeiiiiieeeeee | e ..08/01/2022 . |Paydoun .... ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......cereeiiieriiieeiiiiieeeeee | e ..08/01/2022 . [Paydown .......cocuveeeeeres foumeniiiiiiiiii o 7,84 [T 84 8560 [ 8,542 [ | (TOT) e [ (TO) [ [ T8 [ e e [ 264 ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......corveiiurriiieeeiiiieeeeee | e ..09/01/2022 . |Paydoun .... ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......cevveeiuiriiiieiiiiieeeeee | e ..09/01/2022 . [Paydown .......cccuveeeeeres foumnnniiiiiiiiiiii [ 10,597 [ 10,597 [ 11,869 [ 11,545 [ | (A7) e [ (8T) [ [ 10,597 [ e e [ 401..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......corveiiurriiieeeiiiieeeeee | e .10/01/2022 . | Paydoun .... ..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......cereeiiiriiieeeiiiiieeeeee | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 6,775 |eeeiiiieenns 6,775 [ 7,396 | 7,380 [oeeeeeeeeeeiiiees feeeeeeiiies (B06) [-eeeeeeeeieeeees |oeeiiiiieees (806) [-vveeeeeeieens foreeeiiiias 6,775 |oeeeieiieiienes Joeeeiiiiiiiiiins o [, 285 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......covveeiiiriiieeiiiiieeeeee | s 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 3,459 [c.ooeeiiiis 3,459 ... 3,776 |coeenne 3768 | [eeeeeis (309)) e o (309) [+eeeeeiiieeees Jeeeeiiines 3,459 | e e e 150 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......eerveeiiurrieieeeiiiieeeeee | e .. 11/01/2022 . [Paydown ......ccccueeeeenns founnniiiiiiiii e 6,203 |...eerieeenne 6,203 ... 6,772 |eoienne 6,758 | [eeeeeeiiies (15157 FORRRURR PR (855) [+eeeeeirieenees Joereiiiines 6,203 |ooeiiiiiiiienns Joeeeiiiiieeeeens e [ 287 |..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......corveiiiuiriieeeeiiiieeeeee | s 12/01/2022 . |Paydonn .....cooeeeeeeeenes forneiiiiiii e 2,331 | 2,331 [oeeeiiiens 2,544 | 2,539 [ooeeeiiiiiieeee oo (208) feeeeeeiiiiieeees | (208) [-evveeeeeeiiees fereeeiiis 2,831 i o e e 111..07/20/2048 .
Government National
36179T-4R-3 .. | 5.000% 07/20/48 ......corveiiiuiriiieeiiiiieeeeee | e ..12/01/2022 . |Paydown .......cccueeeeeres founniiiiiiiiii e 4,180 |.eeeiiiens 4,180 [ 4,563 |...ooeeennnnnn 4,554 oo | (B74)- e o (B74) [eeeeeiiiiiees e 4180 oo e e [ 211..07/20/2048 .
Government National
36179T-AL-9 .. | 4.000% 06/20/47 .....oeeveeiiuiriiieeeiiiieeeeee | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 60,090 |-..ooveennnnne 60,090 |............. 65,014 |............. 64,941 [oooeeiiiiiiieees | (4,852)|.eeeeeeiiieces [oeeeeiiins (4,852) |- [ 60,090 [ooooioiiiiiiiies Joereeiiiieeieies e [ 200 |..06/20/2047 .
Government National
36179T-AL-9 .. | 4.000% 06/20/47 .....oeeeeeiieiriiiieeiiiieeeeea | s ..02/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiieiiii oo 47,285 | 47,285 ... 51,160 |...ceueeees 51,103 [ooeeeiiiiiiieees oo (3,818)].ceeeeeiies e (3,818) [ceeeeeeiiiiiens feeeeeiis 47,285 |oeeeieeieiiiiin oeeeeeeeeeiies e e 315 |..06/20/2047 .
Government National Morgan Stanley & Co.,
36179T-AL-9 .. | 4.000% 06/20/47 ......eeveeeiiirieieeeiiiieeeeea | e L02/24/2022 .| INC. e e e 1,256,451 |........... 1,207,581 |......... 1,306,546 |......... 1,305,086 |..ooooeveenieeeins foeiiiieens (196 ferveeeeeiiiieeees oo (196) [ vvveeeeeeiiins foreeees 1,304,930 [ooeiiiiiiiiians foeeeene (48,479)......... (48,479)|....c...ece 8,051 |..06/20/2047 .
Government National
36179T-AL-9 .. | 4.000% 06/20/47 ......eeveeiiuiriiieeeiiiieeeeea | e ..08/01/2022 . [Paydown .......ccueeeeerees fooreiiiiiiieiiii [ 47,79 | 47,79% ..o 51,711 | 51,683 [oeeeeeieiiiiieees oo (3,859)|.eeeeeeiiiines [eeeeiines (3,859) |-eeveeeeeeiins [eveeeeeenne A1,79 | e [ o 4,503 [..06/20/2047 .
Government National
36179T-CY-9 .. | 4.000% 07/20/47 ....evveeeiiiiiiiieeeeiieeeeee | s ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 65,433 ... 65,433 |......c.... 70,795 |...oveneenne 70,716 | foeeeeeee (5,284)|..eeeeeeiiiiaes [oeeeiiies (5,284) |- [ 65,433 [oeoeeiiiiiiiins [ e e 218 |..07/20/2047 .
Government National
36179T-CY-9 .. | 4.000% 07/20/47 ....evveeeiiiiiiiieeeiiieeeeee | e ..02/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiiiciii [ 60,822 |....oeennnnne 60,822 ............. 65,806 |.........c... 65,733 [oeeeeiieiiiiieens | (4,911 [ (4,911) | o 60,822 |.uuveeiieiiiiin oo [ e 405 |..07/20/2047 .
Government National Morgan Stanley & Co.,
36179T-CY-9 .. | 4.000% 07/20/47 ....evveeeiiiiiiieeeiiieeeeee | e ..02/24/2022 . [ INC. eevveeiiiiiiiieieens [ [ 1,285,337 |- 1,235,344 |......... 1,336,584 |.......... 1,335,004 [..ooeeeeiiiiiines [ (157 fereeee e oo (157) [eeeveeeeeeeiins [ 1,334,937 | oo (49,600)|......... (49,600)f.............. 8,236 |..07/20/2047 .
Government National
36179T-CY-9 .. | 4.000% 07/20/47 ....evveeeiiiiiiiieeeiiieeeeee | e ..08/01/2022 . [Paydown .......ccueeeeerees fooreiiiiiiieiiii [ 56,405 |........... 56,405 |............. 61,027 |.eooiiianns 60,959 [.oeeiiiiiiiieees | (4,855) . oo (4,855) [ceveeeeeiiiies [ 56,405 |..eveiieiiiiinn foreeeeeeiiiiens feeeeeiiieeeeee o 4,682 |..07/20/2047 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiuumeereeeiiiieeeeee | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 17,901 | 17,901 [ooeeeenes 19,538 |...ceveeees 19,466 |....ooooveiinnnes |oeeeiins (1,565 [oeeeeiiies (1,565) |- ceveeeeeciin [oveeeeeenne 17,901 [oeeeeiiiiiiies o i foeees 27 (..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiumreereeeiiiieeeeee | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiieiiii oo 32,107 | 32,107 [ 35,041 |...oeeeeennne 34,914 | [ (2,807)]- e [ (2,807) freeeeeiiiienes fereeeeiies 32,107 |oeieiiiiiiiiis oo [ e 136 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuurerraeeiiiieeeeee | e ..02/01/2022 . [Paydown ......ccccueeeeeries fooriiiiiiiiiiiiii [ 741 |l 1,741 [ 12,814 | 12,768 | [ (1,026)]- s e (1,026) [eeeeeeiiiiiees fereeeiias 741 [ o s [ 67 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriiuurerreeeiiiieeeeee | e ..02/01/2022 . [Paydown ......cccueeeeeries forrniiiiiiiiiiii [ 21,088 |- 21,088 |..cccnnneee 22,983 oo 22,899 | fereeeee (1,841) e e (1,841) [eeeeeeiiiiees [ 21,088 |oeeiiiiieiiiiin eeieeeeeeeiiee [ e 177 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeivuureereeeiiiieeeeee | e ..08/01/2022 . [Paydown .......cccueeeeeries forreiiiiiiieiiii [ 15,229 | 15,229 | 16,621 |............. 16,561 |- [ (1,331) ] [oeeeis (1,331) | [ 15,229 [oeeeeeeeiiiiiins o e e 151 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeerivuurerreeeiiiieeeeee | e ..03/01/2022 . |Paydoun .... ..(2,388) |... ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuureereeeiiiieeeeee | e ..04/01/2022 . |Paydown .......ooceeeeeeres fornnnniis e 10,527 [ 10,527 [ 11,489 [ 11447 e e (920) e [ (920) [eeeeeeiiiiieees e 10,527 |oeeiiieeiiies oo [ e 149 [..06/20/2048 .
Government National Mortgage A G2 MA5266
36179T-77-3 .. | 5.000% 06/20/48 .......ccceeiiuunnneeeiiiiiaeeeee [ e ..04/01/2022 . | Paydoun ... ...(1,651)]... ..06/20/2048 .




S'vi3

ANNUAL STATEMENT FOR THE YEAR 2022 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
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Government National Mortgage A G2 MA5266
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiumreereeeiiiieeeeee | e ..05/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiiiiiiii [ 12,414 | 12,414 ...l 13,549 |......oe... 13,499 [t o (1,085) ] [ (1,085) [eeeeeeeiiiiiees fereeeiiins 12,414 | i o 228 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......ceeeeiuurerreeeiiiieeeeee | e ..05/01/2022 . [Paydown .......cccueeeeeries forriiiiiiiiiiiiii [ 22,265 |..oceeennes 22,265 |...ooenenn. 24,300 |....coe.... 28,211 [eeeeeiiiiiiees s (1,946)|..eeeeeeeiiiees [eeeeiies (1,946) |- [ 22,265 [eeeeeiiiiiiiins [ e e 469 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuumerreeiiiiieeeeee | e ..06/01/2022 . | Paydoun .... .. (633)[... .. (633)]... ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuurerreeeiiiieeeeee | e ..06/01/2022 . [Paydown .......ccceeeeerees forreiiiiiiiiiiiii oo 12,988 |t 12,988 |............. 14175 | 14,124 [ | (1,135) [ [eeeeeiis (1,135) | [ 12,988 | e [ e 328 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiumreereeeiiiieeeeee | e ..07/01/2022 . |Paydoun .... .. (585)[... ...(555) |... ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiuureereeeiiiieeeeee | e ..07/01/2022 . [Paydown .......cccueeeeeries fooreiiiiiiiieiiii oo 11,388 |- 11,388 [ 12,429 |............ 12,384 [ [ (996)]- e o (996) [-eeeeeeiiiieees fereeeiis 11,388 [oeeeeeiiiiiies [ i o 335 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......cceeeiiumreereeeiiiieeeeee | e ..08/01/2022 . |Paydoun .... ..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiuurerreeeiiiieeeeee | e ..08/01/2022 . [Paydown .......cccueeeeeeres foumnniiiiiiiiiiii [ 11,982 [ 11,952 [ 18,045 [ 12,097 [ [ (1,048 [ [ (1,088) [ [ 11,952 [ e e [ 402 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriiuurerreeeiiiieeeeee | e ..09/01/2022 . [Paydown .......ocueeeeeeees founeeiiiiiiiiiii [ 872 e BT2 [ TT2 [l TB [ | (BB2) [ [ (BB2) [ [ 872 [ e e [ 154 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriiuureereeeiiiieeeeae | e ..09/01/2022 . [Paydown .......cceeeeeeeres foumnniiiiiiiiiii [ 7,842 [T BA2 8,858 [ 8527 [ [ (B8B) [ [ (B86) [ [ U842 [ e e [ 297 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuumeereeeiiiieeeeee | e .10/01/2022 . | Paydonn ......ooecueeeeeeres forniiiiiiiiiiii [, 4,430 | 4,430 e 4,835 |..oeeeenne 4,817 [ [ (387) [ | (387) [eeveeeeeeeiees [ 4,430 | e e e 174 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriiuurerreeeiiiieeeeee | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 7,945 | 7,945 oo 8,671 [coeeeennee 8,640 [...oeeeeeiiiiiins [eeeeeiiis (695)]-. e o (895) [eeeeeiiieeees Jeereiiiiees 7945 | o e e 334 1..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuurerreeeiiiieeeeee | e 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 2,088 |- 0K 2,25 | 2,207 [ [ (178 fereeee e oo (178) [eeeeeeeeeiees [ 2,088 [oeeieciiiiieeies e e e 89 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeerivuureereeeiiiieeeeee | e .. 11/01/2022 . [Paydown ......ccccueeeeenns founnniiiiiiiii e 3,656 |...eeveeeennne 3,686 ..o 3,990 |.eevieernnes 3,976 [ [eeeeeeies (320)) e o (320) [eeeeeiiieeees e 3,656 |ooeeieiiiiiiiies feeeiiiiieeeeins oo [ 169 |..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeeiiuumeereeeiiiieeeeee | e .12/01/2022 . |Paydonn ......ooeceeeeeeenes forneniiiiii e 1,721 [ 1,721 | 1,878 | 1,872 | o (150) fereeeeeeiiiieeees oo (150) [evveeeeeeiiiees foreeeiiiis 1,721 [ o s o 82 [..06/20/2048 .
Government National
36179T-Z7-3 .. | 5.000% 06/20/48 .......coeeriiuurerreeeiiiieeeeee | e ..12/01/2022 . |Paydown .......cccueeeeeres founniiiiiiiiii e 3,087 |oeeeiiiieenns 3,087 [ceeeeeenes 3,369 |..oeeeeeennns 3,857 [oeeeeiiiiiieeees oo (270)feeeeeieiiieeees oo (270) [eveeeeeeeiees [ 3,087 |oeeeieiiiiiiines Joeeeiiiiiieeeins e [ 156 |..06/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiumeemreiiiiiinieeeeecs | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 15,015 |- 15,015 [ 16,359 |...eeeeeees 16,331 [ Joeeiis (1,317) ] o (1,317) feeeeeeiiiiiees [ 15,015 |oooiiiiiiiiies o o e 22 ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoicuummmreiiiiiiiiieeeeecs | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiieiiii oo 26,930 [ceeeeeeinenns 26,930 |-.eeeeennne 29,341 oo 29,201 | [ (2,361)]-eeeeeeeeeiieiees [eeeeiiies (2,361) |- eeeeeeeeeiiin [oveeeeeenne 26,930 |-uveeeiieiiiiin eereeeeeeeiies feeeeeeiiies e 114 (..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiimeemieiiiiiiinieeeeecs | s ..02/01/2022 . [Paydown ......ccccueeeeeries fooriiiiiiiiiiiiii [ 13,158 |- 13,158 [ 14,336 |...ceveeees 14,312 [ e (1154) |- oo (1,154) | e 13,188 | e o e 75 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiummemreiiiiiiiieeeees | e ..02/01/2022 . [Paydown ......cccueeeeeries forrniiiiiiiiiiii [ 23,599 | 23,599 [ 25,712 | 25,669 [..ooeeiiiiiiiieens | (2,089)]..ceeeeeeeiiiines feeeeiines (2,089) |-.eeveeeeeeiin [ 28,599 [oeeeeiiiiiiiiins [ e e 199 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiumeemreiiiiiinieeeeecs | e ..08/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiieiiii [ 12,488 |t 12,488 ............. 13,606 |............. 13,583 [ Joeeiis (1,095) - [oeeeeiiies (1,095) |- [ 12,488 | e e 124 (..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoicuummmreiiiiiiiiieeeeecs | e ..03/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiiii [ 22,397 [eeeeeeiis 22,397 |- 24,402 |............. 24,361 [oeeeeeiiiiiieees | (1,964) . [oeeeiiis (1,964) |- [ 22,397 oeeeeiiiiiiiiies [ e e 283 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiuuermreiiiiiiiieeeeeees | e ..04/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii e 15,137 |t 15,137 [eeeeeee 16,492 |...eeveees 16,464 |...oooeeiiieees | (1,327) ] e (1,327) |oeieeeeeis [ 15,137 | e [ 214 ]..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiummemreiiiiiiiieeeees | e ..04/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii e 20,148 | 27,148 |............. 29,579 |..oceenneen 29,528 | [ (25 10) | RPN TR (2,380) |-cevveeeeeeiinn feveeeeeenne 20,148 | e e e 458 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiimeemreiiiiiiiiieeeeees | s ..05/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiniiiii oo 10,708 |..ceennenees 10,708 |.....oe.... 11,666 |............. 11,647 | o (939)]- e [ (939) [eeeeeeiiiiieees feeeeeis 10,708 [.eeeeeeiiiiies [ e o 197 [..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiumeemreiiiiiinieeeeecs | e ..05/01/2022 . |Paydoun .... ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiummemreiiiiiinieeeeecs | s ..06/01/2022 . [Paydown .......cccuveeeeeres foumnniiiiiiiiii [ 8,246 [ 8,246 [ 8,984 [ 8,969 [ [ (T2B) | [ (T28) [ [ 8,246 [ [ e [ 186 |..09/20/2048 .
Government National Mortgage A G2 MA5468
36179U-CD-2 ...| 5.000% 09/20/48 ......ccoeeuunnneeiiiiiiiieerieis [ e ..06/01/2022 . | Paydoun ... .. (1,297) ... ..09/20/2048 .
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Government National Mortgage A G2 MA5468
36179U-CD-2 ...|5.000% 09/20/48 .......coiiummeireiiiiiiiiieeeeees | s ..07/01/2022 . [Paydown .......cccoueeeernns founriiiiiiiiiiiii e 6,264 |....oveeennnne 6,264 |............... 6,824 |...ccuvnennne 6,813 [ [eeeeeiis (549) e [ (549) [eeeeiiiieeees Joereiiees 6,264 |oooiiiiiiiiiies oo e [ 168 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiuuremreiiiiiinieeeeees | e ..07/01/2022 . [Paydown .......cccueeeeeries fooreiiiiiiiieiiii oo 11,284 | 11,284 | 12,240 | 12,219 [ [ (985)]- e e (985) [eeveeeeiiiienes fereeiiiis 11,284 | i o e 331..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiummemreiiiiiiiieeeeees | s ..08/01/2022 . |Paydoun .... ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiumeemreriiiiiiieeeeecs | s ..08/01/2022 . [Paydown .......cccuveeeeeres founnniiiiiiiiiii [ 10,814 [ 10,814 [ 11,782 [ 1782 [ | (48 [ [ (948) [ [ 10,814 [ e e [ 364 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiummeireiiiiiiiiieeeeees | s ..09/01/2022 . |Paydoun .... ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiuuremreiiiiiinieeeeees | e ..09/01/2022 . [Paydown .......ccuveeeeeres foumeeniiiiiiiiiii [ 7,983 7,958 [ 8665 [ 8,88 [ [ (B9 [ [ (B97) [ [ 7,988 [ [ e [ 301 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiummeireiiiiiiiiieeeeees | s .10/01/2022 . | Paydoun .... ..3,882)... ..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiummemreiiiiiiiiieeeeees | s ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 6,963 |....oveeeennne 6,963 |.....ceuueenes 7,586 | 7573 [ feeeeeeiies (BT [ oo (B11) feeeeeeeeeiiies [ 6,963 |oooiiiciiiiiines Joeeeiiiiieeeiins e [ 293 1..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiummeereiiiiiiiieeeeecs | s 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 2,682 | 2,682 .. 2,922 | 2,917 [ [ (235) ] [ (235) [eeeeeeiiieeees Joeeeiiiiees 2,682 [oeeeieiiiiiines Joeeeiiiiiieeeins e [ 117 ]..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......ccoiiuuremreiiiiiinieeeeees | e .. 11/01/2022 . [Paydown ......ccccueeeeenns founnniiiiiiiii e 4,810 |ooeeeiiienns 4,810 [c.eeeennnnes 5,241 | 5,282 [oeeeiiieiiiieeees | (422)]- e [ (422) [oeeeeiiiieeees e 4,810 [oeeiiiiiiiiees oo e [ 222 1..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 .......coiiummeireiiiiiiiiieeeeees | s 12/01/2022 . |Paydonn .....cooeeeeeeeenes forneiiiiiii e 1,933 |oeeiiiiees 1,938 [ 2,106 |..ccvveenne 2,108 [ feeeeeeeies (170)fereeee e oo (170) feeveeeeeeeiees [ 1,933 | o o e 92 |..09/20/2048 .
Government National
36179U-CD-2 ...|5.000% 09/20/48 ......cceiiummirraiiiiiinieeeeecs | s ..12/01/2022 . |Paydown .......cccueeeeeres founniiiiiiiiii e 3,467 | 3,467 oo 3,778 | KN4 T RPN TR (304)]- e o (304) [eeeeeiiiieees Joeriiiiees 3,467 |ooeeiiiiieeies oo e [ 175 [..09/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeviiiuiiiiiieiiiiieeeeee | e ..01/01/2022 . [Paydown .......cccuveeerres founiiiiiiiiiniiiii e T84 |t 7874 s 8,596 |....cceeeennnne 8,576 [..eveeeeeieiiiies [eeeeeeiiies (702) [ oo (702) [eveeeeeeeiens [ T874 |ooeiiiiiiies e o e 12]..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeveiiuiiiiiieiiiiieeeeee | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 14122 | 14122 15,417 | 15,381 [ Joeeis (1,260)]- e e (1,260) [eeeeeeeiiiieees feeeeeieies 14,122 | e o e 59 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cceviiiuiiiiieeiiiiieeeeee | e ..02/01/2022 . |Paydown .......cccueeeeeres fourniiiiiiiii e 8,482 |....evieenne 8,482 ... 9,260 |..cevvnennne 9,238 [oeeeeiiiiiiieeees oo (757 ) fereeeeeeiieeeees | (757) [eeveeeeeeeiies [ 8,482 |oeoiiiiieiiies e e e 48 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cooeeiiumriiieeiiiiieeeeee | e ..02/01/2022 . [Paydown ......cccueeeeeries forrniiiiiiiiiiii [ 15,212 e 15,212 | 16,608 |............. 16,570 |- [ (1,387 [oeeeis (1,357) | e [ 15,212 | e o e 128 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......ccoeeiiuiiiiiieiiiiieeeeee | e ..08/01/2022 . [Paydown .......ccceveeeeres founnniiiiiiiiii e 7432 | 7432 e, 8,114 | 8,005 [ [eeeeeeiiies (B63)[.eeeeeiieiieeees | (663) [-evveeeeeeiiees foreeeeiias 7432 | o [ o 74 {..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeveiiuiiiiiieiiiiieeeeee | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiieiiii [ 13,330 [-eeeieeene 13,330 | 14,582 |.....c..... 14,519 [ [ (1,189) s e (1,189) feeeeeeiiiiiiees feeeeeis 13,330 |oooiiieieeiiees oo [ e 169 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeviiiuiiiiiieiiiiieeeeee | e ..04/01/2022 . |Paydown .......cccuveeerres founniiiiiiiiii e 8,155 |- 8,155 [ 8,903 | 8,883 [ [eeeee s (T27) [ | (727) [eeeeeeeeiiiee [ 8,155 |ooeiiiiiiiiiens Joeeeiiiiiieeeins o [ 115 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cooeeiiumriiieeiiiiieeeeee | e ..04/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii e 14,626 |......eeeeeee 14,626 |............. 15,968 |............. 15,931 [ [ (1,805) - [oeeeeiiies (1,305) |- foveeeeeenne 14,626 |.oooeeeeeeeiiees oo foeeeiiis e 247 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......ccoeeiiuiiiiiieiiiiieeeeee | e ..05/01/2022 . [Paydown .......cccueeeerres founeiiiiiiiiiiiii e 5,786 |.cceeiiiiienns 5,786 [..eeeeennnen 6,317 | 6,302 [eeeeeeeeeiiiiiees [eeeeeeiiins (516) feeeeeeiiiieeees oo (516) [-eveeeeeeeiiies fereeeeiis 5,786 |oeeeieiieiiienns Joeeeiiiiiiiiiiis e [ 106 |.. 10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeveiiuiiiiiieiiiiieeeeee | e ..05/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiiiiiiii [ 10,377 |t 10,377 [oeeeenee 11,329 | 11,303 [ feeeeiies (926)]- e o (926) [eeeeeeiiieees feeeeeis 10,377 [oeeeeeiiiiies [ i o 219 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cceviiiuiriiiiaiiiiieeeeee | e ..06/01/2022 . [Paydown .......cccouveeerres founeiiiiiiiiiiii e G204 (.o 4,224 [ 4612 [ 080T [ e (BT [ e BTT) | [ 4228 | e e | 95 ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cooeeiiumriiieeiiiiieeeeee | e ..06/01/2022 . |Paydown .......cccouveeerres foueeiiiiiiiiiiiii e T5TT | 1576 [ 8,271 [ 8,252 [ o (B76) [ ot (B76) | e 577 | oo [ e 192 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......ceveiiuiriiiiiiiiiiieeeeee | e ..07/01/2022 . |Paydown .......cccouveeerrns founiniiiiiiiiiii e 3,284 [ 3,284 [ 8,542 [ 3538 [ e (289) e | (289) | [ 3288 | e e | 87 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......oeviiiuiriiiieiiiiieeeeee | e ..07/01/2022 . |Paydoun .... ..5,818 ... ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cooveiimiiiiieeiiiiieeeeee | e ..08/01/2022 . |Paydown .......cccoueeeerres foueiiiiiiiiiiiii e 4,313 | 4,313 [ 4,708 | 4,697 [ [ (385)]- e e (385) [eeeeeiieeeees Joereiiiies 4,313 i e e e 133 [..10/20/2048 .
Government National Mortgage A G2 MA5530
36179U-EB-4 .. |5.000% 10/20/48 ......eceeeiiuunnnneeiiiiiiaeeeee [ e ..08/01/2022 . | Paydoun ... L1735 )... ..10/20/2048 .
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Government National Mortgage A G2 MA5530
36179U-EB-4 .. |5.000% 10/20/48 ......coveiiiuiiiiiieiiiiieeeeee | e ..09/01/2022 . [Paydown .......ccceveeeeres fourniiiiiiiiiiiii e 2,891 | 2,891 [ 3,156 | 3,149 [oeeii | (258)] e o (258) [+eeeeeiieeeees Joereiiies 2,891 [ e e [ 102 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 .......coveiiuiriiiieiiiiieeeeee | e ..09/01/2022 . |Paydown .......cccuveeerres foreniiiiiiiiiiiii [ 5,185 |.uerieeenne 5,185 ..o 5,661 | 5,648 |...oeeeeiiiiiiins [eeeeeiiis (463)]-. e o (463) [eeeeeiiieeees Joeeeiiiees 5185 |ooeiiiiiiiines e o [ 196 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeviiiuiiiiiieiiiiieeeeee | e ..10/01/2022 . |Paydoun .... 2,148 |... ....2,148 L..2,148 | ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coeviiiuiiiiiieiiiiieeeeee | e ..10/01/2022 . [Paydown .......ccceeeeeeres foueeiiiiiiiiiii e 3,853 |- 3,853 [ 4,207 |oeiene 4197 [ [ (344)- s [ (344) [ooeeeiiiieies oo 3,883 |iiiiieeiiiiie e [ e 162 |..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coveiiiuiiiiiieiiiiieeeeee | e ..11/01/2022 . |Paydoun .... .. 1,618 ... ....1,618 ....1,618 |.... ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cceveiiuiiiiiieiiiiieeeeee | e .. 11/01/2022 . [Paydown ......ccccueeeeenns founnniiiiiiiii e 2,902 | 2,902 [ 3,169 | 3,161 [ [ (259)]- e [ (259) [+eeeeeiiieeees oo 2,902 | o [ e 134 [..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......coveiiiuiiiiiieiiiiieeeeee | e ..12/01/2022 . |Paydoun .... ..2,006 |... ....2,006 ....2,006 |.... ..10/20/2048 .
Government National
36179U-EB-4 .. |5.000% 10/20/48 ......cceviiiuiriiiiaiiiiieeeeee | e ..12/01/2022 . |Paydown .......cccueeeeeres founniiiiiiiiii e 3,508 | 3,508 [ 3,928 |..eeeieenes 3,919 [ooeeiiiiiiieee e (B21)] e e (821) [eeeeeeiiieeees e 3,598 |iieiieiiiiiis e [ e 181..10/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiiieeeeeee | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 36,726 |...oveennnnnne 36,726 |............. 39,441 |............. 39,379 | [ (2,683 [oeeeeiines (2,683) |-eeeveeeeeciin [oveeeeeenne 36,726 |eeeeeieeieiiin [oreeeeeeeiiies feeeeeiiieeeeen e 49 ..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeeees | s ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 65,872 |...oueennnne 65,872 ............. 70,742 |............. 70,631 [ feeeeeeee (4,759 [oeeeeiiies (4,759) |- [ 65,872 |.ueeeeiiiiiiiin oreeeeeeeiiies feeeeieiii e 250 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | s ..02/01/2022 . [Paydown ......cccueeeeerees fooriiiiiiiiiiiii [ 37,154 [ 37,154 ... 39,901 |..eveeeennnne 39,839 | [ (2,684)|..eeeeeeiiiiees [oeeeiis (2,684) |- [ 37,154 | o e e 191 [.. 11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | e ..02/01/2022 . [Paydown ......cccueeeeeries forrniiiiiiiiiiii [ 66,640 |.............. 66,640 |............. 71,567 |oeeeiiaenns T1484 oo | (4,815)].ceeeeeeiiiieees [oeeeiis (4,815) |- [eieieeenne 66,640 |...ooocieiiiiins oo e [ 505 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeriiiiiiiiiiiiiiieeeeees | s ..08/01/2022 . [Paydown ......ccccueeeeerees forreiiiiiiieiiii [ 33,251 [coeeeeiis 33,251 | 35,709 |...ooeennnnne 35,653 |- [ (2,402) .. [oeeeiies (2,402) |- [ 33,251 [oeeeeeiiiiiiins [ e e 297 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiieiiiiiiiiiiiieeeeees | e ..08/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiieiiii [ 59,639 [....ccceuenns 59,639 |.....eennn. 64,048 |............. 63,948 [..ooeiiiiiiiieees | (4,309 foeeeeeiies (4,309) |- ceeveeeeeciin [ 59,639 [ceeeeeeiiiiiiins [ e e 678 [..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | s ..04/01/2022 . [Paydown .......cccueeeeeries fooriiiiiiiiiiiiii [ 30,779 |- 30,779 .o 33,055 [..oeeennnnen 33,003 [oeeeeiiiiiiiieees oo (2,228) e | (2,228) [eveeeeeiiiies [ 30,779 |eiiiieeiiiiin oo [ e 391 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | e ..04/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii e 55,205 ..cceeeiinnnns 55,205 |....oeennnnn 59,287 |..evvernnnnne 59,194 | [ (3,989 [eeeeiies (3,989) |- feveeeeeenne 55,205 [oeeeeeeiiiiiiins [ e e 837 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiieiiiiieeeeeec | e ..05/01/2022 . [Paydown ......ccccueeeeeries forreiiiiiiiiiiiii oo 28,263 |...ceeeinnnnes 28,263 |.....eeuen. 30,353 [ooeeeinnnes 30,305 [eeeeeiiiiiiieees Joeeeiaes (2,082) - [eeeies (2,082) |- o 28,263 |.eeeiieeiiiiin e feeeeneiiiis e 467 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiieiiiiiiiiiiiieeeeees | e ..05/01/2022 . [Paydown ......ccccueeeeeries fooreiiiiiiiiiiiii oo 50,693 [...cccernnnns 50,693 |.....eevnnnn. 54,441 |............. 54,356 |- fereeeeee (3,663 [eeeiiiies (3,663) |-.eeveeeeeeiis [eveeeeeenne 50,693 |.eeeeiiieiiiiin orieeeee e fereeeeeiiiieees e 91 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiiieeeeees | e ..06/01/2022 . [Paydown .......ccceeeeeeries forriiiiiiiiiiiii [ 16,633 | 16,633 |............. 17,868 |..oeeeneneee 17,835 [oeeeeeeeiieeees Joeeiiis (1,202) - [oeeeeies (1,202) |- [ 16,633 |.oeiiieieiiees oo [ e 338 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | e ..06/01/2022 . [Paydown .......ccceeeeeries forriiiiiiiiiiiiii oo 29,833 [c.eeeeins 29,833 |...eveennne 32,039 [..occonneee 31,989 [oeeeeiiiiiiieees | (2,185) . [oeeeeiies (2,185) |- [ 29,833 [oeeeeeiiiiiiins [ e e 678 [..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiieiiiiieeeeeec | e ..07/01/2022 . [Paydown .......cccueeeeeries fooreiiiiiiiieiiii oo 16,816 [..cccnnnnees 16,816 |............. 18,059 |....eeeeeees 18,030 |- [ (1,215) [ [oeeeiis (1,215) | e [ 16,816 [ceveeeiiiiiiins [ i o 405 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiieiiiiiiiiiiiieeeeees | e ..07/01/2022 . [Paydown ......ccccueeeeerees foorniiiiiiiiiciii [ 30,160 |-..oveennnnne 30,160 |............. 32,390 [oeeeiiinnns 32,339 |- [ (2,179)- e e (2,179) |- e o 30,160 [oooiiiiiieines Joeeeeiiiiieeieies o [ 799 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiiieeeeeec | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiiiiiiii [ 10,093 |- 10,093 | 10,840 |.........e 10,823 [ feeeeiiis (729 o (729) [eeeeeiiiiieees e 10,093 | oo [ e 281..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | e ..08/01/2022 . [Paydown .......cccueeeeeries forreiiiiiiiieiiii [ 18,103 |- 18,103 [c.eeeennnneee 19,442 |............. 19,411 [ s (1,308) e [ (1,308) [eeeeeeeiiiiienes fereeriiins 18,108 [oeeeeeiiiiiiins [ e e 548 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeriiiiiiiiiiiiiiieeeeees | e ..09/01/2022 . [Paydown .......cccueeeeerees fooriiiiiiiiiiiiis [ 11,989 | 11,989 [ 12,875 |oooeeees 12,855 [ feeeeeiiis (866) [-eeeeeeneeeeeeees |oeeiiiiieees (866) [-vvveeeeeeinnn foreeeeaeenns 11,989 | oo [ e 379 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiieiiiiieiiiieieeeeees | e ..09/01/2022 . |Paydoun .... ..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiiieeeeeees | s ..10/01/2022 . [Paydown .......cccuveeeeeres foumnnniiiiiiiiiii [ 10,104 [ 10,104 [ 10,851 [ 10,834 [ [ (TB0) [ [ (780) [ [ 10,104 [ e e [ 357 |..11/20/2048 .
Government National Mortgage A G2 MA5596
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeeiiuuinnneeiiiiiiieeeeies [ s ..10/01/2022 . | Paydoun ... ..(1,309) ... .. 11/20/2048 .
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Government National Mortgage A G2 MA5596
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeees | s .. 11/01/2022 . [Paydown .......cccueeeeeres foueneiiiiiiini e 6,473 | 6,473 e 6,952 |...ooeeeennns 6,941 | [ (468) [.eeeeeiiiieeees |oeeiiiiees (468) [-vvveeeeeiiees fereeeiiiiis 6,473 |oeeiiiiiiiies e o [ 253 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiieeeeeees | s .. 11/01/2022 . [Paydown ......oocueeeeerie fooeeiiiiiieiiii [ 1,61 [ 1,611 | 12,469 |......oeeeees 12,449 oo | (839)] e o (839) [eeeeeiiiieees fereeeis 1,611 [ o i o 482 |..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....oooiiiiiiiiiiiiiiiieeeeee | s .12/01/2022 . | Paydoun .... ..11/20/2048 .
Government National
36179U-GD-8 .. | 4.500% 11/20/48 ....ooeiiiiiiiiiiiiiiiieeeeee | e ..12/01/2022 . |Paydown .......ooceeeeeeres founnenii e 8,483 848 [ 9,078 [ 9,064 [ [ (BT e [t (B11) [eeeeeeeeiiine foreeeeeeeen 8,483 [ o e o 383 |..11/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiinieeeees | e ..01/01/2022 . | Paydoun .... ..(4,109) |... ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiiiiiiinieeeeecs | e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 88,465 |.............. 88,465 ............. 96,197 |..evveeennne 95,835 |- [ (7,370) e [ (7,370) [eeeeeciiiieees feeeeeieis 88,465 |.....eeriiiiiiin oeieieneeiiiies feeeeeeiiiiis e 250 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiinieeeees | e ..01/01/2022 . | Paydoun .... ..(5,586)|... ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiaiiiiiiieeeeecs | e ..02/01/2022 . | Paydown (3,657) |- [ 43,900 |eeieiiieiiiiin orreeeeeeeiies [ e 231|..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiiieeeees | e ..02/01/2022 . | Paydoun (6,560) [.eeeeeeiiineens fereeriiins 78,736 |oeeeeeieeereenns Joeeeeiiiieeieies o feeeeeiiiieees 557 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiiiiiiinieeeeecs | e ..02/01/2022 . | Paydoun (4,972) |- [ 59,677 |oeeeeieeiiiiin orieeeeeeeiiies feeeeiiiiiiiiis e 507 |..12/20/2048 .
Government National Citigroup Global
36179U-H6-2 .. |5.000% 12/20/48 ......coiiumiiiiiiiiiiiieeeees | e .02/24/2022 . |Markets Inc. .....ccccoee fouveeniiiiiins s 1,049,130 [ooeeeneenens 989,745 |.......... 1,077,124 |......... 1,072,836 |.ooooeiieieeiies o (28)feeeeeeeiiieeeees oo (28) [eeeveeeeeeiiine foeeees 1,072,813 |..oeeeeeiiiins feeeeees (23,684)......... (23,684)[.............. 8,402 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......cooiummiiiiiiiiiiieeeees | e ..08/01/2022 . [Paydown .......ccueeeeerees fooreiiiiiiieiiii [ 83,943 [ 83,943 |.....ceee.. 91,279 |.uveeennne 90,936 [eeeeeeiiiieiaees |oeeeiies (6,993)]..eeeeeeiiiiees [eeeeiiies (6,993) |-eeveeeeeeiiis feveeeeeenne 83,943 [oeoeeiiiiiiiiies feoeeeiiiiis o [ 1,912 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiummiiiiiiiiiniceeeees | e ..08/01/2022 . [Paydown ......ccccueeeeerees forreiiiiiiieiiii [ 63,811 |.ceeeeeeene 63,811 ... 69,388 |............. 69,127 [oeeeeiiiiiiieees | (5,316 [eeeeiiies (5,316) |- eeeveeeeeeiis [eveeeeeenne 63,811 [ooeiiiiiiiiies oo o [ 2,911 ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumeiiiiiiiiiiieeeeees | e ..04/01/2022 . [Paydown .......cccueeeeeries forriiiiiiiiiiiii [ 35,195 [..ooeiinies 35,195 |....oeeeenne 38,256 |...oeeennnnn. 38,116 | foeeeeeene (2,921)]- e [oeeeis (2,921) |- e o 35,195 [oeoeeeiiiiiiins [ e e 518 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......coiiumiiiiiiiiiiiieeeees | e ..04/01/2022 . [Paydown .......cccueeeeeries fooriiiiiiiiiiiiii [ 63,123 [...coennnnd 63,123 |...oeeeene 68,613 |............. 68,363 [..ooeeiiiiiiieens | (5,289) [ oo (5,289) [cvveeeeeiiiiies [ 63,128 |.eeeiiiiiiiiiis o [ e 1,101 [.. 12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......cooiummiiiiiiiiiiieeeees | e ..05/01/2022 . [Paydown .......cccueeeeerees forreiiiiiiiiiiiii [ 40,11 o 40,11 [ 43,599 | 43,440 | [ (3,329) [ oo (3,329) [cvveeeeeiiiies [ 40,111 [ e o [ 759 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiiiiiiinieeeees | e ..05/01/2022 . [Paydown ......ccccueeeeeries forreiiiiiiiiiiiii oo 71,940 | 71,940 ... 78,197 |oooins 77,91 i [ (5,971)]-eeeeee e [oeeeeiies (5,971) |- e [ 71,940 |oeeeiieeiiiiiin o [ o 1,558 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumeiiiiiiiiiiieeeeees | e ..06/01/2022 . [Paydown .......cccueeeeeries forriiiiiiiiiiiiii oo 18,124 |t 18,124 | 19,700 [ooeeernnnees 19,628 [.evveeeeiiieiees Joeeeiiis (1,504) . [oeeeeies (1,504) |- [ 18,124 | e o e 420 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiiieeeces | e ..06/01/2022 . [Paydown .......ccceeeeeeries forriiiiiiiiiiiii [ 32,506 |...coeernnnns 32,506 |...ovvennnnne 35,333 [oeeeinnes 35,204 | [ (2,698)|-eeeeeeeeiiiiees [eeeeiiies (2,698) |-eeveeeeeeiins [eveeeeeenne 32,806 |.uvveerieiiiiin orireeeeeeeiiies fereeieiiiieees e 840 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......cooiummiiiiiiiiiiieeeees | e ..07/01/2022 . [Paydown .......cccueeeeerees forreiiiiiiiiiiii oo 19,157 | 19,157 [oueeennes 20,828 |..eveennnne 20,747 oeeeeiiiiiieaes | (1,590)]- e Joeeeeiiies (1,590) |- feveeeeeenne 19,157 | oo [ e 524 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiiiiiiinieeeees | e ..07/01/2022 . [Paydown .......cccueeeeeries fooreiiiiiiiieiiii oo 34,359 | 34,359 [ 37,347 | 37,211 [eeeeeiiiiieees | (2,852)|.eeeeeeiiieees [eeeeiies (2,852) |- [ 34,359 [ooeeeiiiiiiiiies feeeeeeiiiiiieees e [, 1,032 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumeiiiiiiiiiiieeeeees | e ..08/01/2022 . [Paydown .......cccueeeeeries forriiiiiiiiiiiii [ 17,104 | 17,104 [ 18,591 | 18,523 [ Joeeeiis (1,420)]-eeeeeeieees oo (1,420) |- feiiieeene 17,904 [oeeeeeiiiies o i o 539 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiiiiiiiiiieeeeees | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiiiiiiii [ 30,676 |.eeveennnnne 30,676 |............. 33,344 | 33,228 | [ (2,546) .. [oeeeeiines (2,546) |- [oveeeeeenne 30,676 [ooeeeeeeieieeens feeeeeiiiiieeeens e [ 1,050 |.. 12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......cooiummiiiiiiiiiiieeeees | e ..09/01/2022 . [Paydown ......cccueeeeerees fooriiiiiiiiiiiiii [ 10,826 |...eeeeeeenns 10,826 |............. 11,768 |............. 11,725 [ [ (899)]- e o (899) [eeeeeiiiiiiees feeeeiis 10,826 [oeveeeeiiiiiins [ e e 387 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiiiiiiiiieeeees | e ..09/01/2022 . [Paydown .......cccueeeeerees fooriiiiiiiiiiiiis [ 19,417 |t 19,417 [ 21,106 |..cceeeeeens 21,029 [oeeeeiiiiiiieees e (1,612) ] o (1,612) fereeeeiiiiieees [ 19,417 | i o 746 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiumiiiiiiiiiinieeeees | e .10/01/2022 . | Paydoun .... ..(1,09)]... ...(1,09)]... ..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 ......ccoiiumiiiiaiiiiiiiieeeeees | e ..10/01/2022 . [Paydown .......cccueeeeerees fooriiiiiiiiiiiiii [ 23,676 | 23,676 |............. 25,735 oo 25,641 [ooeeeiiiiiiieees | (1,965 [eeeeiiies (1,965) |- cveeveeeeeciin foveeeeeenne 28,676 |eeeeeeeeiiiien forieeeeeiiiins feeeeeiiiieeeies o 1,009 |..12/20/2048 .
Government National Mortgage A G2 MA5653
36179U-H6-2 .. |5.000% 12/20/48 .....oeeiiuinnneiiiiiiiiieenies [ .11/01/2022 . | Paydoun ... .. (670)[... .. (670)]... .. 12/20/2048 .
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Government National Mortgage A G2 MA5653
36179U-H6-2 .. |5.000% 12/20/48 .......cceevmeiiiiiiiiiiiee e .. 11/01/2022 . |Paydown ......oooueeeeneres fooneeii e 14472 [ 1472 15,78 [ 15,678 [ [ (120D e [ (1,200) e 14,472 | e o 677 |..12/20/2048 .
Government National
36179U-H6-2 .. |5.000% 12/20/48 .......cceeveeiieiiiiiiieeeee ..12/01/2022 . [Paydown ......coocueeeeeeres founneiiiiiiiiii [ 7,927 [ 7927 [ 8B [ 8,585 [ [ (888 [ [ (B58) [ [ 7,927 |eeeeieiiieenes oo o [, 383 |..12/20/2048 .
Government National
36179U-H6-2 .. | 5.000% 12/20/48 ..12/01/2022 . |Paydoun .... 14,218 |.... ..12/20/2048 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covvmiiiiiiiiiieeeecs ..01/01/2022 . [Paydown .......ccceveeeeres founreiiiiiiiiii e 1,43 |t 1,43 e 1,518 [ 1,515 | o (102) | o (102) [-eveeeeeeeiies [ 1,418 [ o e 2..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 ..01/01/2022 . | Paydoun .... ..2,534 ... ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cvvvmviiiiiiiiieee s ..02/01/2022 . |Paydown .......cccoueeeerrns founeiiiiiiiiii e 1,277 [ 1,277 | 1,372 [oeeiiiies 1,369 |- oo (B2 e (92) [eveeeeeeeiies [ 1,207 [ o e ol 71..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 ..02/01/2022 . |Paydoun .... 2,21 )... ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covemiieiiiiiiieee s ..08/01/2022 . |Paydown .......cccuveeerres founniiiiiiiiiii [ 1,031 [ooeeeees 1,031 | 1,108 |oeeeeeeees 1,906 [oeeeeieiiiieeeees oo (78) oo e (75) [eeveeeeeeeiies [ 1,031 [oeeeeiiiiiies o e e 9..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....ccvemiiiiiiiiiiieeeecs ..08/01/2022 . [Paydown .......ccceveeeeres founnniiiiiiiiii e 1,850 [coveeeiiiiis 1,850 | 1,988 [oooeeiiiinns 1,984 | o (188 | e (134) [eeeeiiiieees e 1,850 [eeeeeiiiiiiins [ s e 21..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....cvvvmviiiiiiiiieee s ..04/01/2022 . [Paydown .......cccoeveeeeres founiiiiiiiiiii e 1,081 [ooeeeeis 1,081 | 1,161 | 1,159 | o (T8) e el [7£:)) PR RSP 1,081 [ o [ o 14 1..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covvemiiiiiiiiiiieeeecs ..04/01/2022 . |Paydown .......cccueeeerrns founniiiiiiiiii e 1,939 | 1,939 [ 2,083 | 2,079 [ feeeeeeeee (140) e [ (140) [eeveeeeeeeiiiee [ 1,939 | e o 29 ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covimiiiiiiiiiiieeeecs ..05/01/2022 . [Paydown .......cccumeeerees fooreiiiiiiiiiiiiii [t 910 [ 910 |+ 74 O 976 | o (B8) e e ({13 PP TR 910 [eeeeeeeiiiiies [ e s 15 ]..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....coveimiiiiiiiiiieeee s ..05/01/2022 . |Paydown .......ccceeeeeerns founniiiiiiiiiiii e 1,632 |oeeeiiiieens 1,632 [ceeeeeeeies 1,754 [ooeiiiies 1,750 | o (M8) |l e (118) feeeeeeeeeiies [ 1,632 [oeeeeeiiiiiiies [ s e 31..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covvmiiiiiiiiiieeeecs ..06/01/2022 . [Paydown .......cccoeveeerees foureiiiiiiiiiiiiii [ 546 | 546 [ 587 [oeeeeiiiiiiens 586 |.oieeeeeeeen oo (A0) e e (40) [ foeeeieeeis 846 .eeeeeeeiiies [ e s 111..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covvemiiiiiiiiiiieeeecs ..06/01/2022 . [Paydown .......cccuveeerees forreeiiiiiiiiiiii [ 980 [-eveeeeeeiiiiis 980 |- 1,053 [ooeeiiiiiens 1,051 | o (T s (T1) | oo 980 [eveeeeeeieiinee [ e s 22 ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covimiiiiiiiiiiieeeecs ..07/01/2022 . [Paydown .......cccuveeerees forreiiiiiiiiiiiiii [t 589 |oeiiieeee LI 633 [t 632 | o BB e (43) [ eveeeeeeeins foeeeeeeees 889 [eeeeeeiieiiies [ e s 141..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covimiiiiiiiiiieeeees ..07/01/2022 . |Paydown .......ccceeeeeeres founniiiiiiiiiiiiii e 1,057 [oueeeeeiiiis 1,057 |oeeinne 1,136 [ooeeeiiiiens 1434 | o (TO) | e (76) |- eevieeeeeeie o 1,057 [oeeeeiiiiiiies [ s o 28 [..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covvmiiiiiiiiiieeeecs ..08/01/2022 . [Paydown .......cccuveeeries fooreiiiiiiiiiiiiii [ 454 | 454 . 488 |eeeeiiiiiiens BB7 | ot (BB e (33) [eeeveeeeeeeiine foreeeeeeeis 454 |eeiiieiies e [ e 131..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covemiieiiiiiiieee s ..08/01/2022 . [Paydown .......cccuveeerees foureiiiiiiiiiiiiii [ 815 [ 815 i 876 | 874 | ot (B9 e e (89) [evveeeeeeeiins foreeeeeeeies 815 [eeeeeeiiiies [ e s 25..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covimiiiiiiiiiiieeee s ..09/01/2022 . [Paydown .......cccemeeerees forriiiiiiiiiiiiiii [t U} 380 | 408 |.eoeeeiiiiens 407 | ot (@) e o (27) oo o 380 [eeeeeeeieiines [ e s 12]..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covimiiiiiiiiiieeeees ..09/01/2022 . [Paydown .......ccceueeeerens fooreiiiiiiiiiiiii [t [31:71 R [31:72 I 782 [oeeeiiiies T3 | ot (A9 e e (49) [ vveeeeeeeiins foeeieeeeis 682 [.eeeeeeeiiiiins [ e s 231..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covvmiiiiiiiiiieeeecs ..10/01/2022 . [Paydown .......cccouveeernes fooreeiiiiiiiiiiiii [t K71 IO 7 F 357 [oeeeeiiiiiies 356 | oo (24 e (28) o o 332 [eeeeeiiieeeeees e feeeeee e 121..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covemiieiiiiiiieee s ..10/01/2022 . [Paydown .......cccoumeeereas fooreniiiiiiiiiiii [t 595 | LS5 (20 O 639 | o BB e (43) [eeeeeeeeeeeies foeeieeeeis 595 [oeeiiiiieeeies e foeeeeeeiis e 231..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covimiiiiiiiiiiieeee s .. 11/01/2022 . [Paydown ......ccccueeeeries fooreiiiiiiiiiii [t 21 [ 21 | 226 [oeeeeiiiiiiens 226 |eeiieeeeeen oot (I8 e e (15) [ foeeeeeeeis 21 [ o e e 81..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....coveimiiiiiiiiiiiiee s .. 11/01/2022 . [Paydown ......oocceeveeeries fooreiiiiiiiiiii et KT£: 1 R KI£:]) P L0 O 405 | ot (2T e (27) oo o B78 [eeeeeeeieiies [ e s 16 |..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 ..12/01/2022 . |Paydoun .... ..01/20/2049 .
Government National
36179U-KY-7 .. | 4.500% 01/20/49 .....covemiiiiiiiiiiiieeecs ..12/01/2022 . [Paydown ......ooceeeeeeeres fornnniiiiiiii o805 e B0 [ 827 [ 827 [ | (22) e [ (22) [eeeeeeeeeeciins foeeieeeees 305 [eeeeeeeiiiiins [ e s 141..01/20/2049 .
Government National Mortgage A G2 MA5712
36179U-KZ-4 .. | 5.000% 01/20/49 ..01/01/2022 . | Paydoun ... ..(4,183)]... ..01/20/2049 .




olvi3a

ANNUAL STATEMENT FOR THE YEAR 2022 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
11 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-
CusIp 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A G2 MA5712
36179U-KZ-4 .. |5.000% 01/20/49 ....cceeeeeeeieeeeinniieeeeeeeen e ..02/01/2022 .| Paydown ....eeneveeemnnnesfoeeeenieeeeeens e 37,457 e 37,457 [ 40,934 |............. 40,886 [..oeeeeeenieeeeenn Jeennins (3,429) e foreeeeennns (I 72) T TR BT457 |oeeeeeeeeeeeenn oo e e 312 [..01/20/2049 .
Government National Mortgage A G2 MA5712 Citigroup Global
36179U-KZ-4 .. |5.000% 01/20/49 ....cceeeeeeeeeeeeeneieeeeeenen e ..02/24/2022 . |Markets INC. ..coeeevveee|oemmmmmnineeeemniins Joeeeeeens 689,740 |............. 650,698 |............ 711,091 |ooeeeeeennns 710,260 [ooeeeeeeieiieieees Joeeenieeeees (5157 ] PO AP (86) |-veeeeeeemmnnes eeeemnnnnn 710,174 ..01/20/2049 .

36179U-KZ-4 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-Mi-1 ..

36179U-PB-2 ..

Government National
5.000% 01/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49 ..
Government Nationa
4.500% 02/20/49
Government National
4.500% 02/20/49 ..
Government Nationa
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49
Government National
4.500% 02/20/49 ..
Government National
4.500% 02/20/49
Government National
4.500% 03/20/49 ..

Mortgage A MA5818

..03/01/2022

..01/01/2022

..01/01/2022

..02/01/2022

..02/01/2022

..03/01/2022

..03/01/2022

..04/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..06/01/2022

..06/01/2022

..07/01/2022

..07/01/2022

..08/01/2022

..08/01/2022

..09/01/2022

..09/01/2022

..10/01/2022

..10/01/2022

.. 11/01/2022

.. 11/01/2022

.12/01/2022

..12/01/2022

..01/01/2022

. | Paydown

. | Paydown

. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown ....

. | Paydown

. | Paydown ....

. | Paydown ....

.| Paydown ....

. | Paydown ....

.............. 3,798

.............. 6,814

.............. 4,353

.. 2,426 |...

..8,588 ...

................ 3,798

................ 6,814

................ 4,353

..(3,333)[...
........... (1,343)
. (2,410)[...
........... (1,154)

........... (2,070)

............ (1,858)

............ (1,343)

............ (1,154)

............ (2,070)

..(3,034)]...

..(3,333) |...

.. (2,410)|...

...33,144 |....

............ 26,558

...47,642 |....

............ 19,202

...34,445 |....

............. 3,798

............. 6,814

............. 4,353

..01/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..02/20/2049 .

..03/20/2049 .
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ANNUAL STATEMENT FOR THE YEAR 2022 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiee e s ..01/01/2022 . |Paydown .......ccceveeeeeres forneeniiiiiiiiiis [ 15,406 [ 15,406 [.ee 16,552 [ 16,522 [ [ (1,118 e [ (1,116) [ [ 15,406 [ [ e [ 59 |..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiee e s ..02/01/2022 . |Paydown .......occueeeeeeres foumiiiiiiiiiis e 6,822 [ 6,822 [ 7,880 [l 7816 [ [ (A94) i [ (494) [ [ 6,822 [ [ s [ 35..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevveieiiiiiiiiee e e ..02/01/2022 . |Paydoun .... ..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiieee e e ..08/01/2022 . |Paydown .......occueemeeeres formeniiiiiiii [ 6,295 6,205 [ 6,763 [ 8,78 [ [ (486) | [ (458) [ [ 6,205 [ [ s [ 56 ..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiee e s ..03/01/2022 . |Paydoun .... 11,203 ... ..11,298 11,293 |.... ..03/20/2049 .
Government Nationa
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiee e s ..04/01/2022 . [Paydown .......cccoeveeeeres founiiiiiiiiiii e 5,760 |.ceeeiiiaanns 5,760 [..eoeennnnnnen 6,188 [ceeeeernnnns 6,177 |eeiiieeieis o (A7) [ e (17) eeeeeeeeiiies [ 5,760 |ooooeieiieeinns e e e 73 [..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiee e s ..04/01/2022 . |Paydoun .... ..10,333|... ...10,333 ..10,333 |.... ..03/20/2049 .
Government Nationa
36179U-PB-2 .. | 4.500% 03/20/49 .......eevveieiiiiiiiieee e | e ..05/01/2022 . [Paydown .......cccoueeeeeres fouenniiiiiiiiiii e 4,054 |...oevieennnne 4,054 |, 4,355 |..oeeieenee G847 oo | (294)]- e [ (294) [eeeeiiiieiees e 4,054 | o [ s 67 |..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevveieiiiiiiiieee e [ e ..05/01/2022 . |Paydown .......ccceeeeeerns founniiiiiiiiiiii e 7,212 | 7,212 oo 7,813 | 7799 [ [ (527)]- e o (527) [eeeeeeiiieeees e 7,272 eeeiiciieeiies oo o [ 138 [..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiee e s ..06/01/2022 . [Paydown .......cccouveeerres foueiniiiiiiiiiiii e 3,646 |....eveeeennnnne 3,646 ... 3,918 | 3,910 [ [eeeeeiis (264)]- s o (264) [eeeeiiiieeees e 3,646 |oooociiiieiies e e | 74 (..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiiee e [ e ..06/01/2022 . [Paydown .......cccouveeerrns fourniiiiiiiiiiii e 6,541 | 6,541 [ 7,028 |oooeiienne 7,015 [ [ (474))- e o (474) [oeeeeiiiieees | 6,541 | e e [ 149 (..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevevieiiiiiiiee e e ..07/01/2022 . |Paydown .......cccouveeerres fourniiiiiiiiiiiiii e 3 AT |t B AT [ 3,407 | 3,401 [ [ (280)] e o (280) [+eeeeeiieeeees Jeereiiiees AT [ i o e 76 [..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......cevvvieiiiiiiiieee e e ..07/01/2022 . |Paydown .......ccceeeeeeres founniiiiiiiiiiiiii e 5,689 |....eveeeennne 5,689 |....ccuueenns 6,112 | 6,101 |ooeiiiicis o (H12)]e s o (H12) [eeeeeiiiieees e 5,689 |oeeiiiiiiiiinns Joeeeiiiiiieeeins e [ 151 [..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiieee e e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 2,487 | 2,487 oo 2,672 |oieien 2,667 [ [eeeeeeiies (180)fereeeeeeiiiieeees oo (180) [evveeeeeeiiens foreeeiiis 2,487 |oeeiiiieeiies e o e 69 [..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiiiee e [ e ..08/01/2022 . [Paydown .......cccouveeerrns foueniiiiiiiiiii e 4,461 | 4,461 oo 4,798 | T84 | [ (323)]- e [ (323) [oeeeeeiieeeees Joeeeiiiiees 4461 | e o [ 135 [..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevevieiiiiiiiee e e ..09/01/2022 . |Paydown .......cccueeeeeres foueniiiiiiiiniii e 2,195 | 2,195 [, 2,359 | 2,354 oo | (159)- s o (159) [eeeeeeiieeeees oo 2,195 | o [ e 69 [..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevveieiiiiiiieee e e ..09/01/2022 . [Paydown .......cccueeeerres fourniiiiiiiiiii e 3,938 |- 3,938 [ 4,281 | 4,228 oo | (285)]- e o (285) [eeeeeiiieeees Joeeeiiiees 3,938 |eiiiieeiiiiin e [ e 134 (..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiieee e e ..10/01/2022 . [Paydown .......ccceeeeeeres foueeiiiiiiiiiii e 1,632 |oeeiiiiieens 1,632 [ceeeeeeies 1,646 [ooooeiennnnes 1,643 | o () e e () feeeeeeeiies o 1,532 |oeiiiiiiiiiiis e o 54 ..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eoveereiiiiiiiee e [ e ..10/01/2022 . [Paydown .......cccuveeerees foreniiiiiiiiiiii e 2,748 | 2,748 oo 2,982 | 2,947 oo | (199)]- s o (199) [eeeeiiiieees oo 2,748 oo e e [ 104 [..08/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevevieiiiiiiiee e e .. 11/01/2022 . [Paydown ......cccceeeeeeees fouenniiiiiini e 1,610 feuveeeeiiins 1,510 |- 1,622 [ooeeiiiinnns 1,619 | o (109) feeeeeeiiieeees oo (109) [-eveeeeeeeiiins [ 1,510 [eoeeeiiiiiins o s o 59 |..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eevveieiiiiiiieee e e .. 11/01/2022 . [Paydown .......cccueeeernes founneniiiiii e 2,709 | 2,709 [ 2,910 | 2,905 [oeeeiiiiiiieeens oo (196) feveeeeeiiieeeees oo (196) [-evveeeeeeiiees foreeeeiis 2,709 [ooiiiiiiiiines oo o [ 113 [..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eeveeieiiiiiiieee e e ..12/01/2022 . |Paydown .......cccuveeeeres founniiiiiiiii e 1,251 | 1,251 [ 1,344 | 1,38 | o (91) ..03/20/2049 .
Government National Mortgage A MA5818
36179U-PB-2 .. | 4.500% 03/20/49 .......eovveieiiiiiiieee e e ..12/01/2022 . |Paydown .......cccuveeeeres foueniiiiiiiiii e 2,244 oot 2,244 )i 2,411 | 2,406 [ [eeeeeeies (163) ..03/20/2049 .
Government National Mortgage A G2 MA5819
36179U-PC-0 .. |5.000% 03/20/49 ......ccoummieeiiiiiiiieeeeeas | e ..01/01/2022 . [Paydown ......cccueeeeereis forreiiiiiiiiiiiii oo 18,494 |.....oceeee 18,494 |............. 20,211 | 20,188 | foreeeeene (1,694) ..03/20/2049 .
Government National Mortgage A G2 MA5819
36179U-PC-0 .. |5.000% 03/20/49 ......ccoemmieeiiiiiiiieeeeeas | e ..02/01/2022 . [Paydown ......ccccueeeeeries fooriiiiiiiiiiiii [ 15,305 |..eevieeennnne 15,305 |- 16,726 |............. 16,707 |- [ (1,402) ..03/20/2049 .

36179U-PC-0 ..
36179U-PC-0 ..

36179U-06-2 ..

Government National
5.000% 03/20/49
Government National
5.000% 03/20/49
Government National
4.500% 04/20/49 ..

Mortgage A G2 MAS877

.02/24/2022 .

..03/01/2022

..01/01/2022

. | Paydown

. | Paydown ....

Citigroup Global
Markets Inc. ...

........... (1,391)

.. (7%)[...

...(40)[...

.. (795))...

..03/20/2049 .

..03/20/2049 .

..04/20/2049 .
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1 2 4 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14
Current Total Bond
Year's Change in Book/ Interest/
Prior Year Current Other- Book/ Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Value at Gain Realized | Total Gain | Received tractual
Identi- Disposal Shares of Carrying Increase/ | tization)/ |Impairment Value Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiens ..01/01/2022 . |Paydown .......cccueeeeeeres founenniiii o 19,897 [ 19,697 [ 20,162 [ 20,128 [ [ (1,426) [ [ (1,426) [ 19,697 |ooiiiiiiiiies o o e 75 [..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiieiiiiiiieas ..02/01/2022 . {Paydown .......cccueeeeerees founeoiiiiiiiiii [ 9,979 [ 9,979 [ 10,721 [ 10,707 [ e (T22) e [ (T22) [ [ 9,979 |eeiiiieiiiiis o [ e 51..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 .. ..02/01/2022 . |Paydoun .... ...17,901 |.... ..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiens ..03/01/2022 . [Paydown .......cccuveeeeerns foreeniiiiiiiii o 8,402 [ 8,402 ... 9,027 |eoeiieennne 9,010 [ feeeeiiis (B08)[.eeeeeiieiieeees |oeriiiieees (808) [-evveeeeeeiiees foreeeiiins 8,402 |oooiiiiiieiies e o e 75 [..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 .. ..03/01/2022 . |Paydoun .... ..15,072 |.... ..04/20/2049 .
Government Nationa
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiieiiiiiiieas ..04/01/2022 . [Paydown ........cceeeeeeres founeiiiiiiiiiiiiis e 8,335 [ 8,335 [, 8,955 |...ooeeernnns 8,938 [ [eeeeeeiies (B03)[.eeeeiiiiieeees | (603) [-evveeeeeeiiens foreeeiiiis 8,335 |iiiiiieiiiiie forieeeeee e [ e 106 |..04/20/2049 .
Government National
36179U-06-2 .. | 4.500% 04/20/49 .. ..04/01/2022 . |Paydoun .... .. 14,951 |.... ..04/20/2049 .
Government Nationa
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiinns ..05/01/2022 . [Paydown ........ccueeeeeeees foueeniiiiiiiiii e 7,081 [ 7,081 e 7,608 [ 7,594 [ooeeiiiiieeies | (513) e o (513) [eeeeeiiiieeees oo 7,081 [oeeeeeeiiiiies [ e s 117 |..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiieiiiiiiiees ..05/01/2022 . |Paydown ........cccuveeeeres forneneiii 12,703 12,708 [ 13,648 [ 13,628 [ [ (920)) e o (920) [eeeeeeiiiiiiees e 12,703 | e o e 241..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooveiiiiiiiiieiiiiiiiens ..06/01/2022 . [Paydown ........cceeeeeeres foreeniiiiiiiiiiiis e 5,585 [ 5,585 ...ccecueennn 6,000 [ooeiiiiiiinns 5,989 [oooeiiiiiiiiieins oo (404) )i o (404) [eeeeiiiieees e 5,585 |.ueeiiiiiiiiin orieieeeeiiiiee feeeeieiiiis e 113 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiies ..06/01/2022 . |Paydown ........ccceeeeeeees fornenniiiis 10,018 10,018 |+ 10,763 | 10,743 | e (725)]. e o (725) [eeeeeeeiiiieees oo 10,018 [oeeeeeiiiiiies [ e e 228 |..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooveiiiiiiiiiiiiiiiiiees ..07/01/2022 . [Paydown ........ccueeeeeeres forneniiiiiiii e 3,84 [ 3,841 [ 4127 | 419 [ [ (278) [ | (278) [eeveeeeeeeiies [ 3,841 [ e e e 93 |..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooveiiiiiiiiieiiiiiiiens ..07/01/2022 . [Paydown .......cccuveeeeeres foueeniiiiiiiiii o 6,891 [ 6,891 [ 7,408 | 7,389 [ feeeeeiiies (499) ] [ (499) [eeeeiiiieeees oo 6,891 [oeeiiiiiiiiiies oo e [ 183 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiens ..08/01/2022 . [Paydown ........cceeeeeeens foreeeiiiiiiiiiis e 3,288 e I 3,479 | 3473 [ | (234) e [ (234) [eeeeeiiiieeees e 3,238 |eeeiieiiiiien o feeeeeeiieeeeen o 90 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiies ..08/01/2022 . [Paydown ........cceeeeeeees foueeiiiiiiiiiiiiis e 5,809 [ 5,809 [..cccuunennnd 6,241 | 6,280 [oeeeeeeeeiiiiiens [eeeeeeiies (421)]- e o (421) [eeeeeiiiieees e 5,809 |ooeiieiiiiiinns Joeeeiiiiiieeeins o [ 176 |..04/20/2049 .
Government National Mortgage A G2 MA5877
36179U-06-2 .. | 4.500% 04/20/49 ........oooveiiiiiiiiiiiiiiiiiees ..09/01/2022 . [Paydown .......cccueeeeeeens forneeiiiiiiiiii o 4147 [ [ Y 4,456 |............... BT oo | (300 ferveeeeiienieeees Joeeiiiieees (300) [-evveeeeeeiiene foreeeeiias BAAT o e o [ 131 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........ooorviiiiiiiiieiiiiiiens ..09/01/2022 . [Paydown ........ccuveeeeeres foueeniiiiiiiii o 7,439 [ 7,439 s 7,993 | 7,978 | [eeeeeiiis (839) e [ (839) [+eeeeeiiieeees Jeereiiines 7,439 | o [ e 253 |..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiens ..10/01/2022 . [Paydown .......cccueeeeeeens foumeeiiiiiiiiii e 1,882 [ 1,882 2,022 | 2,019 e [ (136) fereeeeeiiiieeees oo (136) [evveeeeeeiiees foreeeiiis 1,882 [oeeeeeiiiiiins [ s o 67 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooveiiiiiiiiieiiiiiiinns ..10/01/2022 . [Paydown .......cccuveeeeeees foueeeeiiiiiiiiiis o 8,377 e KITA A T 3,628 | 3,621 [ [eeeeeeiies (284) - [ (284) [oeeeeiiiiiees | 3,377 eeeeieiiiieiies oo o [, 128 ..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........ooovviiiiiiiiieiiiiiiiens .. 11/01/2022 . [Paydown .......cccueeeeeeens foueeniiiiiiiiii e 775 [ 1,775 | 1,907 o 1,908 |- o (129 o (129) [eeeeiiieeees e 1,775 [ o s el 69 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........ooorviiiiiiiiieiiiiiiens .. 11/01/2022 . [Paydown ......coccueeeeeenes fornenniiiii e 3184 [ 3,184 | 3,421 | 3414 [ s (28] o (281) [eeeeeiiiieeees e 3,184 oo e e [ 132 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooviiiiiiiiiiiiiiiiiiens ..12/01/2022 . [Paydown .......cccueeeeeeees foueeiiiiiiiiii e 1476 [ 1,476 | 1,586 | 1,883 | o (107) fereeee e | (107) feeveeeeeeeiees [ 1476 [ [ s o 63 [..04/20/2049 .
Government National Mortgage A G2 MAS877
36179U-06-2 .. | 4.500% 04/20/49 ........oooveiiiiiiiiieiiiiiiinns ..12/01/2022 . [Paydown .......ccceeeeeeres formeniiiiiiii e 2,648 [ 2,648 ... 2,845 | 2,840 [ [ (192)) e o (192) [eeee s e 2,648 oo oo e [ 120 [..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......cevveeieiiiiiieieecies ..01/01/2022 . [Paydown .......cccueeeeerne foonniiiiiiiiiiii [ 43,205 [ 43,295 |.........e.. 47,008 |............. 46,825 [oooeeeiiiiiiien | (3,531)-eeeeeeeeeiiiiees [eeeeiiies (3,531) |- [oveeeeeenne 43,205 [oeeeeiiiiiiiies [ s feee 65 [..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......cevvvereiiiiiiiieeies ..01/01/2022 . |Paydown ........cccuvmeeeees forneniiiiis o 77,680 [ 77,680 ..o 84,311 [ 83,983 [ o (6,332)]-eveeeeeiiienes feeeeeiiies (6,332) |-ueeveeeeeeies [eveeeeeenne 77,650 [oeeeeiiiiieenns Joeeeiiiiiieeeeins oeeieeeieiiiies feeeeeiiiiiees 327 |..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. | 5.000% 04/20/49 ..02/01/2022 . |Paydoun .... ..(4,350)[... .. (4,350) |... ...53,348 |.... ..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. |5.000% 04/20/49 .......ceevveeriiiiiiiiieeciies ..02/01/2022 . | Paydown 103,484 ..o o (7,803) ] [ (7,808) feeeeeeiiiienes fereeeiiins 95,681 |.eeveeieeiiiiis oeireeeeeeeiiies fereeeiiiiiiiiees e 808 |..04/20/2049 .
Government National Mortgage A G2 MA5878
36179U-Q7-0 .. | 5.000% 04/20/49 ..03/01/2022 . | Paydoun ... ..(3,132)]... ..(3,132)]... ...38,411 |.... ..04/20/2049 .
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Government National Mortgage A G2 MA5878
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeiiiiiiiiieeeeeas | e ..03/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiiii [ 68,891 |...ooeeeennne 68,891 [............. 74,801 |oooiins 74,510 [oveeeiiiiiiiieees oo (5,618)]..eeeeeeeeeiins e (5,618) [eeeeeiiiiiiees fereeiiis 68,891 [oooiiiiiiiiies oo e [ 872 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmiereiiiiiiiieeeeeeas | e ..04/01/2022 . [Paydown .......cccueeeeeries forriiiiiiiiiiiii [ 47,372 [ceeees 47,372 | 51,435 ... 51,285 | [ (3,863)|..eeeeeeiiiiaes [eeeeiiies (3,863) |-.eeveeeeeeiiin [eveeeeeenne 47,372 | oo e e 670 ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeeiiiiiiiieeeeeeas | e ..04/01/2022 . |Paydoun .... ..(6,929)[... ..(6,929) |... ...84,963 |.... ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeeiiiiiiiieeeeeeas | e ..05/01/2022 . [Paydown .......cccueeereeres foumeniiiiiiii [ 32,922 [ 082,922 [ 85,746 [0 35,607 [ | (2,685)|..ceeeeeiiiiees [oeeeeiiies (2,685) |- [ 32,922 [oeeeeeiiiiiiins [ e e 605 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeiiiiiiiiieeeeeas | e ..05/01/2022 . |Paydoun .... ..(4,815)[... ..(4,815)]... ...59,047 |.... ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmiereiiiiiiiieeeeeeas | e ..06/01/2022 . [Paydown .......cccuveeeeeres founeniiiiiiiiiiiii [0 25,997 25,997 [ 28,227 [ 28,117 [ | (2,120)]-eeeeeeeiiees [eeeeiies (2,120) |- [ 25,997 [oeeeeiiiiiiiins [ e e 587 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeiiiiiiiiieeeeeas | e ..06/01/2022 . | Paydoun .... ..(8,802)[... ..(3,802)|... ...46,627 |.... ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 .......ccemmeieiiiiiiiieeeeeas | e ..07/01/2022 . [Paydown .......cccueeeeerees forreiiiiiiiiiiii oo 13,896 ... 13,896 |............ 15,088 |............. 15,029 [oeeeeeeeiiiieees Joeeiis QIR K] RPN R (1,133) | [ 13,896 |.oooeieiieeiiiis oo [ e 372 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 .......coemmiieeiiiiiiieeeeeeas | e ..07/01/2022 . [Paydown .......cccueeeeeries fooreiiiiiiiieiiii oo 24,922 |t 24,922 ..o 27,060 |...cevveenns 26,955 |- [ (2,082)]-ceeeeeeeiiiiees [eeeeiiies (2,082) |- foieeeeeenne 28,922 eeeeiiiiiiiies e e e 735 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmiereiiiiiiiieeeeeeas | e ..08/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiiiiiii [ 19,464 |............... 19,464 |............. 21,133 [ 21,051 [ooeeeiiiiiiiieees | (1,587) e e (1,587) [eeeeeeiiiiiees feeeeeiee 19,464 | o e 603 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeiiiiiiiiieeeeeas | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiiiiiiii [ 34,908 ..o 34,908 |....oeennnne 37,903 |..ooveennnne 37,785 [oeeeeeiiiiieees | (2,847 [eeeiis (2,847) |- [ 34,908 |.eeveiieiiiiiinn forrreeee s feeeeeiiieeeeee o 1,176 ..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 .......coemmieeiiiiiiiieeeeeeas | e ..09/01/2022 . [Paydown .......ccueeeeerees forriiiiiiiiiiiii [ 17,708 | 17,703 . 19,222 | 19,147 [ e (1,448) . [ (1,444) | o 17,708 [oeeeeeiiiiies [ i o 623 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemiiieeiiiiiiieeeeeeas | e ..09/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii [ 31,751 | 31,751 [ 34,474 |............. 34,340 | [ (2,589)|.eeeeeeiiienes [eeeeiiies (2,589) |- feveeeeeenne 31,751 |oiiieiiiiies o [ o 1,203 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 .......ooemriieiiiiiiiieeeeeeas | s ..10/01/2022 . [Paydown .......ccceeeeeeres foueeiiiiiiiiiii e 5,667 |ooeeeiiiieenns 5,667 [..eveeeennnns 6,153 | 6,129 [ [ (462)] e o (462) [eeeeiiiieeees e 5,667 |oeeeeeiiiiiiins Joeeeiiiiiieeiins e [ 223 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmieeiiiiiiiiieeeeeas | e .10/01/2022 . |Paydonn .......coeeuueeneaes fornneniiiiiis e 10,164 |....oeeneees 10,164 |............. 11,036 |........... 10,993 [ feeeeiis (829)]. e o (829) [eeeeeiiiieees [ 10,164 [oeeeeeiiiiies [ e o 428 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 .......coemmieeiiiiiiiieeeeeeas | e .. 11/01/2022 . [Paydown ......cccceeeeeeees fouenniiiiiini e 4113 e 413 o 4,466 |............... G448 oo | (335)]- e [ (335) [eeeeeiieeeees Joereiiiiees A3 [ [ o [ 179 [..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......ccoemmiiriiiiiiiiieeeeeeas | e 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 7,376 |eeeeiiieenns 7,376 [ 8,009 | 7,978 | [eeeeeiiis (1073 ORI RO (602) [-vveeeeeeiiens foreeeiiias 7,376 |ooeeiiiiieeees oo o [, 341 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 .......ooemriieiiiiiiiieeeeeeas | s ..12/01/2022 . |Paydown .......cccuveeeeres foreniiiiiiiiii e 6,816 | 6,816 |.............. 7,401 | 7,372 [ [ (556) e o (556) [+eeeeevieenees Joereiiiinens 6,816 [ceeeeeeiiiiins [ e s 325 |..04/20/2049 .
Government National
36179U-Q7-0 .. | 5.000% 04/20/49 ......coouemmieeiiiiiiiieeeeeeas | e ..12/01/2022 . [Paydown ......ccccueeeeerie fooniiiiiiiieii [ 12,225 | 12,225 e 13,274 | 13,222 [ooeeiiiiiiecie oo (997)- e o (997) [eeeeeeiiiieees e 12,225 [oeeeeeieiieins o e e 616 [..04/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieee e [ e ..01/01/2022 . [Paydown ......cccueeeeereis forreiiiiiiiiiiiii oo 11,813 |t 11,813 [ 12,691 | 12,669 [..eeeeeeeiiiiees feeeeeiis (856) [-veeeeeieiieeees Joeeiiiieees (856) [eveeeeeeeiinn foreeeeaeenne 11,818 [oeeeeiiiiiies e i [ 16 |..05/20/2049 .
Government National
36179U-8V-5 .. | 4.500% 05/20/49 ........oovvreiiiiiiiiiee e [ e ..01/01/2022 . [Paydown ......cccueeeeeries fooreiiiiiiiiiiiii oo 21,191 | 21,191 [ 22,767 |..ovvennnn. 22,726 eeeeeiiiiieaaes | (1,536)|-eveeeeeeiieeees [eeeeiiiens (1,536) |-cevveeeeeeiien [oveeeeeenns 21,191 i o oo s 81 [..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieeeeeiiee [ e ..02/01/2022 . [Paydown ......ccccueeeeerie foonniiiiiiiiiiiii [ 10,424 |...ooeeeeee 10,424 |............. 11,199 | 79 | o (W15 PR RRORT (755) [eveeeeeiiiieees fereeeis 10,424 | e o e 54 ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........oevereiiiiiiiiiieeiiee e ..02/01/2022 . [Paydown ......ccccueeeeeries fooriiiiiiiiiiiiii [ 18,699 |...eeeeeenns 18,699 |............. 20,090 |..evvnennne 20,084 [eeeeeiiiiiiieees | (1,385) - [eeeeiiies (1,385) |- [eieeeeeenne 18,699 |.oeiiiiiiiiiis oo [ 142 (..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieee e [ e ..08/01/2022 . |Paydown .......cccuveeerres founniiiiiiiiiii [ 9,685 |...eeveeeennne 9,685 |......... 10,405 |......oeeees 10,386 |- o (702) feeeeeiiiieeees | (702) [-evveeeeeeiins [ 9,685 |oooieiiiiieines e e e 87 ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........oovvieiiiiiiiieee e [ e ..08/01/2022 . [Paydown .......cccueeeeeries forreiiiiiiieiiii [ 17,373 | 17,373 [ 18,665 |............. 18,632 [ Joeeeiis (1,289 [oeeeeiiis (1,259) |- [ 17,373 | e o 198 |..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........eeveieiiiiiiiieeeiiiee [ e ..04/01/2022 . |Paydoun .... .. (626)[... .. (626) ... ..05/20/2049 .
Government National
36179U-SV-5 .. | 4.500% 05/20/49 ........eevereiiiiiiiiiee e [ e ..04/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii e 15,507 |- 15,507 [eeeennneee 16,661 |............. 16,631 | [ (T A28) ] [ (1124) | o 15,507 |oeeiiiiieiiies oo foeeeeiiiiis e 236 |..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. | 4.500% 05/20/49 ......cceeveeeiiiiiiiiiieiiiiiiee [ ..05/01/2022 . | Paydoun .... .. (451)]... .. (451))... ..05/20/2049 .
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Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 ...corvmiieeeeinieeeeeeneeeeeeen | e ..05/01/2022 .| Paydown ....eeeveeemnnnesfoeeeeniieeeeeeies e 11,153 | 11,153 [ 11,982 |eeeeinnnes 11,961 |oeeeeeeeeeeeei feeeeeeeenns [CL025) | FPRR PR [EEL025) ) PO IR 1,153 | oo s o 212 |..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 ....orvmiieeieniieeeeeeeeeeeeeen e ..06/01/2022 .| Paydown .....eeeeeeemnnnans foeemmnneeeeenniens e 4,842 [ 4842 05,202 [ 5198 | [ (BB e [ (BBT) e [ 842 [ s e 98 |..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. | 4.500% 05/20/49 ....oevueieeieieeeeeeeeeeeeeeen e ..06/01/2022 .| Paydown .... ..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. | 4.500% 05/20/49 ....oevmniieeiennieeeeeneeeeeeen e ..07/01/2022 .| Paydown ...eeeeeeeemnnnees foeeemnnneeeeenniens e 3817 [ BUBAT [ 101 4,094 | [ (27T | [ (27T e e BBTT [ s e 92 |..05/20/2049 .
Government National Mortgage A MA5932
36179U-SV-5 .. |4.500% 05/20/49 ...corvmiieeeeinieeeeeeneeeeeeen | e ..07/01/2022 .| Paydown ... ..6,848 ... ..05/20/2049 .

Government Nationa

36179U-8V-5 .. | 4.500% 05/20/49 .......ceovereiiiiiiiiieeeeiiee [ e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 3,155 | 3,155 [ 3,389 |..eeeieenes 3,383 [ oo (229)]- e [ (229) [eeeeeiiieeees e 3,185 [ o [ s 88 [..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieee e e ..08/01/2022 . |Paydoun .... ..5,659 ... ..05/20/2049 .

Government Nationa

36179U-SV-5 .. | 4.500% 05/20/49 .......ceeveieiiiiiiiieee e [ e ..09/01/2022 . |Paydown .......cccueeeeeres foueniiiiiiiiniii e 3,081 |oeeiiiienns 3,081 [ 3,310 | 3,804 [ooeeiiiiiiieeees e (223)] e [ (228) [eeeeeiieeeees e 3,081 [oeeiiiiieiies e o e 98 [..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 .......covviieiiiiiiiiieeeiiee [ e ..09/01/2022 . [Paydown .......cccueeeerres fourniiiiiiiiiii e 5,527 | 5,527 [oeeeiiiiens 5,938 |..oeveeernnns 5,927 [oeeeeiiiiiiieeies oo (401) feeeee e oo (401) [eveeeeeeiiies [ 5,527 |oeeiieieeeiiiin o feeeiiiiis e 188 |..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 .......ceovereiiiiiiiiieeeeiiee [ e ..10/01/2022 . [Paydown .......ccceeeeeeres foueeiiiiiiiiiii e 2,428 [ 2,428 | 2,604 | 2,599 [ooeeiiiiiiieeee oo (176) feeeee e oo (176) [eeeeeeeeeiies [ 2,828 | o [ e 86 |..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieee e e ..10/01/2022 . [Paydown .......cccouveeerres fouenniiiiiiiiiii e 4,347 | LY 4,671 | 4,662 [ [eeeeeeies (2150 PRI FPORT (315) [eeeeeeiiieeees oo 4,847 | e e e 165 |..05/20/2049 .
Government National Mortgage A MA5932

36179U-SV-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieee e [ e .. 11/01/2022 . [Paydown ......cccceeeeeeees fouenniiiiiini e 1,900 [oveeeeiiiis 1,900 |- 2,041 | 2,088 [ [eeeeeeiies (138 fereeee e oo (138) [eeveeeeeeeiiiees foreeeiiiis 1,900 freeeeiiiiiiies [ s e 74 (..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 .......cooveieiiiiiiiiieeieiee e .. 11/01/2022 . [Paydown .......cccueeeernes founneniiiiii e 3,408 | 3,408 ... 3,662 | 3,685 [.oeeeiiiiiiieeees foeeiiieees (247))- s o (287) [eeeeeiiieeees e 3,408 |oooiiiiiiiiiies oo e [ 142 (..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 .......cevvvreiiiiiiiiiee e | e ..12/01/2022 . |Paydown .......cccuveeeeres foreniiiiiiiiii e 1,427 |ooeeiiees 1,427 [ 1,533 | 1,831 | o (103) feeeee e oo (103) [eveeeeeeeiies [ 1,827 [oeeeeiiiies o s [ 61 [..05/20/2049 .
Government National Mortgage A MA5932

36179U-8V-5 .. | 4.500% 05/20/49 ........eoveieiiiiiiiieee e e ..12/01/2022 . |Paydown .......cccumeeeeres foreniiiiiiiiii e 2,560 |-..eeveeeenne 2,560 [..ccoouniannns 2,750 | 2,746 | [ (186) feeeeeeieiieeees Joeeiiiiees (186) [-evveeeeeeiiees fereeeiiias 2,560 |eeiieiiiiiiinns Jeeeeiiiiiieeeens e [ 116 |..05/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..01/01/2022 . [Paydown .......ccceveeeeres foueeiiiiiiiiii e 4,084 | 4,084 .o 4,334 | 4,327 oo | (293)]- e [ (293) [eeeeiiiieeees Jeeeeiiines 4,084 | o e s 5 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..01/01/2022 . [Paydown .......cccuveeerres founiiiiiiiiiniiiii e 7,287 | 7,287 |eeeecins 1075 | 7761 | o (525) ] [ (525) [+eeeeeiieeeees Jeereiiiiens 7,287 eeeeeiiieeeees e o e 28 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cccevmeereiiiiiiieeeeeas | e ..02/01/2022 . |Paydown .......cccoueeeerrns founeiiiiiiiiii e 3,458 | 3,458 .. 3,715 | 3,709 [ feeeeeies (251)] s o (251) [eeeeeiiiieeees e 3,458 | o [ e 18 |..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeeiiiiiiiieeeeees | e ..02/01/2022 . |Paydown .......cccuveeerrns foueniiiiiiiii e 6,203 |...eerieeenne 6,203 ... 6,664 |......oeeeenne 6,653 [ [eeeeeeiiins (450)) e o (450) [+eeeeiiiieeees oo 6,203 |oooiiiiiiieenns e o e 47 (..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..08/01/2022 . |Paydown .......cccuveeerres founniiiiiiiiiii [ 2,667 |oeeeeiiieenns 2,667 [ 2,866 |...ceveennnne 2,861 [ [eeeeeiiies (194))]- s o (194) [eeeeeiiiieees e 2,667 |oeeeeeiiiiieeins e e e 241..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..08/01/2022 . |Paydown .......ccceveeerres foueniiiiiiiiiiii e 4,785 | 4,785 oo 5,141 | 5,132 [ e (B47)- e o (B47) [eeeeeeiiieees e 4785 |oeeiiiieiies e o e 54 1..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cccevmeereiiiiiiieeeeeas | e ..04/01/2022 . |Paydown .......cccoueeeerres founniiiiiiiini e 2,489 | 2,489 .. 2,674 | 2,670 [ [eeeeeeies (181 feeeee i oo (181) feeeeeeeeeiies [ 2,489 | o [ e 32 |..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..04/01/2022 . |Paydown .......cccuveeerres founniiiiiiiiii e 4,465 |.....oeeeeeene 4,465 |............... 4,797 | 4,789 [ e (324)]- e [ (324) [oeeeeiiieeees e 4,465 | o [ e 68 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..05/01/2022 . [Paydown .......cccoueeeeeres fouenniiiiiiiiiii e 2,551 | 2,551 [oeeeiiens 2,741 | 2,736 | e (185) feeeeeeiiiieeees oo (185) [eveeeeeeiiiies foreeeeiis 2,851 [oiiiieiieiins o [ e 42 ..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccemmeeeiiiiiiiieeeeeis | e ..05/01/2022 . |Paydown .......ccceeeeerres foueniiiiiiiiii e 4,576 | 4,576 e 4,917 | 4908 | e (332)]- e [ (332) [eeeeeiieeeees Jeereiiiiees 4,576 |ooeiiiieeeies e o e 87 [..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......cceveeeeiiiiiiiieeeeeeis | e ..06/01/2022 . |Paydoun .... 1,742 .. 1,872 ..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeas | e ..06/01/2022 . |Paydown .......cccouveeerres foueniiiiiiiiiiiiii e 3125 | 3125 [, 3,357 [ 3,352 [ [ (227)]- e o (227) [eeeeeiiieeees e 3125 | o [ s 71..06/20/2049 .
Government National Mortgage A G2 MA5987

36179U-UL—4 .. | 4.500% 06/20/49 .......ceeeveeeeiiiiiiiieeeeiiis [ ..07/01/2022 . | Paydoun ... .. 1,236 ... ..06/20/2049 .
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Government National Mortgage A G2 MA5987
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeees | e ..07/01/2022 . [Paydown .......cccoueeeernns founriiiiiiiiiiiii e 2,218 | 2,218 oo, 2,383 | 2,879 [oeeeeiiiiiieeees e (18 feeeeee e oo (161) feeeeeeeeiiies [ 2,218 oo e e e 59 |..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 1,43 |t 1,43 e 1,518 [ 1,615 | o (102) [+ | (102) [-eveeeeeeeiies [ 1,418 [ o s e 39 ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeeiiiiiiieeeeeis | e ..08/01/2022 . |Paydoun .... ..2,534 ... ....2,534 ....2,58 |.... ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......cceemeeeiiiiiiiieeeeeas | e ..09/01/2022 . |Paydown .......cccuveeerres foreniiiiiiiiiiiii [ 1,283 |oeeeiiiiees 1,288 [ 1,325 | 1,328 [ [ (1)) TR RO (89) [evveeeeeeiies [ 1,283 |eeiiiieenies e o e 39 ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeees | e ..09/01/2022 . |Paydoun .... 2,212 ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..10/01/2022 . [Paydown .......cccemeeerees foureiiiiiiiiiiiiii [t 811 [ L1 P 871 | 870 [ceveeeeiiiiiees e (89) [eeeeeeiiieeeees oo (89) [evveeeeeeeiins foreeeeeeeis BIT | oo feeeeiii e 29 |..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeees | e .10/01/2022 . | Paydoun .... ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeees | e .. 11/01/2022 . [Paydown ......ccccueeeeries fooreiiiiiiiiiii [t 660 [..ovveeeeiiiins 660 |- 700 [oeeeeeiiiiiens T07 [oeeeeeeiiiiiees e (A8) [ oo (48) [ feeieeeeeis 660 |.eeeeieeiiiiis oo feeeeeiii e 26 [..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccemmeeeiiiiiiieeeeeeas | e 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 1,183 [ 1,183 | 1,271 [oeeiiies 1,269 | [ (86)]--vveeeeeeivanees feeeeeiiiieees (86) |-cevveeeeeeiie oieeeeeenns 1,183 [oeeeeiieiiiies oo s e 49 ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeeas | e ..12/01/2022 . [Paydown ......cccceveeeries foorieiiiiiiii [ 504 |.oeiiiieeee L1 [Z3 Y O B4 | o (670] FEUPUTTTTOURRTR RO (B7) [ foeeeeeeeis 804 [eeeeeeiiiies [ e s 22 ..06/20/2049 .
Government National
36179U-UL-4 .. | 4.500% 06/20/49 .......ccevmeeeiiiiiiiieeeeeees | e 12/01/2022 . |Paydonn .....ocooeeeeeeenes forneeiiii e 904 |eeeiiieeeee 904 [ 14 T OO 970 |oeeiiiieeeees o (1)) R RORRU TR ({13 PP TR 904 [ [ e s 41..06/20/2049 .
Government National
36179U-V7-4 .. | 3.000% 07/20/49 .....oeiriiuminraiiiiiinieeeeees | s ..01/01/2022 . [Paydown ......cccueeeeereis forreiiiiiiiiiiiii oo 94,777 | Q4,777 e 98,360 |...ovvennnn. 98,337 [oeeeeeieiiiiieens | (8,860)|...veeeeeiininas [eeeeiiins (3,560) |-.evvveeeeeinn [eveeeeaenns 4,777 | oo e e 237 |..07/20/2049 .
Government National
36179U-V7-4 .. | 3.000% 07/20/49 .....ceiriiuminraiiiiiinieeeeees | e ..02/01/2022 . [Paydown ......ccccueeeeeries fooreiiiiiiiiiiii oo 72,818 | 72,818 .. 75,572 | 75,854 | [ (2,785)|- e [oeeeeis (2,785) |- [ 72,818 [ooeiiiiiiiiiies oo o oo 364 |..07/20/2049 .
Government National
36179U-V7-4 .. | 3.000% 07/20/49 .....ceeriiumiiiaiiiiinieeeeees | e ..02/24/2022 . |Credit SUiSse ...coeevvesforreiiiiiiiiiiiiiis foeeeeae 1,957,843 |........... 1,936,437 |......... 2,009,658 |......... 2,009,179 [ceeeeeeiiiiiiaes Joeeeiiiiees ()] TR RN (83) [eeveeeeeeiiiins foreeees 2,009,116 [ooeeeiiiiiians feeeene (51,272)......... (61,272) e 9,682 |..07/20/2049 .
Government National
36179U-V7-4 .. | 3.000% 07/20/49 .....ceiriiumiiraiiiiinieeeeees | e ..03/01/2022 . [Paydown .......ccueeeeerees fooreniiiiiiiiiii [ 61,990 |...oveeennnnne 61,990 |............. 64,334 |............. 64,319 [oooeeiiiiiiiieees e (2,329) e o (2,329) [ceeeeeeeiiiies [ 61,990 |-evveieeriiiinn oo [ o 5,306 |..07/20/2049 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiiiiiiiiiieee s | e ..01/01/2022 . [Paydown ......cccueeeeereis forreiiiiiiiiiiiii oo 69,363 [...ceeeunnns 69,363 |....oeeennnn 71,650 oo 71,539 [oeeeeiiiiiiieees | (2,186)]-..veeeeeeieies [ (2,186) [eeeeeeiiiiines fereeeiiins 69,353 [eeeeeiiiiiiins [ e e 173 [..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....ccoiummiiiriiiiiiiieee e | e ..02/01/2022 . [Paydown ......ccccueeeeeries fooreiiiiiiiiiiii oo 73,044 |............... 73,044 |............. 75,463 |............. 75,346 [eeeeeieiiiiaees | (2,303 [oeeeeiies (2,303) |- [ 73,084 | e e e 365 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....cooimmmiiiiiiiiiiiieee s | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiieiiii [ 60,864 |.............. 60,864 ............. 62,880 |......eeenns 62,783 oeeeeiiiiiieens | (1,919) - [ (1,919) |- o 60,864 |..ooocuiiiiiiins foeeeiiiiiieieins e [ 456 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiriiiiiiiieee e | e ..04/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiii e 37,564 ..oceenns 37,564 |....oene. 38,808 |.......eeenns 38,748 oo | (1,184) |- e (1,184) [eeeeeiiiiiees [ 37,564 |eeeeeiieiiiiin oeeeeeeeeiiiee e e 376 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiiiiiiiiiieee s | e ..05/01/2022 . [Paydown .......cccueeeeerees forreiiiiiiiiiiiii [ 26,013 | 26,013 ... 26,874 |.....c...... 26,833 [oeeeiiiiiiieeees oo [K:7:0))] TR RO (7)) FORROR ROTR 26,013 | e e e 325 1..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....ccoiummiiiriiiiiiiieee e | e ..06/01/2022 . [Paydown .......ccceeeeerees forreiiiiiiiiiiiii oo 43,730 [oeeeeeeiiis 43,730 |- 45,179 |...oeeeeee. 45,109 [oooeeiiiiiiieees | (1,379) e oo (1,379) |- e [ 43,730 |oeeieeieeiiiiin oeeeeeeeeiiies [ e 656 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....cooimmmiiiiiiiiiiiieee s | e ..07/01/2022 . [Paydown ......ccccueeeeerees foorniiiiiiiiiciii [ 34,339 | 34,339 [ 35,476 |............. 35,421 | [ (1,082) e [ (1,082) [reeeeeiiiiienes fereeeeiins 34,339 [oeeeeeiiiiiiins [ e e 601 [..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....ccoiummiiiiiiiiiiiieee s | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiiiiiiii [ 30,201 | 30,201 [ 31,201 | 31,183 [ oo (952)]-cveeeeeeeeies [ (952) [ereeeeeiiiiienes fereeeiins 30,201 [oeiiieiieiiiiin oeireeeeeeeiiiee [ e 604 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....coimmmiiiiiiiiiiiieee s | e ..09/01/2022 . [Paydown ......cccueeeeerees fooriiiiiiiiiiiiii [ 39,787 | 39,787 ..o 41,105 |...ooeeeene 41,082 [oeeeeiiiiieees | (1,254).eeeee e [eeeiis (1,254) |- [ 39,787 |eeieeieeiiiiin oeieeeeeeeiiies [ e 895 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....cooimmmiiieiiiiiiiieee e | e ..10/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiiiiiiii oo 27,086 |-eeveeennnnne 27,036 | 27,931 | 27,888 |- feeeeeiiies (852)] e o (852) [ereeeeeiiiiieees fereeeiiis 27,036 |oeeveeieeiiiin oeieeeeeeeiies feeeeeeeiiiieees e 676 |..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 .....ooiummiiiiiiiiiiiieee s | e .11/01/2022 . | Paydoun .... ..09/20/2034 .
Government National
36179U-YY-2 .. | 3.000% 09/20/34 ....ccoimmmiiiiiiiiiiiieee e | e ..12/01/2022 . [Paydown .......ccueemeeeres fornnniiiin [ 18,164 [ 13,164 [ 18,600 [ 13,579 [ [ (A15) e [ (A18) [ [ 130164 [ [ e [ 395 |..09/20/2034 .
Government National Mortgage A G2 MA7649
361791-QA-9 .. | 2.500% 10/20/51 ...oeeeeiiiiiiiieiiiiiiieeee s [ s ..01/01/2022 . | Paydoun ... ..10/20/2051 .
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Government National Mortgage A G2 MA7649
361791-QA-9 .. | 2.500% 10/20/51 ....ooeiiiiiiiiiiiiiieeeeeees | e ..02/01/2022 . [Paydown ......ccccueeeeerie foonniiiiiiiiiiiii [ 15,365 |...eveeeennnne 15,365 |...ceeeeees 15,844 |............. 15,841 [ [ (A76) [ | (476) [ eveeeeeeeiies [ 15,365 |.oooevieieeiiens Joeeiiiieeeeiii foeeeeeiiiiis e 64 [..10/20/2051 .
Government National MGIC Assurance
361791-QA-9 .. | 2.500% 10/20/51 ...ooeeiiiiiiiiiiiiiiieeeeeees | e ..02/16/2022 . | Corporation .......cccoees feeeeeiiiiiiinniiiics foeeeene 2,506,581 |........... 2,527,427 |......... 2,606,212 |......... 2,605,731 [ooeeeeeiiiiiiiees [ 361 [ e 361 [oiieeeeiiiins foieees 2,606,092 |...cceveieeiiies oo (99,511)f......... (99,511) e 13,164 |.. 10/20/2051 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiieiieiiieeees | e ..01/01/2022 . | Paydoun .... .. 1,565 |... ....1,565 ....1,522 ....1,565 |.... ..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiieeieiiieeees | e ..02/01/2022 . |Paydown .......cccoueeeerrns founeiiiiiiiiii e 2,170 |oeeeiiiiees 2170 [ 2,111 | 2,186 [ [eeeeeeiiiees B4 [ e 73 FTUURUURTIT RTORRRN 2,170 [ e o e 22 |..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiaeeieiieeeees | e ..03/01/2022 . |Paydoun .... ..1,518 ... ....1,518 ... 1,518 | ..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiieeieiiieeees | e ..04/01/2022 . [Paydown .......cccoeveeeeres founiiiiiiiiiii e 2,360 |- 2,360 [ 2,295 | 2,822 [oeeieiiiiiieeees | BT [ e 37 | Joieieeeeee 2,360 |oeeieiiiiieeees e e e 47 (..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiaeeieiieeeees | e ..05/01/2022 . |Paydoun .... ..1,640 |... ....1,640 ... 1,640 |.... ..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiieeeieiiieeees | e ..06/01/2022 . |Paydown .......cccouveeerres foueeiiiiiiiiiiiii e 1,946 | 1,946 ..o 1,89 [ooeiiiiinns 1,915 | o B [ e 31 | o 1,946 [oeeeeeiiiiies [ s o 58 [..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 .......evveeiiiiiiiiieeieiiieeees | e ..07/01/2022 . |Paydown .......ccceeeeeeres founniiiiiiiiiiiiii e 1,001 [ooeeeeeiis 1,001 | [STETH O 985 | o 16 | o 16 [ooeeeeeiiiiies [ 1,001 [ o [ o 35|..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiaeeieiiieeees | e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 1477 [ 1477 | 1,437 oo 1,454 [ [ 28 [ e < I FOOUURTRU RORRRN T ATT s o s ol 59 |..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiaeeieiieeeees | e ..09/01/2022 . [Paydown .......cccueeeerrns foueniiiiiiiinii e 1,902 |oeeiiiieens 1,902 [ceveeeeees 1,850 [ooeeeiiiiinns 1,872 | o 30 foueeeeieiiieieees e 30 [oerieeeeeeins foreeeeeeee 1,902 [oeeeeeiiiiiiins [ s e 86 [..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oeeveeiiiiiiiieeeieiiieeees | e ..10/01/2022 . [Paydown .......ccceveeerees fooreiiiiiiiiiiiiii [t 949 |eiieeee L R (X I 934 [ [eeee s 15 [ [ LT PO IO 99 [ e foeeeee e 48 [..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevreeiiiiiiiieeeieiiiieeees | s 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 1,554 | 1,654 [coeeeeenes 1,612 [oeeiiiies 1,830 | foeeeeis 28 [ e 24 | e 1,554 | e o 85 [..11/20/2028 .
Government National
36202C-6G-3 .. |6.000% 11/20/28 ......oevveeiiiiiiiiieiieiieeeees | s ..12/01/2022 . |Paydown .......cccuveeeeres foreniiiiiiiiii e 1,773 [ 1,773 | 1,724 oo 1,745 | ol 28 [oeeeeeiiiiiieeees e P21 FOUUURRRU RUOTRRN 1,778 [ o i s 106 |.. 11/20/2028 .
Government National
36202F-Q7-4 .. | 4.500% 03/20/41 .....ocoiimiiiiiiiiiieeeees | e ..01/01/2022 . [Paydown ......ccccuveeeeree foorniiiiiiiiiiiii oo 80,179 |.eeeeenne 80,179 |............. 88,207 |..evveennnnne 87,163 | feeeeeeee (6,984)|..eeeeeeiiiiaes [eeeeiiies (6,984) |- [ 80,179 [ooeiiiiiiiiies oo o oo 301 |..03/20/2041 .
Government National
36202F-Q7-4 .. | 4.500% 03/20/41 .....oooiiiiiiiiiiiiieeeeees | e ..02/01/2022 . [Paydown ......cccueeeeeries forrniiiiiiiiiiii [ 73,074 | 73,074 |............. 80,472 |.....cc...... 79,439 | [ (6,365)|-cveeeeeeiieiaes [eeeeiiinns (6,365) |-.eeveeeeeeiinn [eveeeeaenne 73,074 | i oo i 548 |..03/20/2041 .
Government National Morgan Stanley & Co.,
36202F-Q7-4 .. | 4.500% 03/20/41 .....ocoiiiiiiiiiiiiieeeeen | e L02/24/2022 .| INC. e [ e 3,365,578 |........... 3,167,603 |......... 3,488,322 |.......... 3,443,527 oot |, 4,790 [ [ 4,790 | o 3,448,317 | oo (82,739)......... (82,739)f............ 23,757 |..03/20/2041 .
Government National
36202F-Q7-4 .. | 4.500% 03/20/41 .....oooiimiiiiiiiiieeee e | e ..08/01/2022 . [Paydown .......cccueeeeerees forriiiiiiiieiiii [ 64,871 e 64,871 ... 71,439 | 70,522 [eeeeiiiiiiiieees | (5,651)|-eeeeeeeeiiiiiees [oeeeeiiies (5,651) |-eueeveeeeeeiin [eveeeeeenne 64,871 [oeeiiiiiiiiies oo o e 12,608 |..03/20/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eovvieiiiiiiiiee e | e ..01/01/2022 . [Paydown ......ccccuveeeeree foorniiiiiiiiiiiii oo 10,107 foueeeeeees 10,107 | 11,055 | 10,994 [ [ ((:1:15))] ORI IR (888) [-vveeeeeeeiiinn foreeeeaeenne 10,107 [oeeeeiiiiiiiies [ i foeeees 34 1..10/15/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eevviiiiiiiiiiee e | e ..02/01/2022 . |Paydown .......cccoumeeerres foueriiiiiiiiniiii e 8,692 |- 8,692 ... 9,508 |.....eveennne 9,455 [ | (763)feeeeeeeeiiiieeees oo (763) [eveeeeeeeiiies [ 8,692 |ooooieiiiieeies oo e e 58 [..10/15/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eevveiiiiiiiiiiee e | e ..08/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiieiiii [ 18,160 [ooeeeeneeens 18,160 |-..eveenene 19,864 |............. 19,755 [eeeeeeeiiiieees Joeeiis (1,595) . [oeeeeiiies (1,595) |- [ 18,160 [eveeeeiiiiiins [ e o 182 [..10/15/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eovvieiiiiiiiiee e | e ..04/01/2022 . |Paydown .......cccoueeeerres founniiiiiiiini e 8,874 |t 8,874.............. 9,707 | 9,653 [.eeeeiiiiiiieeees oo (T79)feeeeeeiiiiieees | (779) [eeveeeeeeiieee [ 8,874 |oooiiiiiiiiies oo o [ 118 |..10/15/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eovvieiiiiiiiiee e | e ..05/01/2022 . [Paydown .......cccoueeeeeres fouenniiiiiiiiiii e 1,771 [ 1,77 | 1,937 [oeeiiiiins 1,926 | o (196 ferveeeeeiiiieeees Joeeiiiieees (156) [-evveeeeeeiiens foreeeiiias 1,771 o o e o 30 [..10/15/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eevviiiiiiiiiiee e | e ..06/01/2022 . |Paydown .......cccouveeerres foueeiiiiiiiiiiiii e 9,225 [cuveeeeiis 9,225 | 10,001 |............. 10,085 [ feeeeiies (C:210)] PRI TR (810) [eveeeeeeeiiies fereeeiiis 9,225 |iiiiieiiiiiin o [ e 185 [..10/15/2041 .
Government National
3620R-YC-1 .. |4.000% 10/15/41 ...eevveeiiiiiiiiee e | e ..07/01/2022 . |Paydown .......cccouveeerrns founiniiiiiiiiiii e 1,707 [eueeeees 1,707 | 1,867 |.oeeeeennnee 1,857 | o (150) ferveeeeeiiiieeees oo (150) [evveeeeeeiiiees foreeeiiiis 1,707 [ o [ o 40 [..10/15/2041 .
Government National
3620R-YC-1 .. |4.000% 10/15/41 ...eovveiiiiiiiiiee e | e ..08/01/2022 . | Paydoun .... ..1,669 ... ..10/15/2041 .
Government National
3620R-YC-1 .. |4.000% 10/15/41 ...eevveeiiiiiiiiiee e | e ..09/01/2022 . |Paydown .......cccueeeeeres foueniiiiiiiiniii e 1,671 [ooeeeees 1,671 | 1,827 [oeeiiiiies 1,817 [ e (RL70] VU TR (17 [ [ 1,671 [ o oo o 50 [..10/15/2041 .
Government National
36209R-YC-1 .. | 4.000% 10/15/41 ....ovveeeeiiiineeeiiiiieeeeee [ s .10/01/2022 . | Paydoun ... .. 1,704 ... ..10/15/2041 .
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Government National Mortgage A GN 479607
36209R-YC-1 .. | 4.000% 10/15/41 ...eovvereiiiiiiiiee e | e .. 11/01/2022 . [Paydown .......cccueeeeeres foueneiiiiiiini e 1,570 [euveeeeiiins 1,570 |oeieenne 1,717 | 1,708 [eeeeiiiiiieeees oo (138 fereeee e oo (138) [eeveeeeeeeiiiees foreeeiiiis 1,570 [oeeeeiiiiiiies oo s e 58 [..10/15/2041 .
Government National
3620R-YC-1 .. | 4.000% 10/15/41 ...eovveeiiiiiiiiiee e | e ..12/01/2022 . [Paydown ......occueeeeerii fooeniiiiiiiii [ 12,596 |..eeveeeennnne 12,596 ..o 13,777 oo 13,702 [ oo (1,106) - [ (1,106) feeeeeeeiiiiiees fereeeiis 12,506 | oo feeeeii e 504 |..10/15/2041 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....evveveeiiiiiiiiieeeiieceeee | s ..01/01/2022 . | Paydoun .... 14,439 |.... ..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....evveeieiiiiiiiieeeiiieeeeee | e ..02/01/2022 . |Paydown .......cccoueeeerrns founeiiiiiiiiii e L3 V(V N OO 3 (V] RO 4,646 |.......oc...... 4,605 [ [eeeeeeies (434)]- e [ (434) [oeeeeiiieeees e AT0 [ e o e 35..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....eevveieiiiiiiiieeciiieeeeee | e ..03/01/2022 . |Paydoun .... ....6,083 |.... ..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....eeveeeeiiiiiiiieeciiieceeee | e ..04/01/2022 . [Paydown .......cccoeveeeeres founiiiiiiiiiii e 9,109 |- 9,109 [..ccvnnnens 10,147 | 10,057 |- o (948)]- s o (948) [oeeeeiiiiiiees oo 9,109 [oeeiiiiiiiiies e o [ 152 [..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....eevveieiiiiiiiieeciiieeeeee | e ..05/01/2022 . |Paydoun .... ... 4,6% |... ..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....evveveeiiiiiiiiieeeiieceeee | s ..06/01/2022 . |Paydown .......cccouveeerres foueeiiiiiiiiiiiii e 2,386 |- 2,386 ..o 2,658 | 2,635 [ooeeeiiiiiiieeee oo (248)]-ieeeees o (248) [eeeeeiieeees e 2,386 |ooeeeiiiiieenes e e e 60 [..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....evveveeiiiiiiiieeciiieeeeee | e ..07/01/2022 . [Paydown .......cccueeeeeries fooreiiiiiiiieiiii oo 2,414 oo 22,414 ... 24,969 |............. 28, TAT oo | (2,333) [ oo (2,333) [euveeeeeiiiiies [ 22,418 o o e e 654 |..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....evveeeeiiiiiiiieeceiieeeeee | e ..08/01/2022 . [Paydown .......cccueeeeerees fooreiiiiiiiiiiii [ 11,896 |- 11,896 [..oeeennnneee 13,282 |..oeeeenene 13,134 [ [ (1,288 [eeeeiiies (1,288) |- eeveeeeeeiies [oveeeeeenne 11,896 [oeeeeeeiiiiiins [ i o 397 |..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....oeveeeeiiiiiiiieeciiieeeeee | e ..09/01/2022 . [Paydown .......cccueeeerrns foueniiiiiiiinii e 2,243 oo 2,243 2,499 | 2877 [ [ (233)]- e [ (283) [eeeeeiieeeees Joereiiiees 2,283 | o [ e 84 (..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....eoveeieiiiiiiiieeceiieeeeee | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 2,29 [eoeeeeiiis 2,299, 2,561 | 2,538 [ooeeeiiiiiiieeees oo (239)]- e [ (239) [eeeeeiiieeees oo 2,299 |iiiieiiiiis o [ o 96 [..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....eevevieiiiiiiiieeeeiieeeeee | e 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 8,980 |.oceeiiiienns 8,980 |...eveennnnne 10,008 [oooeeiiiinnnns 9,914 [ e (935) - [ (935) [eeeeeiiiieiees Joereiiiiees 8,980 |ooeiieiiiiiiines Joeeeiiiiieeeeens e [ 412 |..01/15/2040 .
Government National
3620A9-32-2 .. |5.000% 01/15/40 ....eeveeeeiiiiiiiieeeeiiieeeeee | e ..12/01/2022 . |Paydown .......cccuveeeeres foreniiiiiiiiii e 5,498 |..eeiiieenne 5,498 |......eend 6,125 | 6,071 |oiiieeis o (572)) e o (572) [eeeeeeiiiiieees e 5,498 |.iiiiiiiiiiin o [ e 275 |..01/15/2040 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ceiiumirirreiiiiiieeee s | e ..01/01/2022 . [Paydown .......cccuveeerres founniniiiiiiiiiii o 5,379 | 5,379 e 5,99 |..eieinns 5,927 [oeeeeiiiiiiieeies | (549) e [ (549) [eeeeiiiieeees Joereiiees 5,879 |oeieiieiiiiiis o [ s 22 ..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....cciiumiiirriiiiiiiieeeeeias | e ..02/01/2022 . |Paydown .......cccoumeeerres foueriiiiiiiiniiii e 9,099 |- 9,099 [..cccnnnnnn 10,136 [ooeeennnnees 10,028 |- e (929)]- e [ (929) [eeeeiiiieeees oo 9,099 [oiiiiiieiiiiiis o [ e 76 (..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ceiiumiirrriiiiiiiieee e | e ..08/01/2022 . [Paydown .......ccceveeeeres founnniiiiiiiiii e 8,109 |.ooeeiiiienns 8,109 [..eveeeennnes 9,083 |..eeeiaenies 8,937 [ [eeeeeeiiies (828)[.eeeeeiiiiieeees | (828) [evveeeeeeiiees fereeeiiiis 8,109 [ooeiiiiiiiiins Joeeeiiiiiiieiins o [ 101 |..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ccoiumiirrriiiiiiiieee s | e ..04/01/2022 . [Paydown .......cccoeveeeeres founiiiiiiiiiii e 4,819 | 4,819 5,368 |...ccvneennnne 5,311 [ [ (492)]- e [ (492) [eeeeeiiieeees e 4,819 [ e o e 80 [..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ceiiumiiirreiiiiiiieee e | e ..05/01/2022 . [Paydown .......cccoueeeeeres fouenniiiiiiiiiii e 5,057 |- 5,057 [oeeeiiiiiens 5,633 |..oeeeeernnes 5,573 [oeeeeiiiiiiieeens | (516) feeeeeeiiiieeees oo (516) [-eveeeeeeeiiies fereeeeiis 5,057 |oeeeieiinieenns Joeeeiiiiieeeeins o [ 105 |..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....cciiumiiirriiiiiiiieeeeeias | e ..06/01/2022 . [Paydown .......cccoumeveries foureiiiiiiiiiiiiii [ 975 |eeeeieeeee 145 T 1,087 |ooeeeeeees 1,075 |- o (100)ferveeeeeiiieeeees oo (100) [ evveeeeeeeeine forveeeeeeiees 975 [eeeeeeeiiies [ e s 241..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ceiiumiirrriiiiiiiieee e | e ..07/01/2022 . |Paydown .......ccceeeeeeres founniiiiiiiiiiiiii e 5172 | 5172 oo 5,761 |ooeiieennne 5,700 [oeeveeeeeiiiiiins feeeeeeiiaens (528)]- e o (528) [eeeeeiiieeeees Joeeeiiiees BAT2 oo e o [ 151 [..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ccoiumiirrriiiiiiiieee s | e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 1,022 |eoeiiiieens 1,022 [ 1,139 [oneiiiies 1,126 | o (104) feeeeeiiiieeees | (104) [eveeeeeeiiies [ 1,022 [oeeeeiiiiiiins oo s o 34 1..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....ceiiumiiirreiiiiiiieee e | e ..09/01/2022 . |Paydown .......cccueeeeeres foueniiiiiiiiniii e 5,003 |.eeeiieeenne 5,003 [ 5,574 |.oeeeeennns 5,514 [ooeeiiiiiiiiies | (5T fereeeeiiiieeees oo (511) [eeeeeeeeeiiies [ 5,003 [oeeiieiiiiiiinns Joeeeeiiiieeeeins e [ 188 |..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....cciiumiiirriiiiiiiieeeeeias | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 9,868 |- 9,868 |....coce... 10,992 | 10,875 |- [ (1,007) ]+ e (1,007) feeeeeeiiiieeees Joeeeiiiiees 9,868 |oooeciieiiiiins feeeeiiiiieeeeins e [ 411..09/15/2039 .
Government National
3620AC-4G-6 .. |5.000% 09/15/39 .....cciiuumiiirriiiiiiieeee e | e .. 11/01/2022 . |Paydown .......cccueeeeenns founniiiiiiiii e 1,003 [oooeeeis 1,003 ..o 17 Joes 1,105 | o (102) [ oo (102) [-evveeeeeiiiies foreeeiiies 1,008 [eeeeeiiiiiies [ s e 46 |..09/15/2039 .
Government National
3620AC-4G-6 .. | 5.000% 09/15/39 .....cciiumierriiiiiiiiieee s | e .12/01/2022 . | Paydoun .... .. (100) |... ..09/15/2039 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 .....ooiiiiiiiiiiiiiiiieeeees | e ..01/01/2022 . [Paydown ......cocueeeeeerns founeeiiiiiiiiiii e 26,944 [ 26,944 [0 20,858 [ 290,191 [ s (2,287 [ (2,287) | e o 26,944 oo e e e 101 |.. 12/15/2040 .
Government National Mortgage A GN 737791
3620AR-U0-2 ...| 4.500% 12/15/40 ...oooiiiiiniinniiiiiiieeeeeiiis [ ..02/01/2022 . | Paydoun .... ..(2,488)]... ..(2,488) ... ...29,835 |.... .. 12/15/2040 .




8lvL3a

ANNUAL STATEMENT FOR THE YEAR 2022 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A GN 737791
3620AR-UQ-2 ...|4.500% 12/15/40 .....ooiiiiiiiiiiiiiiiieeeees | e ..03/01/2022 . [Paydown ......ccccueeeeerees fooreiiiiiiiiiiiii [ 49,907 [.eeeeenes 49,907 |- 54,750 |...oveenennne 54,070 [oeeeeeiiiiiiiieees | (4,163 [oeeeis (4,163) |- [ 49,907 |eeiiiiieiiiiin e [ e 561 |..12/15/2040 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 ....cooiiieiiiiiiiiiiiiieeeees | e ..04/01/2022 . |Paydown ........cccueeeeres forneeiiinii e 110,013 |- 110,013 |............ 120,688 |............ 119,189 [ oo (9,176) - [ (9,176) [eeeeeiiiieees feeeeeee 110,013 [ [ o [ 1,650 |.. 12/15/2040 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 ....cooiiimiiiiiiiiiiiieeeees | e ..05/01/2022 . |Paydoun .... ..4,530 |... .. (378)[... .. (378)]... ..12/15/2040 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 .....ooiiiiiiiiiiiiiiiieeeees | e ..06/01/2022 . [Paydown .......cccouveeerres foueiniiiiiiiiiiii e 5,342 [ceeeeeeiiiins 5,342 ... 5,861 | 5,788 | [eeeeeiiiis (446))....eeeeeis o (446) [.eooeiiieeees | 5,382 | o e e 120 [..12/15/2040 .
Government National
3620AR-UQ-2 ...|4.500% 12/15/40 .....ooiiiiiiiiiiiiiiiieeeees | e ..07/01/2022 . |Paydoun .... ..3,853 ... ..12/15/2040 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 ....cooiiieiiiiiiiiiiiiieeeees | e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 4,887 |oeeeeiiieenns 4,887 [ 5,361 |ooeiiieennne 5,20 [ooeeiiiiiiieiies | (408) . oo (408) [-evveeeeeeiiins foreeeiiiis 4,887 |oeeeieiiiiiines oo e e 147 (.. 12/15/2040 .
Government National
3620AR-UQ-2 ...|4.500% 12/15/40 .....ooiiiiiiiiiiiiiiiieeeees | e ..09/01/2022 . |Paydoun .... ... 27,99 |... ...27,969 |.... ..12/15/2040 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 ....cooiiimiiiiiiiiiiiieeeees | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 5,385 |- 5,385 [c.ceiiiiiinns 5,908 |...ccveeennnne 5,835 [ooeeiiiiiiiieeen oo (449)]- e [ (449) [eeeeiiiieees e 5,385 |.ueiiiiiiiiiin o [ e 202 |..12/15/2040 .
Government National
3620AR-UQ-2 ...|4.500% 12/15/40 ....cooiiiiiiiiiiiiiiiiieeeees | s 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 3,880 |eeeeiiiienns 3,880 [.eeeeaennes 4,256 |..oeeeennnnee 4,204 oo | (324)]- e [ (324) [oeeeeiiieeees e 3,880 |oeeiieiiiiiiiins Joeeeiiiiiieeeens e [ 160 |.. 12/15/2040 .
Government National
3620AR-UQ-2 ...| 4.500% 12/15/40 ....cooiiieiiiiiiiiiiiiieeeees | e ..12/01/2022 . |Paydown .......cccuveeeeres foreniiiiiiiiii e 4,438 | 4,438 . 4,869 | 4,808 [ [eeeeeeies (B70)fereeeeeeiiiieeees | (370) [eeveeeeeeeiiiens [ 4438 | e e e 200 |..12/15/2040 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuuumeereeiiiiiieeeeeeies | e ..01/01/2022 . [Paydown .......ccceeeeerees foureiiiiiiiiiiiiii [t 104 s 104 [ 103 [ 104 [ e T | s 1 [ s 104 e o oo s 11]..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuumreeeeeiiiiieeeeeeias | e ..02/01/2022 . [Paydown .......cccueeeerees forriiiiiiiiiiiiii oo 105 | 105 [ 104 | 104 [ e T | s 1 [ s 105 e foerieeeeeiiies feeeeriiiiiees s 11]..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......cciueumeeeeeiiiiiiieeeeeias | e ..08/01/2022 . [Paydown .......cccumeeerees fooreiiiiiiiiiiiii [ 526 |eeeiiiieeeene 7L N L7728 I 523 [eeeeeeeeieiiees feeeee e B e [ [ PO IR 526 [eeeeeeeiiiinns [ e e 9 ..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......cciummeereeiiiiieeeecens | e ..04/01/2022 . [Paydown .......ccceveeeries fooriiiiiiiiiiiiii [t 531 |oeeiiiieeeee L1 1 528 [oeeeeiiiiiiis 529 [ feeeee s B e [ [ PO IR B31 [ [ e s 12]..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuuumeereeiiiiiieeeeeeies | e ..05/01/2022 . [Paydown .......cccumeeerees fooreiiiiiiiiiiiii [t 146 | 146 | 145 | 145 [ e T | s 1 [ s 146 | o [ s 4 |..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuumreeeeeiiiiieeeeeeias | e ..06/01/2022 . [Paydown .......cccoumeveries foureiiiiiiiiiiiiii [ M2 s M2 M | T | [ T | s 1 [ s T2 | o e s 4 |..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuummeereeiiiiiiieeeeeiins | e ..07/01/2022 . [Paydown .......cccumeeereas foureeiiiiiiiiiiiii [ L RK R M3 M2 s 2 [ e T | s 1 [ s T3 i e o s 4 |..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......cciummeereeiiiiieeeecens | e ..08/01/2022 . [Paydown .......cccuveeeries fooreiiiiiiiiiiiiii [ 197 | 197 [oeeiee L1 196 [oeeeeiiiiieeees oo T | s 1 [ s 197 o oo oo s 9 [..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuummeeereiiiiiieeeeeeins | e ..09/01/2022 . {Paydown .......cccueeeeeres founriiiiiiiiiiiiis e 721 O L7 <72 IO 92 |oeeieieeeeeeen oo [ e e e 92 feeeeeeeeeiiens [ e e 5 [..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuumreeeeeiiiiieeeeeeias | e ..10/01/2022 . {Paydown .......cccvveeeeres forneeiiiiiiiiiii e <1 OO [ I <72 O 92 |oeeieieeeeeeen oo [ e e e 9B [eeeeeeeeeiiene [ e e 5 ..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......coiuummeereeiiiiiiieeeeeiins | e .. 11/01/2022 . [Paydown .......cccuveeeeenes forneeiiiiiii e O7 [l L1 A L7 RO 97 [ e o e [ | 7 e e e e 6 |..02/15/2029 .
Government National
36210A-5T-0 .. | 6.500% 02/15/29 ......cciummeereeiiiiieeeecens | e ..12/01/2022 . {Paydown .......cccueeeeenes forneiiiiiiiii e [T OO [ R LK1 O 9B |oeeeiereeeees o [ o e e e e e e 6 |..02/15/2029 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..evvviiiiiiiiiiieeceieeeeee | e ..01/01/2022 . |Paydown ......coocueeeeeeres founeeiii o 3,169 [ 3169 [l BLB7 [l 8039 [ [ (270) e [ (270) [eveeeeeeeiees [ 3,169 [ e o e 11]..11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eeveiiiiiiiiiiieeeeieeeeeee | e ..02/01/2022 . | Paydown (2,519) |- [ 29,573 [oeeeeeiiiiiiins [ e e 197 [..11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eevviiiiiiiiiieeeeiieeeeee | e ..03/01/2022 . | Paydoun (1,563) |- [eveeeeeenne 18,356 |.eeieeieeiiies foeriieeeeeiiin feeeeeiiiiis e 184 [..11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eevviiiiiiiiiiee e | e ..04/01/2022 . |Paydoun .... ...(1,386) |... ...16,270 |.... .. 11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eevviiiiiiiiiieeeeiieeeeee | e ..05/01/2022 . |Paydown ......coocueeeeeeres founnniiii e 8,405 [ 80405 [ 8724 3895 [ [ (290) e [ (290) [eeeeeiiieeees oo 3,405 |eeeiiiiiiiiiin o [ e 57 [..11/15/2041 .
Government National Mortgage A GN 489862
36210E-FB-0 .. | 4.000% 11/15/41 ...eoveeeeiiiiiieeeeeiiiieeeeee [ s ..06/01/2022 . | Paydoun ... .. 11/15/2041 .




6lvL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 4
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fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Government National Mortgage A GN 489862
36210E-FB-0 .. |4.000% 11/15/41 ..eeveiiiiiiiiiieeeeiieeeeee | e ..07/01/2022 . [Paydown .......cccuveeeeeees founnniiiiiiiiiiis [ 16,469 [ 16,469 [ 18,015 [ 17,872 [ [ (1,403 s [ (1,403) [ [ 16,469 [ [ e [ 384 |..11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eevviiiiiiiiiiee e | e ..08/01/2022 . |Paydown .......oocueeeeerres fornieiiiiiii e 3121 [ 3121 [ B4 [ BBBT [ [ (266) [ [ (268) [ [ 3121 [ e s [ 83 [..11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..evvviiiiiiiiiiieeceieeeeee | e ..09/01/2022 . |Paydoun .... .. 11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..evvviiiiiiiiiiieeceieeeeee | e ..10/01/2022 . |Paydown .......cocueeeeeeees formeiiiiiiiii o 2,628 [ 2,628 [ 2,869 [ 2,847 [ [ (228) ] [ (228) [ [0 20828 [ [ e [ 87 [..11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eeveiiiiiiiiiieeeeiieeeeee | e .11/01/2022 . | Paydoun .... .. 11/15/2041 .
Government National
36210E-FB-0 .. |4.000% 11/15/41 ..eevviiiiiiiiiiiee e | e ..12/01/2022 . |Paydown ......coccueeeeeeres foumniiiiiii o 2,705 2,705 [ 2,959 [ 2,985 [ [ (2B0) [ [ (280) [ [ 2,705 [ e e [ 108 |.. 11/15/2041 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeiiiiriiieeeeiiieeeeees | e ..01/01/2022 . | Paydoun .... ..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeiiiiiieieeeeiiieeeeees | e ..02/01/2022 . {Paydown .......cccuveeeeees forneeiiiiiiiiii e F(:J P T O LA P 76 [eeeeeiiieieees e o e e e 76 |oeeeeeeeeeeiiis oo [ s 11..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeeiiiiiieeeeeiiieeeeees | e ..08/01/2022 . {Paydown .......cccvveeeeres forneiiiiiiiiiii e L P L O 78 | TT [ i o e e e TT i oo o s 2 [..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeeiiirieieeeeiiieeeeees | e ..04/01/2022 . {Paydown .......cccoueeeeeres fornnniiiiiiii e 80 |- 80 [ 82 | BT [ e o e [ | 80 |oeeieeieiieii oo [ s 2 [..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeiiiiriiieeeeiiieeeeees | e ..05/01/2022 . {Paydown .......cccouveeeeres founiniiiiiiiiiiii e LK1 O L I 84 | 83 [ e o e [ 83 | e e s 3 ..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeiiiiiieieeeeiiieeeeees | e ..06/01/2022 . [Paydown .......cccoueeeeeres forneiiiiiiiiiiiis e I3 P F£:J T 80 | 79 [ e o e e e T8 |oiiiieeiiiiis e e s 3 ..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeiiiiiieieeeeiiieeeeees | e ..07/01/2022 . {Paydown .......cccouveeeeres forneeiiiiiiiiiii e 79 [t FLJ P 80 | 79 [ e o e [ | 79 | oo o s 4 |..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeeiiiiiieeeeeiiieeeeees | e ..08/01/2022 . |Paydown .......ccceeeeeeres forneiiiiiiiiiii et 80 |- 80 [ -3 R 80 [eeeeeeeiiiieees oo o e [ | 80 |eieeieeieii e [ s 4 |..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeiiiiriiieeeeiiieeeeees | e ..09/01/2022 . {Paydown .......cccouveeerres fornreniiiiiiiiiii e 80 |- 80 [ -3 R 80 [eeeeeeeiiiieees oo o e [ | 80 |oeieeieeieii e [ s 5 [..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeeiiiiieieeeeiiieeeeees | e ..10/01/2022 . {Paydown .......cccvveeeeres forneeiiiiiiiiiii e 81 | L2 OO 82 | BT [ e o e [ | 81 | e e s 5 [..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeeiiiiieieeeeiieeeeeees | e 1170172022 . |Paydonn ...ceeeeeeeeeeeeees o e 81 | L2 OO -7 R 82 [ e e e [ | 81 |oiiiieeiiiie oo oo e 6 |..04/15/2030 .
Government National
36210X-RM-1 .. | 8.000% 04/15/30 ....evveeeeeiiiiiieeeeeiiieeeeees | e ..12/01/2022 . {Paydown .......cccueeeeeres forneiiiiiii et 721 OO -7 FR 83 | 82 [ e e e [ | 82 | e e 7]..04/15/2030 .
Government National
36212H-C2-4 ...| 8.000% 06/15/30 .....evvvreeiiiiiiieeeeeiieeeaes | e ..01/01/2022 . [Paydown .......cccveeeeeres foreneiiiiiiiiiiii e (<10 AR 60 [ (-3 B0 [.eeeeeeeiiiieens oo o e [ e 60 | oo feeei s ..06/15/2030 .
Government National
36212H-C2-4 ...|8.000% 06/15/30 .....oevvreeriiiiireeeieiieeeees | e ..02/01/2022 . {Paydown .......cccuveeeeees forneeiiiiiiiiii e (<10 AR 60 [ (-3 B0 [.eeeeeeieiiiiieens oo o e [ e B0 |oeeieiieeieii oo [ s 1]..06/15/2030 .
Government National
36212H-C2-4 ...|8.000% 06/15/30 .....eevvreeiiiiiinieeeeeiieeeee | e ..08/01/2022 . [Paydown .......cccvveeeeres forneeiiiiiiiiii e (-2 AR (-2 O (-8 R B [ e o e [ e BT | oo oo s 1]..06/15/2030 .
Government National
36212H-C2-4 ...| 8.000% 06/15/30 .....evvvreeiiiiiiieeeeeiieeeaes | e ..04/01/2022 . [Paydown .......cccouveeeeres forniiniiiiiiiii e (-2 AR (-2 O (-8 R B [ e o e [ e BT |oiiiieeeiiiis e o s 2 [..06/15/2030 .
Government National
36212H-C2-4 ...| 8.000% 06/15/30 .....evvvreeiiiiiiieeeeeiieeeaes | e ..05/01/2022 . [Paydown .......cccuveeeeres fornniiiiiiiiiiii et (-2 AR (-2 O 62 | B2 [ e e e [ BT |oieiieeeeiii oo e s 2 [..06/15/2030 .
Government National
36212H-C2-4 ...|8.000% 06/15/30 .....oevvreeriiiiireeeieiieeeees | e ..06/01/2022 . [Paydown .......cccoueeeeeres forneiiiiiiiiiiiis e (-7 O (-7 A (S 20 R B2 [ e e e [ 62 | e e s 2 [..06/15/2030 .
Government National
36212H-C2-4 ...|8.000% 06/15/30 .....evvvreeriiiinieeeieiineeae | ceeee ..07/01/2022 . {Paydown ........ccoueeeeeres fornriiiiiiiiiiii e (-7 O (-7 A (S 20 R B3 [ e o e [ | 62 | e e s 3 [..06/15/2030 .
Government National
36212H-C2-4 ...| 8.000% 06/15/30 .....eevvreeriiiinieeeeeiieeeaes | e ..08/01/2022 . | Paydoun .... .06/15/2030 .
Government National
36212H-C2-4 ...|8.000% 06/15/30 .....eevvreeriiiinieeeieiieeeae | e ..09/01/2022 . | Paydown ......oocueeeeeeres foumeniiiiiiii e B3 e BB [ B [ B3 [ e e e [ [l BB [ [ e [ 4 |..06/15/2030 .
Government National
36212H-C2-4 ...| 8.000% 06/15/30 ......ovvreeriiuiinnineniiiiinieess [ e .10/01/2022 . | Paydoun ... ..06/15/2030 .
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Government National Mortgage A GN 533889
36212H-C2-4 ...| 8.000% 06/15/30 .....evvvreeriiiinieeeeeiiieeeee | ceneens .. 11/01/2022 . {Paydown ......occceveeeenes forneeiiiii e (L2 O (123 I (<170 R B4 [ e e e [ | B4 | i e s 5 [..06/15/2030 .
Government National
36212H-C2-4 ...|8.000% 06/15/30 .....evvvreeriiiinieeeeeiieeeaes | e ..12/01/2022 . [Paydown ......ooceeeeeeerns founeiiiiiiii [ 7,842 [T UBA2 07,956 [l 78T [ e B e [ (B1) feeeeeeeeeiiies [ 7,882 |ooeiiiiiiiies e o [, 627 |..06/15/2030 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeeec | e ..01/01/2022 . | Paydoun .... ...(2,700) |... ...31,430 |.... ..12/15/2041 .
Government National
36213E-ZT-6 .. | 4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeeec | e ..02/01/2022 . | Paydoun (2,245) [eveeeeeiiiiies [ 26,131 | o e e 174 [..12/15/2041 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooviiiiiiiiiiiiiieeeeeec | e ..03/01/2022 . |Paydoun .... .. (160)|... ..12/15/2041 .
Government National
36213E-ZT-6 .. | 4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeee | e ..04/01/2022 . |Paydown ......ooocueeeeeeres fornneniii e 1534 [ 1,834 1678 [ 10866 [ [ (182) e [ (132) [eeeeeeiiieeees e 1,534 | e o 20 [..12/15/2041 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooviiiiiiiiiiiiiieeeeeec | e ..05/01/2022 . |Paydoun .... 1,434 ... ..12/15/2041 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeeec | e ..06/01/2022 . |Paydown .......cccouveeerres foueeiiiiiiiiiiiii e 1,315 |ooeieees 1,315 [ 1,438 oo 1,428 | o (1K) UUURTRRURIR TR (113) eeeeeeeeeiees [ 1,315 [ oo s o 26 [..12/15/2041 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooeiiiiiiiiiiiiiiieeeeeec | e ..07/01/2022 . |Paydown .......ccceeeeeeres founniiiiiiiiiiiiii e 1,401 [oooeeeeiis 1,401 | 1,532 | 1,521 | o (120)fereeee e oo (120) [eeveeeeeeeiiins [ 1,401 [oeeeeiiiies o s o 33 |..12/15/2041 .
Government National
36213E-ZT-6 .. | 4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeee | e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 1,375 |oeeeiieees 1,375 [ 1,504 oo 1,493 [ [ (118 feeee e oo (118) feeeeeeeeeiies [ 1,875 [oeeeeiiiiiiies oo s o 37 [..12/15/2041 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooviiiiiiiiiiiiiieeeeeec | e ..09/01/2022 . [Paydown .......cccueeeerrns foueniiiiiiiinii e 1,446 |t 1,446 |............... 1,582 [ooeeiiiiiinns 1,571 | o (124))- s o (124) [eeeeeiiiieees e 1,446 oo [ s e 43 |..12/15/2041 .
Government National
36213E-ZT-6 .. | 4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeeec | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 1,455 |t 1,455 .o 1,592 | 1,580 |- o (125)]- e o (125) [eeeeeiiieeees e 1,455 | e o e 49 |..12/15/2041 .
Government National
36213E-ZT-6 .. | 4.000% 12/15/41 ...oooeiiiiiiiiiiiiiiiieeeeec | e 1170172022 . | Paydonn ...ooeoeeeeeeeeeees o e 1,359 |oeiiieens 1,359 [ 1,486 [oooeeeeeennnns 1476 | o () [ e (7 feeeeeeeiies o 1,359 | e o e 50 [..12/15/2041 .
Government National
36213E-ZT-6 .. |4.000% 12/15/41 ...oooviiiiiiiiiiiiiiieeeeeec | e ..12/01/2022 . |Paydown .......cccuveeeeres foreniiiiiiiiii e 1,444 |t 1,444 1.............. 1,580 [ooeeriiiiinns 1,568 | o (124))- s o (124) [eeeeeiiiieees e 1,448 | i o 58 [..12/15/2041 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiiee e | e ..01/01/2022 . [Paydown .......cccuveeerres founniniiiiiiiiiii o 1,514 |t 1,514 [ 1,628 [ooeiiiiiinns 1,519 | o [£5)] R ORORRRR RPN [£)] PRI RPN 1,614 [oes o e e 9 [..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiieee e | e ..02/01/2022 . |Paydown .......cccoumeeerres foueriiiiiiiiniiii e 1,847 [ 1,847 | 1,864 [ooocoieiiiens 1,853 | o ()] FTRTORRUR RPN [(3))] PRI RPN 1,847 [oeeeeeiiiies o s o 22 |..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eeveeeieeiiiiiiiee e | e ..08/01/2022 . [Paydown .......ccceveeeeres founnniiiiiiiiii e 1,844 |t 1,844 ... 1,861 |.oeeeeennes 1,850 | o ()] FTRTORRUR RPN [(3))] PRI RPN 1,844 [ [ s o 32|..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiiee e | e ..04/01/2022 . [Paydown .......cccoeveeeeres founiiiiiiiiiii e 1,760 [ooveeeeiies 1,760 |- 1,776 | 1,765 | o ()] FTRTORRUR RPN [(3))] PRI RPN 1,760 [oeeeeieeiiiiiin o [ o 41(..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeiaeiiiiiiieee e | e ..05/01/2022 . [Paydown .......cccoueeeeeres fouenniiiiiiiiiii e 1,610 [ouveeeeeiies 1,610 |- 1,625 [oooeeiiiinns 1,616 [ooeeeieiiiiieeies oo [£5)] R ORORRRR RPN [£)] PRI RPN 1,610 o o [ o 47 (..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiieee e | e ..06/01/2022 . |Paydown .......cccouveeerres foueeiiiiiiiiiiiii e 1,607 [oeveeeeiiias 1,607 |- 1,622 [ooeeiiiinnns 1,612 | o ()] FRORRUR RPN [£)] PR RPN 1,607 [oeeeeiieiiiiin o [ o 56 [..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eeveeeieeiiiiiiiee e | e ..07/01/2022 . |Paydown .......ccceeeeeeres founniiiiiiiiiiiiii e 1,255 |oeeiiieens 1,255 [ 1,266 [ooeeeieiinnns 1,259 [ [ ()] FTRORRUR FRRRRPR (3] PR RPN 1,255 |ooeiiiiieeiies e o e 51(..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiiee e | e ..08/01/2022 . [Paydown ........ccoueeeerres foueniiiiiiiiiii e 2,429 [eeeeeiiiins 2,429 2,451 | 2,837 oo | [£:)] FTUTRORRUIR RPN (1)) PRI RPN 2,829 | s e e 113 [..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeiaeiiiiiiieee e | e ..09/01/2022 . |Paydown .......cccueeeeeres foueniiiiiiiiniii e 1,675 [coeeeeeiis 1,675 e 1,691 [oeeiiiines 1,681 [ oo [£5)] R ORORRRR RPN [£)] PRI RPN 1,675 [oeeeeeiiiiiies [ s e 88 [..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiieee e | e ..10/01/2022 . [Paydown ........ccouveeeeres foueriiiiiiiiiiii e 1472 [ 1,472 1,183 [ooeeiiiies 176 [eeeeeiiiieieeie oo ()] FTRORRUR FRRRRPR (T3] PR RPN 172 [ o s o 68 [..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eevveeieeiiiiiiiee e | e .. 11/01/2022 . |Paydown .......cccueeeeenns founniiiiiiiii e 1,259 | 1,259 [ 1,271 [oeeiiies 1,263 | o ()] FTRORRUR FRRRRPR (T3] PR RPN 1,259 | e o e 81[..07/15/2027 .
Government National
36225A-U2-4 ...| 7.000% 07/15/27 ...eeveeeiaeiiiiiiieee e | e .12/01/2022 . | Paydoun .... ..07/15/2027 .
Government National
3622AA-GA-6 .. | 3.500% 12/20/47 ...oooiiiuiiiiiiiiiiiieeeeeees | e ..01/01/2022 . |Paydown .......cccueeveeere founeniiiiii e 85,310 [ 55,310 [0 59,769 [t 59,674 [ [ (4,864) [ [ (4,364) [ e 55,310 [oueveeiieiiiiin orieeeeeeeiies [ e 161 |.. 12/20/2047 .
Government National Mortgage A G2 784793
3622AA-GA-6 .. | 3.500% 12/20/47 ..oooeiiiiiiiiiieiiiiiiiieeeeeiis [ ..02/01/2022 . | Paydoun .... ..(3,583)]... ..(3,583) ... ...45,416 |.... .. 12/20/2047 .
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Government National Mortgage A G2 784793
3622AA-GA-6 .. | 3.500% 12/20/47 ...eeeeeeeeeeeeeeeeeeeeeeeeena e ..02/24/2022 .| J.P. Morgan .......cceeevn foevemmmnnnnnecennnnns Jovnens 1,529,196 |.......... 1,481,061 ]......... 1,600,472 |.......... 1,597,921 [oeeeiiieeeee Joeeeeis (L) | FEUPRR TP (185) |-vveeeeeeenies foeeeenee 1,597,736 |oeeeeneeeeeeennn foreeeees (68,541)|......... (68,541)|....ccevnennns 8,640 .. 12/20/2047 .
Government National
3622AA-GA-6 .. | 3.500% 12/20/47 ...eeeeeeeeneeeeeeeee e e ..03/01/2022 .| Paydown ....eeeveeemnnnesfoeeeenneeeeeeens e 30,559 |eeeeeeeennnn 30,559 [..eeeeeennns 33,022 [oeeneeeeennn 32,970 [ e (21 [ e (2,41 | e 80,559 [oeiieeiiiiiieee Jeerneeeeeennes feeeeeeei e 4,587 |..12/20/2047 .
Government National
36230N-XUW-0 .. |4.000% 11/15/41 <.oeeeeeeieeeeeeee e e ..01/01/2022 .| Paydown ... .. 106,663 ... 116,671 .. 11/15/2041 .
Government National
36230N-XUW-0 .. |4.000% 11/15/41 <.oeeeeeeieeeeeeee e e ..02/01/2022 .| Paydown .....eeeeemnnniees foeennee s e eeennaas 7,664 |ceeeniens 7,664 |ceeeeeaenes 8,383 |.eeeiiiiins 8,283 [oeeeeiiiiiieeee Joeeeenis (115 APPSR TP (B19) |-eveeeeeeemiis foreeeeeneee 7,864 | o e [ 51(..11/15/2041 .
Government National Morgan Stanley & Co.,
36230N-XUW-0 .. |4.000% 11/15/41 <.ieeeeeiieeeeeeeee e e .02/24/2022 . .. 791,064 ...865,288 .. 11/15/2041 .

36230N-XII-0 ..
36241K-26-8 ..
36241K-26-8 ..
36241K-26-8 ..
36241K-26-8 ..
36296U-0L-7 ..
36296U-0L-7 ..
36296U-0L-7 ..

36296U-0L-7 ..
000000-00-0 ..

Government National
4.000% 11/15/41
Government National
5.000% 02/15/39

Government National
5.000% 02/15/39
Government National
5.000% 02/15/39
Government National
5.000% 02/15/39
Government National
5.000% 02/15/39
Government National
5.000% 02/15/39
Government National
5.000% 02/15/39
Government National
5.000% 02/15/39

U.S. Tax And Loss Bond

0.000% 04/08/29 ..

..03/01/2022

..01/01/2022

..02/01/2022

.02/24/2022 .

..03/01/2022

..01/01/2022

..02/01/2022

.02/24/2022 .

..03/01/2022

. | Paydown
.| Paydown ....

. | Paydown

. | Paydown
. | Paydown

. | Paydown

. | Paydown
..00/28/2022 .

Citigroup Global
Markets Inc.

Citigroup Global
Markets Inc.

Bureau of Public Debt .

.. 544,600

...544,600

............ 135,932

......... 2,247,076

.. 12,169 |..
. 544,600 |..

........ 2,252,202

11,198 |

..544,600 |....

.. 11/15/2041 .
..02/15/2039 .
..02/15/2039 .
..02/15/2039 .
..02/15/2039 .
..02/15/2039 .
..02/15/2039 .
..02/15/2039 .

..02/15/2039 .
..04/08/2029 .

912828-TY-6 .. |U.S. Treasury Bond  1.625% 11/15/22 ....... | ....... L 11/15/2022 . [Maturity ....oooooriiiiins fooeeiii e 1 645,000 |........... 1,645,000 |......... 1,644,229 |.......... 1,644,928 ..o e 72 [oeeeeiiiiiiiis e 72 | foeeees 1,645,000 .. 11/15/2022 .
MGIC Investment

912828-78-6 .. |U.S. Treasury Bond  1.375% 02/15/23 ....... | ....... .. 11/01/2022 . | Corporation .......cccoees feeeeiiiiiiiinniiiics foeeeene 2,313,236 |...ooeennn 2,332,000 |......... 2,377,008 |.......... 2,362,594 ..o oo (22,736) e eeveeeeeeees Joiiieees (22,736) [cvveeeeeeiiiees [ 2,339,857 |..oeeeeiiiiiins [ (26,622)]......... (26,622)f............. 38,861 |..02/15/2023 .
MGIC Investment

91282C-DD-0 ...|U.S. Treasury Note  0.375% 10/31/23 ....... [....... ..05/16/2022 . [ Corporation .......cccoeee |oeeeiiiiinnnniiiiin foeennnne 7,553,283 |.......... 7,780,000 |......... 7,749,223 |......... 7,750,540 [..ooeeeeiiiiiinnes oo, 5,970 [.eveeeeiiiiiiies feeeeeiiins 5,970 |ooooiiieeeeeee s 7,756,510 [oooeeeeiiiiinnns foueens. (208,227)]........ (208,227)]............. 18,261 |..10/31/2023 .

0109999999. Subtotal - Bonds - U.S. Governments 56,612,815 55,506, 107 59,058,686 58,729,692 (1,155,672) (1,155,672) 57,574,005 (961,195) (961,195) 567,019 XXX

00388/-AJ-0 .. | Abu Dhabi National Energ ~ 2.000% 04/29/28 |D......|..03/17/2022 .|Bank of America .. .. 1,033,406 |........... 1,005,000 |......... 1,097,519 |......... 1,097,282 |.. ...(76)[... . (63,799)]......... (63,799)... ..04/29/2028 .
Morgan Stanley & Co.,

00388/-AJ-0 .. | Abu Dhabi National Energ ~ 2.000% 04/29/28 |D......|..03/18/2022 .| Inc. ...4,138,673 [........... 4,390,000 |......... 4,382,361 ..4,383,051 |.. ...226 ... (244,605)|........ (244,605)|... ..04/29/2028 .

00388I-AJ-0 ..

Abu Dhabi National Energ

2.000% 04/29/28

..03/22/2022 .

BNP Par ibas

1,029,050

. 1,100,000 |..

. 1,007,789 |..

. 1,007,989

.67

1,008,057 | ...

. (69,007)].

.. (69,007)

..04/29/2028 .

00388/-AJ-0 .. | Abu Dhabi National Energ ~ 2.000% 04/29/28 ..03/22/2022 . | BNP Par ibas ..1,022,456 |........... 1,095,000 1,092,799 ..1,092,998 |. L.67 ... ..1,093,065 |.... . (70,609) (70,609)|... ..04/29/2028 .
Morgan Stanley & Co.,

00388I-AJ-0 .. | Abu Dhabi National Energ  2.000% 04/29/28 |D...... ..03/23/2022 . [INC. .eevveeeiiiiiiiieeee | e, 1,489,331 |........... 1,595,000 |......... 1,601,794 |.......... 1,692,084 |...eveeeeeeiiis [, 99 [ovieiiiiiiiiieens |, 99 [eeeeeeiiiiiins foeeens 1,602,183 [oooeiiiiiiiieees o (102,852)]........ (102,852)]............. 12,937 |..04/29/2028 .

0309999999. Subtotal - Bonds - All Other Governments 8,712,916 9,275,000 9,262,262 9,263,404 383 383 9,263,788 (550,872) (550,872) 74,133 XXX
I1linois St Taxable BABs  6.875% 07/01/25

452152-G0-9 ... weveeeiiriiiiiiiiii s [ e ..07/01/2022 .| Cal 100.0000 ... foeeeeeeiiiiiiiineens e 500,000 |......cvnnnn 500,000 |..cevvvenees 572,645 |............ 533,310 |oeeeeeeeeeee [ (C307001)| R (8,200) |.eeeeeeeeeeeeeees foiiiinnns 525,102 [oeeveeiiiiiiines fereeeenns (25,102)f......... [ (03] 34,375 ..07/01/2025 .
Michigan St Txbl-Sch Ln-Ser B 3.700% MGIC Investment

594610-7N-1 .. | 12/01/22 ..oooiiiiiiiiiiiiiiiece e [ e .. 11/01/2022 . [ Corporation .......ccccees feerveiiiiiininiiiiss foeeeenns 2,498,658 |........... 2,500,000 |......... 2,708,075 |.......... 2,522,134 [ | [AURKEE)] FORRRPR R (20,139) [onvnnnnn feveeees 2,601,995 |..oveiiiiiiiinn [ (3,337)[cevvvnnnnnn (3,337)fvvvvvvnnnns 84,792 (.. 12/01/2022 .

68607L-XP-7 .. | ...

Oregon St Taxable-Pension

5.762% 06/01/23

..06/01/2022 .

Redempt ion
100.0000 ...

...445,442 ...

.. 445,442

...525,648

. 458,421 |..

.. (12,979))...

..(12,979) |...

..445,442 |....

..06/01/2023 .

Puerto Rico Cmu
74514L-D2-0 .. ]5.000% 07/01/35 ..uvvveeieiiiiiiiiieiiiiiieeeeee [ e ..03/15/2022 . |Cal| 100.0000 ... foreeeieiiiiiiiinenns foieein, 695,000 [............. 695.000]............ 721,21 oo 701,847 |ovvvveeeeviiiininns foeeeiees (2, 761)]0eeeeeeeeiiiies o, (2,761) |uevveeeeeeriinene Joeeeeenens 699,085 [......ooocovveens forerrinnns (4,085)|........... (4,085)]............. 24,518 [..07/01/2035 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,139,100 4,140,442 4,527,639 4,215,712 (44,088) (44,088) 4,171,624 (32,524) (32,524) 156,518 XXX
Anaheim CA City Sch Dist Txbl Ref Ser B
03254C-GF-1 .. | 3.605% 08/01/22 ....eeeeeuveneneeiiiiieeeeeeeis [ ennen | 08/01/2022 . |Maturity .....occcveeeeees oo oo, 1,000,000 |.......... 1,000,000 )......... 1,000,000 |......... 1,000,000 f..ooeeeeriiiinnnes fooeeiiiiiiiieiins foieeeeeeiiiiiens [ o o 1,000,000 |..eeeeeneenies Jooviiiiiieeneiies foiieieieiiiiiiens foeeeiiiiis 36,050 |..08/01/2022 .
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Bridgeport Conn Taxable Pension Bds Redempt ion
108151-VU-2 .. [7.640% 01/15/30 ....eeveeeeeiiiiiiieceiiecceee | s ..01/15/2022 . {100.0000 ........coeeeriis forreeiiiiiiiieiiis e 1,890,000 |.......... 1,890,000 |.......... 2,349,593 |.......... 2,299,544 | [t (409,544) ... et (409,544) |- oo 1,890,000 [..eevveeriiiiins foneeeiiiiiiis e e 72,198 [..01/15/2030 .
Chicago Boe Cab-B-1 Cap Apprec-Sch Reform-B- MGIC Investment
167501-U0-6 .. [1 0.000% 12/01/22 .....evvveeiiiiiiiieeiecs | e .. 11/01/2022 . | Corporation .......cccoees foeeeiiiiiiiiniiiiics foeeeene 5,748,008 |........... 5,765,000 |......... 4,952,020 148,716 |- o 148,716 ooeeeeiiiiiees [ 5,749,693 |....oooveiiiiiin [ (1,685)]-..ceeenee (1,685)]- e ..12/01/2022 .
Houston Tx Ref-Taxable-Pension Oblig-A Redempt ion
442331-QM-9 ...| 6.290% 03/01/32 ..... ..03/01/2022 . {100.0000 ... . 770,000 |.. 964,995 |.. . (109,625) . (109,625) . 770,000 |. ..03/01/2032 .
642713-7Y-1 .. |New Britain Ct Ser C  5.000% 03/01/34 .....|....... ..07/26/2022 . |Tax Free Exchange ... ..3,000,000 |......... 3,338,280 .. (19,055)]... (19,085) |... ..03/01/2034 .
Oregon State Local Govts Ltd Tax-Pension Redempt ion
68608D-CF-9 .. | Oblig-Ser B 6.850% 06/01/28 ........cvvvees | ennnee ..06/01/2022 .{100.0000 ........ceevevienn ferrreriiiiiinniniins feeeeen 1,315,000 ..o 1,315,000 |......... 1,515,538 . (122,341))... (122,341) |... ..06/01/2028 .
Pittsburgh Pa Taxable-Pension
725208-7X-4 .. |03/01/22 ..oooiiiiiiiiiiiiiiieee e | e ..03/01/2022 . [Maturity .....oooevvvinnns foerniiiiiiiiis e 6,100,000 [R7481112)]| R I (37,906) |-.cvvvvveeeeein oo 6,100,000 |-.evvevveeeiiinn fornnrieeiiiiiiins e i 201,300 |..03/01/2022 .
Worcester Ma Taxable Ref Ser B 0.275% MGIC Investment
981306-A5-2 .. | 11/15/22 ... .. ..11/01/2022 . | Corporation .. ....24,963 |... . . .. 25,000 ).. ...25,000 |.... . ... 66 |..11/15/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 20,019,293 19,865,000 21,295,419 20,570,770 (549,755) (549,755) 20,021,015 (1 722) (1 722) 514,287 XXX
Arizona Brd of Regents COPS Taxable Ser B MGIC Investment
04048P-LL-2 .. | 0.492% 06/01/23 ...oooveevieeeeeiiiiieeeeeeines [ e oo 11/01/2022 . | Corporation ...38,966 |... .. 40,000 |.. ...40,000 |.... .(1,034)[.... ..06/01/2023 .
Chicago Il Transit Auth Sales Sales & Redempt ion
167725-AF-7 .. [Transfer Tax Recpt Rev  6.899% 12/01/40 .. |....... ..12/01/2022 .{100.0000 ........oovveeeeas formeiiiiiiiiiis e 330,000 |...cevnnnnee 330,000 |-...cvvennns 426,804 |............ 399,008 |...eeveeeieeeiies ferieeees (69,098)|...cceeeiiiinnaes Joeeeiiias (69,098) |-.evvveeeeeii oo 330,000 [-.eeveeieiiiiien oo ..12/01/2040 .
Clark Cnty NV Poll Control Rev Ref Nevada
181008-BC-6 .. [Pur Company  1.650% 01/01/36 ... . ..08/08/2022 . [Mesirow & Co. ..1,768,060 |.......... 1,775,000 |......... 1,775,000 |......... 1,775,000 |.. ..1,775,000 |.... .(6,940).... ..01/01/2036 .
Coconino Cnty AZ Poll Control AMT Re
191855-BK-0 .. [Power Co Ser A 1.875% 09/01/32 ......cceee | onnnes ..08/10/2022 . | SunRidge Partners .......|oooccoiriiiiis foeeeennee 1,300,106 |........... 1,305,000 |......... 1,305,000 |......... 1,305,000 [.oeeooeiiinieinie fooiieeeeeiiine [ e e e 1,305,000 |-.eeeeeeeriiiiinn foieieeeens (4,894) ..09/01/2032 .
Commonweal th Fing Auth PA Rev Taxable-Ser C Redempt ion
20281P-BE-1 .. | 5.197% 06/01/26 . ..06/01/2022 .| 100.0000 ... ...545,000 |... .. 545,000 ...608,166 . 564,120 |.. .. (19,120))... ...(19,120) |... ..545,000 |.... ..06/01/2026 .
Commonweal th Fing Au Redempt ion
20281P-CS-9 ...| 06/01/24 ..o | e ..06/01/2022 .{100.0000 .........oveeerran formeriiiiiiii e 400,000 |.....ovennnn 400,000 |............ 480,500 |............ 414,135 | et (14,135) [ o (14,435 [eeeeeeiies [ 400,000 |.evveereeriiiin Jorieeeeeeeiies [ s 11,306 |..06/01/2024 .
Denver Co Public Sch Cops Taxable  6.220% Redempt ion
2649218-AJ-T .. | 12/15/26 .o [ e | 12/15/2022 .1 100.0000 ....ooeeriumuenns foerreeeeeeiiiiees foeiiieeens 313,318 [cueeenne 313,318 | 382,887 |............ 337,606 ..ocoooeeeiiaerns | (24,288) . o (24,288) [cevveeeeeiiis [ 318,318 [oeeeeeiiiiiies [ e e 19,488 |.. 12/15/2026 .
Dist Of Columbia Wir & Swr Aut Sub Lien Ser
254845-LX-6 .. |B 5.000% 10/01/31 ..ccueeiiiiiiiiiiiieeeeei | e ..03/23/2022 . |Call 1142410 oo [ s 13,200,548 |......... 11,555,000 |........ 13,553,784 |........ 12,376,497 |.ooeeeeeiiiiies [ (46,137) ..o | (46,137) |- o 12,330,360 |-..evveeeeiiin o (775,360 ........ (775,360)......... 1,921,584 |..10/01/2031 .
Dist Of Columbia Wir & Swr Aut Sub Lien Ser
254845-LY-4 ...|B 5.000% 10/01/32 .....ooveiiiiiiiinaniiciins [ e | 03/23/2022 . | Cal | 114.2320 oo [ el 6,282,760 |........... 5,500,000 [......... 6,420,370 |......... 5,878,916 |..evveeeeeiiiis et (21,257 [ o (21,257) [eveeeeeciiies [ 5,857,659 |.oooeciiiiieiies e (357,659)|........ (357,659)|.......c0u 914,149 |..10/01/2032 .
3131XL-ET-0 .. |Freddie Mac FR ZL4646  3.000% 01/01/43 ... |....... ..01/01/2022 . | Paydoun .... .. 106,043 . 105,884 |.. ....(8,036) |... ..01/01/2043 .
3131XL-ET-0 .. |Freddie Mac FR ZL4646  3.000% 01/01/43 ... |....... ..02/01/2022 . |Paydoun .... ..(1,871)]... ..01/01/2043 .
MGIC Assurance
3131XL-ET-0 .. |Freddie Mac FR ZL4646  3.000% 01/01/43 ... | ....... ..02/16/2022 . | Corporation ........cccowr feueeeeiiiiiiniiiiis [0 3,013,072 [ .2,948, 174 ... 3,195,084 |..........3,190,291 [...oooiiiiiiins [oeeei s 157 e [ 1,157 |... ..01/01/2043 .
313205-3L-4 ...|Freddie Mac FR SBB003 ~ 3.500% 08/01/34 ... |....... ..01/01/2022 . | Paydown ... (2,662)|... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003  3.500% 08/01/34 ... |....... ..02/01/2022 . |Paydoun .... . (1,981) ... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003 ~ 3.500% 08/01/34 ... |....... ..03/01/2022 . | Paydon ... ....(1,648) ... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003 ~ 3.500% 08/01/34 ... |....... ..04/01/2022 . |Paydoun .... ... (2,529) ... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003  3.500% 08/01/34 .. ..06/01/2022 . | Paydown . .(1,011) ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003  3.500% 08/01/34 .. 06/01/2022 . | Paydown . (905) ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003  3.500% 08/01/34 .. ..07/01/2022 . | Paydown . (622) ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003 ~ 3.500% 08/01/34 ... |....... ..08/01/2022 . | Paydoun .... ... (439))... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003 ~ 3.500% 08/01/34 ... |....... ..09/01/2022 . | Paydown ... ... (901))... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003  3.500% 08/01/34 ... |.......|.. 10/01/2022 . Paydown ... .. (749))... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003  3.500% 08/01/34 ... |....... ..11/01/2022 . |Paydoun .... . (472))... ..08/01/2034 .
313205-3L-4 ...|Freddie Mac FR SBB003 ~ 3.500% 08/01/34 ... |....... ..12/01/2022 . |Paydoun .... . (@2n)|... ..08/01/2034 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ....... | ....... ..01/01/2022 . | Paydoun ... . (5 726)|... ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ....... | ....... ..02/01/2022 . |Paydoun .... ....(3,846) ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ....... | ....... ..03/01/2022 . | Paydoun ... . (2,590) |... ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ..04/01/2022 . | Paydown . .(2,772) ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ..06/01/2022 . | Paydown . .(2,739) ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ..06/01/2022 . | Paydoun ... ..(2,012)]... ..10/01/2035 .
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3132D5-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ... ..07/01/2022 .| Paydown ... ....54,874 (... ...54,874 .. 57,529 [.. . (2,659) |... ..10/01/2035 .
3132D5-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 08/01/2022 . | Paydown . . 35,200 36,903 .(1,703) ..10/01/2035 .
3132D5-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ..09/01/2022 . | Paydown . . 40,300 42,250 .(1,950) ..10/01/2035 .
3132D5-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ..10/01/2022 .| Paydown . . 36,924 38,710 .(1,786) ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ....... |....... .11/01/2022 . | Paydown ... ....40,593 |... .. 42,567 |.. e (1,94) | ..10/01/2035 .
313205-6F-4 ...|Freddie Mac SB8070  2.500% 10/01/35 ....... | ....... ..12/01/2022 .| Paydown ... ...26,991 [... veen (1,308) |... ..10/01/2035 .
3132DM-C6-0 .. |Freddie Mac SD0093  5.000% ..01/01/2022 .| Paydown ... ...(12,246) |... ..10/01/2049 .
3132DM-C6-0 .. |Freddie Mac SD0093  5.000% . ..02/01/2022 . | Paydown .. (7,230) ... ..10/01/2049 .
3132DM-C6-0 .. |Freddie Mac SD0093  5.000% 10/01/49 ....... ..02/24/2022 .| J.P. Morgan .. (315) ... 1 784 718 |.... ..10/01/2049 .
31320M-C6-0 .. |Freddie Mac SD0093  5.000% 10/01/49 ....... |....... ..03/01/2022 . | Paydown ... ....(9,067) ... ...86,855 [.... ..10/01/2049 .
3133KY-VT-3 .. |Freddie Mac FR RB5126  2.500% 09/01/41 ... |....... ..01/03/2022 . | Paydown ... . (1,194) ... ...26,838 |[.... ..09/01/2041 .
3133KY-VT-3 .. |Freddie Mac FR RB5126  2.500% 09/01/41 ... |....... ..02/01/2022 .| Paydown .....eeeeeeeemnnnes foeeenniieeeeeeniees e 29,805 [oooiiinnni0029,805 | 31,144 [ BT I e [ (1,826) [ [ (1,826) [ [ 29,805 ..09/01/2041 .
MGIC Assurance
3133KY-VT-3 .. |Freddie Mac FR RB5126  2.500% 09/01/41 ... |....... ..02/16/2022 .| Corporation .......ceeeeer |evemunneeeeemnnnnes foeeee. 3,315,000 |........... 3,327,432 |......... 3,476,906 (161,223)[........ ..09/01/2041 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 . | Paydown . .. 39,617 |.. .(2,152) ..12/01/2035 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 . | Paydown . L T7,118 .. .(4,189) ..12/01/2035 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 N . | Paydown . . . .. 59,780 |.. .(3,247) ..12/01/2035 .
3133L7-2-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ..04/01/2022 . | Paydown . . 160,289 |.. . 169,994 |.. . 169,523 .(9,234) ..12/01/2035 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ... ..05/01/2022 . | Paydown ... 66,398 70,418 .. 70,228 |.. ....(3,825)[... ..12/01/2035 .
3133L7-2-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ... ..06/01/2022 .| Paydown .... ...38,244 40,560 .. 40,448 |.. ... (2,203) ... ..12/01/2035 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ... ..07/01/2022 .| Paydown ... ..41,442 43,951 .. 43,830 |.. . (2,387) ... ..12/01/2035 .
3133L7-2-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ... ..08/01/2022 .| Paydown ... 81,502 .. 81,276 |.. ... (4,427) ... ..12/01/2035 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ... ..09/01/2022 . | Paydown ... 24,690 .. 24,622 |.. L (13 | ..12/01/2035 .
3133L7-2-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ... ..10/01/2022 .| Paydown .... 36,517 .. 36,416 |.. e (1,984) ... ..12/01/2035 .
3133L7-20-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ..11/01/2022 .| Paydown . .. 46,969 |.. 46,839 .(2,551) ..12/01/2035 .
3133L7-2-6 .. |Freddie Mac RC1689  2.500% 12/01/35 ..12/01/2022 .| Paydown . L 22,317 |.. 22,255 .(1,212) ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 01/01/2022 . | Paydown . .. 53,125 |.. 53,022 .(2,169) ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 02/01/2022 . | Paydown . 45,392 .(1,857) ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727 ~ 2.000% 12/01/35 ..03/01/2022 . | Paydown . 33,514 .(1,371) ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..04/01/2022 . | Paydown ... .. 42,609 |.. e (1,783) | ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..05/01/2022 . | Paydown ... .. 25,858 |.. ... (1,088) ... ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..06/01/2022 .| Paydown ... .. 21,867 |.. . ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..07/01/2022 .| Paydown ... .. 33,379 |.. ...(1,366) |... ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..08/01/2022 .| Paydown ... .. 24,376 |.. . ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..09/01/2022 . | Paydown ... .. 31,630 |.. .. (1,204))... ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..10/01/2022 .| Paydown ... .o11,951 .. ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ... ..11/01/2022 .| Paydown ... .. 18,151 [.. .. (743))... ..12/01/2035 .
3133L7-4L-8 .. |Freddie Mac RC1727  2.000% 12/01/35 ..12/01/2022 .| Paydown . . . . 18,279 (748) ..12/01/2035 .
3135G0-4T-7 .. |Fannie Mae  0.240% 05/27/22 .. ..06/27/2022 . | Maturity 12 327 000 |.. 12 327 000 |.. 12 327,000 . ..05/27/2022 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 .. ..01/01/2022 .| Paydown . .281,836 |.. 289,972 |.. .(7,655) ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ... |....... ..02/01/2022 . | Paydown ... ... 167,611 ... 172,449 ... (4,553) ... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... |....... ..03/01/2022 . | Paydown ... ... 181,921 ... 187,172 e (4,94) | ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ... |....... ..04/01/2022 . | Paydown ... ... 255,247 .... 262,615 ....(6,933)[... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... |....... ..05/01/2022 . | Paydown ... .... 149,527 .... 153,843 ....(4,081) ... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... |....... ..06/01/2022 .| Paydown ... .... 164,405 .... 169,151 ....(4,466) ... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... |....... ..07/01/2022 .| Paydown ... ... 133,347 ... 137,197 ....(3,622) ... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA ~ 3.000% 06/25/46 ... |....... ..08/01/2022 .| Paydown ... .... 157,069 .... 161,603 ....(4,266) ... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... |....... ..09/01/2022 . | Paydown ... ... 112,048 .... 115,282 ... (3,043) [... ..06/25/2046 .
3136AX-C4-5 .. |Fannie Mae 2017-69 HA  3.000% 06/25/46 ... |....... ..10/01/2022 .| Paydown ... .. 102,579 .. 105,540 ...(2,786) ... ..06/25/2046 .
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3136AX-C4-5 ..
3136AX-C4-5 ..

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137AU-RC-5 ...

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137F1-XN-3 ..

3137FN-6Y-2 ..

3137FN-6Y-2 ..

3137FN-6Y-2 ..

Fannie Mae 2017-69 HA
Fannie Mae 2017-69 HA
Freddie Mac Series 4114 Class EA
07/15/31 ...
Freddie Mac Series
07/15/31
Freddie Mac Series 4114 Class EA
07/15/31 ...
Freddie Mac Series
07/15/31

3.000% 06/25/46 ...
3.000% 06/25/46 ...
1.250%

Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4114 Class EA  1.250%
07/15/31 e
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%
05/15/46 ..o
Freddie Mac Series 4698 Class HP  3.000%

05/15/46 ...
Freddie Mac Series 4698 Class HP
05/15/46
Freddie Mac Series 4698 Class HP
05/15/46 ...
Freddie Mac Series
08/15/57
Freddie Mac Series 4904 Class CA
08/15/57 ...
Freddie Mac Series
08/15/57

..11/01/2022 .
..12/01/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

..06/01/2022 .

..06/01/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

..10/01/2022 .

11/01/2022

..12/01/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

..06/01/2022 .

..06/01/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

..10/01/2022 .

..11/01/2022 .

..12/01/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

Paydown ....
Paydown ....

Paydown ....
Paydown
Paydown ....
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown
Paydown ....
Paydown
Paydown ....
Paydown
Paydown ....

Paydown

...103,290 |...
...63,339|...

142,124

............ 346,203

...255,083 |...

............ 229,071

.. 103,290

............. 141,726
............. 173,232
............. 128,540

............. 129,542

............. 346,203

.. 265,033

............. 229,071

..106,271

............ 105,233
............ 157,519
............ 144,504
............ 176,737
............ 131,141

............ 132,163

...260,014

............ 233,545

............ 157,337
............ 144,427
............ 176,533
............ 130,990

............ 132,011

............ 352,849

............ 233,468

.259,928 |..

............ 5,508
............ 1,926
............ 1,746
............ 1,711
............ 2,287
............ 1,566
............ 2,851
............ 1,802
............ 2,11
........... (1,966)
........... (2,942)
........... (2,701)
........... (3,301)

........... (2,450)

........... (1,203)

........... (6,646)

........... (4,397)

... 4,373 |...

- (1,811)[...

-.(1,187)[...

..(4,8%)]...

............. 3,424

............. 5,508
............. 1,926
............. 1,746
............. 1,711
............. 2,287
............. 1,566
............. 2,851
............. 1,802
............. 2,11
............ (1,966)
............ (2,942)
............ (2,701)
............ (3,301)

............ (2,450)

............ (1,203)

............ (6,646)

....(2,808) |...
...(1,720)|...

..... 7,106 |...

..... 4,373 |...

. (1,811)]...
. (1,187) ...

.. (4,8%)]...

............ (4,397)

........... 103, 146
........... 154,395
........... 141,726
........... 173,232

........... 128,540

........... 129,542

........... 229,071

..255,083 |....

..06/25/2046 .
..06/25/2046 .

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..07/15/2031

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..05/15/2046 .

..08/15/2057 .

..08/15/2057 .

..08/15/2057 .
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Freddie Mac Series 4904 Class CA  3.000%
B187FN-BY-2 .. | 08/15/57 oo ..04/01/2022 . |Paydown .......coceuemeeeres fornneiiii e 221,950 [ 221,950 |l 226,285 . 226,211 | [ (4,260)|..cceeeeeiiiines foeeeeiiaes (4,260) |- oo 221,950 [oeeeeeiiiiiiins [ s [ 2,219 [..08/15/2057 .
Freddie Mac Series 4904 Class CA  3.000%
B187FN-BY-2 .. | 08/15/57 oo ..05/01/2022 . |Paydown .......occuemeeeres founeniiiii e 219,167 [ 219,167 ... 223,448 . 223,374 .o | (4,207 [oeeeiies (4,207) |- e oo 219,167 [oeeeeieeiiiiins oo [ e 2,740 |..08/15/2057 .
Freddie Mac Series 4904 Class CA  3.000%
3137FN-5Y-2 .. | 08/15/57 ... ..06/01/2022 . | Paydoun .... .. 92,419 |.. ~(1,741)[... L (1,741) ] ...90,679 |.... ..08/15/2057 .
Freddie Mac Series 4904 Class CA
B187FN-BY-2 .. | 08/15/57 oo ..07/01/2022 . |Paydown ........cccemeeeres fornneiiiiiiiis o0 180,906 |............. 180,906 |............ 184,430 |............ 184,378 ..o | (3,473 [oeeeis (3,473) |- o 180,906 ..08/15/2057 .
Freddie Mac Series 4904 Class CA  3.000%
3137FN-5Y-2 .. | 08/15/57 ... ..08/01/2022 . |Paydoun .... .. 47,021 |.. .. (886)|... ...46,136 |.... ..08/15/2057 .
Freddie Mac Series .
B187FN-BY-2 .. | 08/15/57 oo ..09/01/2022 . |Paydown .......ccceveeerres fornnniiiiiiiiiiiiii [ 16,886 [ttt 16,886 ol 17,216 [ 17,211 | o (324)]- e [ (324) [eeeeeiiiiieees e 16,886 [evveeeieiiiins [ e e 380 |..08/15/2057 .
Freddie Mac Series 4904 Class CA  3.000%
3137FN-5Y-2 .. | 08/15/57 ... ..10/01/2022 . |Paydoun .... ..(1,52) ... ..08/15/2057 .
Freddie Mac Series .
B17FN-BY-2 .. | 08/15/57 e .. 11/01/2022 . |Paydown ......occceeeeerees founneiiiiiiiiiiii [ 53,285 [ 063,285 [ 54,275 [ 54,257 | [ (1,022) - [oeeeeies (1,022) | [ 53,285 [oeeeeeiiiiiiiies feemeeeiiiiieeees o [ 1,464 |..08/15/2057 .
Freddie Mac Series 4904 Class CA  3.000%
B187FN-BY-2 .. | 08/15/57 oo ..12/01/2022 . |Paydown .......cccuemeeeres fornnnniiii e 115,817 [ 115,817 [ 118,079 118,040 [eeeeeeiiiiieees oo (2,228) e oo (2,228) [eveeeeeeiiiiies [ 115,817 | e o e 3,474 |..08/15/2057 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o i ..01/01/2022 . |Paydown .......ccceveeeeens fornniiiiiiiiiiiiii [ 80,782 [l 80,782 85,352 [, 85,215 [oeeeeiiiiiiiieees | (4,432) e | (4,432) [ceveeeeeiiiies [ 80,782 [oeeeieiiiiiieins foeeeeiiiiieeeies e [ 202 |..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o e ..02/01/2022 . |Paydown ......ooccueeeeerens foonnniiiiiiiii [ 94,123 04,128 [l 99,447 [ 99,288 [.eeeeiieiiiiieens | (5,164) .. [oeeeiies (5,164) |- [ 94,128 [eeeeeiiiiies [ e e 471..09/01/2036 .
Federal National Mtg Assoc AS7843
313BWH-WD-0 .. | 09/01/36 .o i ..08/01/2022 . |Paydown .......cccueeeeerees fornnniiiiiiiniiii [ 91,971 [ 91,07 [ 97178 [ 97,017 [ [ (5,046)|...ceeeeeiiiines [oeeeeiiies (5,046) |- foieeeeeenne 91,971 o oo [ e 690 |..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o ..04/01/2022 . |Paydown .......ccceveeerrns fornniiiiiiiiiiiiii [ 39,656 [oni . 39,656 ...l 41,899 [, 41,831 [oeeeeiiiiiieees | (2,176) e e (2,176) [eeeeeeiiiieees [ 39,656 |...vveeiieiiiiin erieeeeeeeiies feeeeeeiiiiies e 397 |..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o i ..05/01/2022 . |Paydown .......ccceveeerens fornneiiiiiiiiii [ 80,989 [ 030,989 [l 82,74 [ 32,689 [..ooeiiiiiiiiieens | (1,700) |- [ (1,700) fereeeeiiiiiiees freeeeias 30,989 |uuviiiieiiiiin [erreeeee s [ e 387 |..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o e ..06/01/2022 . |Paydown .......cccueeeeereas founnniiiiiiiiiiii [ 44,284 44,284 [ 46,78 [ 46,714 oo | (2,430)]-eeeeeeeiieiees [eeeeiis (2,430) |- foveeeeeenne 44,284 oo e e e 664 |..09/01/2036 .
Federal National Mtg Assoc AS7843
313BWH-WD-0 .. | 09/01/36 .o i ..07/01/2022 . |Paydown .......cccueveeerees founnniiiiiiiniii [ 42,024 [ 42,024 oLl 44,401 [ 44,330 | [ (2,306)|-eveeeeeiieines feeeeiiies (2,306) |-.evvveeeeeien [eveeeeeenne 42,024 oo e e e 735..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o ..08/01/2022 . |Paydown .......ccceveeerres fornnniiiiiiiiniiii [ 24,065 [l 24,065 |l 25,427 o 25,386 [ceeeeeieiiiiieens | (1,320)- e [oeeeiies (1,320) |- e [ 24,085 |.eeveiiieiiiiin eeieeeeeeeiiies fereeeeiis e 4811..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o i ..09/01/2022 . |Paydown .......cccveeeerrns fornnniiiiiiiiiiii [ 40,958 [l 40,958 oLl 43,274 [ 43,205 |- [ (2,287).eeeeeeieiiiies [ (2,287) |- e [ 40,958 |..eeieeiieiiiiin e [ e 922 |..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o ..10/01/2022 . |Paydown .......ccceveeerees fornnniiiiiiiiiiiii [ 87,807 [l 37,507 ol 39,620 o, 39,565 |- [ (2,088)|.eeeeeeiiiiees [eeeeiiies (2,088) |- feveeeeeenne 37,807 |oeeeeeieeiiiiin oereeeeeeeiiies [ e 938 |..09/01/2036 .
Federal National Mtg Assoc AS7843
313BWH-WD-0 .. | 09/01/36 .o i .. 11/01/2022 . [Paydown ......oocueeeeerens foonneiiiiiiiii [ 14,082 14,082 [l 14,826 [ 14,802 [ feeeeiis (TT0)fereeee i oo (T70) eeeveeeeeeeies forieeeeeene 14,082 | oo [ e 386 |..09/01/2036 .
Federal National Mtg Assoc AS7843
318BWH-WD-0 .. | 09/01/36 .o ..12/01/2022 . |Paydown ......oooueeeeeenes founenii e 13,254 18,254 [ 14,004 [ 13,98 [ [ (T2T) e [ (T27) [ [ 180254 [ [ s ..09/01/2036 .

3140X7-EZ-8 ..
3140X7-EZ-8 ..

3140X7-EZ-8 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..

Fannie Mae FM3751
Fannie Mae FM3751

Fannie Mae FM3751
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034

3.000% 08/01/43
3.000% 08/01/43

3.000% 08/01/43 .
2.500% 08/01/35 .
2.500% 08/01/35 .
2.500% 08/01/35 .

2.500% 08/01/35
2.500% 08/01/35
2.500% 08/01/35
2.500% 08/01/35
2.500% 08/01/35
2.500% 08/01/35

..01/01/2022 .
..02/01/2022 .

..02/16/2022 .
..01/01/2022 .
..02/01/2022 .
..03/01/2022
..04/01/2022
..05/01/2022 .
..06/01/2022 .
..07/01/2022 .
..08/01/2022 .
..09/01/2022

. | Paydown .
. | Paydown ....

Paydown ....
Paydown ....
MGIC Assurance
Corporation
Paydown .
Paydown .

Paydown ....
Paydown ....
Paydown ....
Paydown ....

. [Paydown ....coiiiiiiiiinnnns

2,365,954
91,554
36,209
25,630

.. 15,329 |..

.(4,764)
.(1,884)
.(1,334)

(150,498) (.

. (150,498)

..08/01/2043 .
..08/01/2043 .

..08/01/2043 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
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3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-PU-7 ..
3140X7-XN-4 ..
3140X7-XN-4 ..
3140X7-XN-4 ..
3140X7-XN-4 ..
3140X8-V4-6 ..
3140X8-V4-6 ..
3140X8-V4-6 ..
3140X8-V4-6 ..
31411V-84-2 ..
31418B-YV-2 ..
31418B-YV-2 ..
31418B-YV-2 ..
31418B-YV-2 ..

43923E-AB-9 ...
442435-4Y-6 ...
447168-KJ-3 ..
462560-LX-2 ..
542691-EY-2 ..
544587-20-0 ...
59447P-6M-8 ..
59447P-6N-6 ...
604146-8C-3 ..
646080-UR-0 ..
647370-GS-8 ..
647370-GT-6 ..
647370-GU-3 ..
64990F-A7-9 ..
64990G-G9-7 ..
64990G-H3-9 ...
67756A-2P-6 ..
67756A-20-4 ..

709193-LY-0 ..

Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4034
Fannie Mae FM4284

2.500% 08/01/35
2.500% 08/01/35 .
2.500% 08/01/35 .
4.000% 06/01/50 .

Fannie Mae FM4284  4.000% 06/01/50 .........
Fannie Mae FM4284  4.000% 06/01/50 .........
Fannie Mae FM4284  4.000% 06/01/50 .........
Fannie Mae FM5134  4.000% 01/01/49 .........
Fannie Mae FM5134  4.000% 01/01/49 .........
Fannie Mae FM5134  4.000% 01/01/49 .........
Fannie Mae FM5134  4.000% 01/01/49 .........

5.500% 03/01/22 ..
3.000% 02/01/36 .
3.000% 02/01/36 .
Fannie Mae ~ 3.000% 02/01/36 .
Fannie Mae ~ 3.000% 02/01/36 ..
Hoover AL Brd of Educ Pub Sch Taxable Ref
Warrants ~ 0.321% 02/15/23
Houston Tex Util Sys Rev Taxable-1st Lien-
Ser B 3.228% 05/15/22
Huntsville AL Wtr Sys Revenue Warrants
5.000% 11/01/30
lowa St Brd Regents Hosp Rev Txble Univ 1A
Hospitals Ser B 0.200% 10/01/22
Long Island Ny Pwr Auth Elec Taxable Ref Ser
C  0.359% 03/01/23
Los Angeles Ca Muni Impt Corpl Taxable Ref
Ser A 0.319% 11/01/22
Michigan St Fin Auth Revenue Ref-Beaumont
Hith Credit Group  5.000% 08/01/32
Michigan St Fin Auth Revenue Ref-Beaumont
Hith Credit Group  5.000% 08/01/33
Minnesota St Gen Fund Revenue Taxable-
Approp-Ser B 3.263% 06/01/22
New Jersey St Hgr Edu Assistan AMT Ref
Senior Ser A 5.000% 12/01/23
New Mexico St Hosp Equip Presbyterian Health
Care Serv  5.000% 08/01/29
New Mexico St Hosp Equip Presbyterian Health
Care Serv  5.000% 08/01/30
New Mexico St Hosp Equip Presbyterian Health
Care Serv  5.000% 08/01/31
New York St Dorm Auth TXBL-REF-SER B
0.307% 03/15/23
New York St Dorm Auth Revenues School

Fannie Mae
Fannie Mae
Fannie Mae

Districts Rev Ser A 5.000% 10/01/32 ......
New York St Dorm Auth Revenues School
Districts Rev Ser A 5.000% 10/01/34 ......

3.849%

Ohio St Hgr Eductnl Fac Commis
01/01/22 ...
Ohio St Hgr Eductnl Fac Commis
01/01/23
Pennsylvania St Indl Dev Auth Taxable-Ref-

Econ Dev  3.556% 07/01/24 ... .

..10/01/2022 .
..11/01/2022 .
..12/01/2022 .
..01/01/2022 .
..02/01/2022
..02/24/2022 .
..03/01/2022 .
..01/01/2022 .
..02/01/2022 .
..02/24/2022 .
..03/01/2022 .
..01/01/2022

..11/01/2022 .

05/15/2022 .

..00/13/2022 .

10/01/2022 .

..11/01/2022 .

11/01/2022 .

..00/13/2022 .

01/24/2022 .

..06/01/2022 .

..00/26/2022 . [LLC

..00/12/2022 . & C:

..00/12/2022 .

..00/12/2022 .

..11/01/2022 .

..09/16/2022 .

..09/16/2022 .

..01/01/2022 .

..11/01/2022 .

..07/01/2022 .

. | Paydown .

Paydown ....
Paydown .
Paydown .
Paydown .

Bank of
Paydown
Paydown ....
Paydown ....
Stephens & Company ..
Paydown

America ..

.| Paydown ....
. | Paydown .
. | Paydown ....
K 02/24/2022 .
..03/01/2022 .

Stephens & Company
Paydown
MGIC Investment
Corporation

Maturity
Siebert Williams Shank
& Co

Maturity
MGIC Investment
Corporation

Maturity
Siebert Williams Shank
& Co

Tax Free Exchange

Maturity
Janney Montgomery Scott

Siebert Williams Shank
& Co
Siebert Williams Shank
& Co
MGIC Investment
Corporation

Tax Free Exchange

Tax Free Exchange .......
Maturity ...
MGIC Investment
Corporation
Redempt ion

100.0000 ...

.11,848
12,116
77,951

......... 2,125,000

......... 1,491,378

......... 3,903,109
......... 2,339,504
......... 1,165,000
......... 1,662,7%
......... 2,979,672
......... 3,209,700

......... 3,461,127

......... 3,024,228

............ 936,202

...2,930,000 |...

......... 3,273,245

L. 23,735 ...

....55,072 ...
..1,814,438 |...

...23,735

........... 3,730,000
........... 2,275,000
1,165,000

.......... 1,640,000
........... 2,785,000
.......... 3,000,000

........... 3,235,000

..... 2,930,000

........... 3,275,000

.. 4,532,000 |...

..... 4,532,000

1,165,000
1,805,968
3,163,649
3,388,560

3,639, 181

3,168,568

...978,917

3,157,808
3,536,836

4,532,000

12,499
12,781
84,565

.......... 2,341,015
1,165,000

......... 1,732,217
.......... 2,933,085
.......... 3,152,276

.......... 3,303,631

.......... 3,304,480

.. 25,038 |..

..4,532,000 |..

(650)
(665)
.(6,614)

........... (6,069)]-..ccvvveeaeeannns fornneee(6,069)
......... (24,507)[.eeeeeiiiiiieeees | (24,507)
......... (36,576)|...veeeeeeeniieens [oeennn...(36,576)
........... (1,511l [ (1,511)
.......... (35,262)..ceceniiiiieaees | (35, 262)
......... (27,891)[eeveeeeeeiiiins [eeeeennnn(27,691)
......... (28,446)..ceeenniiiiiaees | (28, 446)
......... (29,612)[eeeeeiiiiiiaeees | (29,612)
......... (46,150)|....ceeeeeeiinien |eeennnnnn (46, 150)
......... (13,673)[evveeeeeeiiiiins [eeeeennnn(13,678)

.......... (24,556) [..ceeeniiiineeees | (24,556)

..(1,303) ...

..(4,673)]...
(221)|...
....(5,404)|...
....(8,378) |...
. (2,541) ...

2,125,000

1,495,002

3,831,568
2,339,504
1,165,000
1,697,015
2,905,393
3,123,829

3,364,019

3,024,228

...936,202

..2,930,000 |....

3,279,924

..4,532,000 |....

. (10,709)].

............ 174,667 |..

... 161,158 |..

..56,388 [..

..08/01/2035 .
..08/01/2035 .
..08/01/2035 .
..06/01/2050 .
..06/01/2050 .
..06/01/2050 .
..06/01/2050 .
..01/01/2049 .
..01/01/2049 .
..01/01/2049 .
..01/01/2049 .
. |--08/01/2022 .

..02/01/2036 .
..02/01/2036 .
..02/01/2036 .
..02/01/2036 .

..02/15/2023 .
..05/15/2022 .
..11/01/2030 .
..10/01/2022 .
..03/01/2023 .
.. 11/01/2022 .
..08/01/2032 .
..08/01/2033 .
..06/01/2022 .
..12/01/2023 .
..08/01/2029 .
..08/01/2030 .
..08/01/2031 .
..03/15/2023 .
..10/01/2032 .

..10/01/2034 .

01/01/2022 .

01/01/2023 .

07/01/2024 .
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Pennsylvania St Turnpike Commi Ref-Ser A-1
709224-HH-5 ...|5.000% 12/01/30 ...eevveeeiiiiiiiiiieeeiieeeeee | e ..09/28/2022 . |Call 108.0410 ..o feveeeeeiiiieieens el 1,620,615 |.......... 1,500,000 |......... 1,689,810 |......... 1,572,307 |- ot (14,962) .. o (14,962) [cvveeeeeiiiians [ 1,557,345 | oo (57,345)].......... (57,345) .. 182,490 |.. 12/01/2030 .
Pennsylvania St Turnpike Commi Ref-Ser A-1
709224-HJ-1 ...]5.000% 12/01/31 ..eeveiiiiiiiiiiee e | e ..09/28/2022 . |Call 108.0280 ... [ceeeeeeeiiiiiiieens [t 3,240,840 |.......... 3,000,000 |......... 3,358,110 |.......... 3,136,745 [..oooeeiiiiiiiees [ (28,266)|...ccceeeiieneaes Joeeeiiies (28,266) |-...vvveeeeeeias e 3,108,479 |.ocoociiieieeees e (108,479)........ (108,479)f............ 364,590 |..12/01/2031 .
Pennsylvania St Turnpike Commi Ref-Ser A-1
709224-HK-8 .. |5.000% 12/01/32 ..ooeeeiiiiiiiieiiiieeeeeees | e ..09/28/2022 . |Call 108.0140 .... ..8,502,514 |........... 7,955,000 |......... 8,862,109 ..8,301,999 |.. .. (71,669))... (71,669) |... ..8,230,330 |.... .. (275,330)]........ (275,330)).... ...965,657 |..12/01/2032 .
Puerto Rico Highway & Transprt Ref Ser CC Redempt ion
745181-C5-4 .. |5.250% 07/01/32 ..eeeeiiiiiiiiieiiiiieeee e | e ..12/08/2022 .{99.9708 .......ooeiiiiiinn ferneiii e 349,898 |........eee 350,000 |.....ovenns 380,142 [..ocennneeee 377,243 | ot (27,345) |- o (27,345) [eeeeeeeeiiis [ 349,898 [ [ e e 26,389 [..07/01/2032 .
Rhode Island St Student Ln Rev Taxable Ser B MGIC Investment
762315-RL-5 .. | 2.100% 12/01/22 .. I ..11/01/2022 . | Corporation ..1,237,760 |........... 1,240,000 |......... 1,240,000 ..12/01/2022 .
San Francisco Cali y
79768R-TD-1 .. |DE 4.900% 11/01/22 ..ooeeiiiiiiiiiiiiiiieees | e L. 1170172022 . [Maturity ....ooooeiiiiiins fooneiiiieii [ 65,000 |.....oeennnnee 65,000 |............. 68,957 |....ooeennn. 67,455 [.ooeeeiiiiieees | (2,455) . oo (2,455) [ceveeeeeiiiies [ 65,000 [ooeiieiiiiiienes foereeiiiiiieeeens e feeeeeeiiens 3,185 |..11/01/2022 .
Santa Ana CA Cmnty Redev Txbl-Ref-Tax Alloc MGIC Investment
801096-AR-9 .. |Ser B 3.567% 09/01/23 .. . ..11/01/2022 . | Corporation ..2,000,000 |......... 2,000,000 |......... 2,000,000 |.. . (23,008) ..09/01/2023 .
South Carolina St Public Svc MGIC Assurance
837151-WE-5 .. | Taxable Oblig Ser E  3.572% 12/01/22 ...... | ....... .. 11/01/2022 . | Corporation .......cccoees feeeeiiiiiiiinniiiiss foeeeene 2,438,067 |........... 2,440,000 |......... 2,467,365 |.......... 2,450,253 [t o (9,328)|-eveeeeeeiiiines [oeeeeies (9,328) |-ccevieeeeei o 2,440,925 |...oeeiieiiiiiin [ (2,858) ..12/01/2022 .
Virginia Port Auth Comulth  5.000% Stifel, Nicolaus & Co.,
928075-Gil-4 .. | 07/01/31 L.eveiieiiiiiiee e | e ..00/27/2022 . [ INC. .eevveeiiiiiiiiieeens [ [ 2,084,000 |.......... 2,000,000 |.......... 2,249,940 |.......... 2,097,347 [eeeeeeeeeiiiiee [ (19,684)|...cceeeiiiiiiaes | (19,684) |- o 2,077,663 |oeeeeeeiiiiiens [ 6,337 |.uveennnne 6,337 | 124,167 |..07/01/2031 .
Virginia State Public Sch Auth  5.000% Raymond James &
92817T-FH-4 .. | 08/01/23 ..o | e ..08/08/2022 . [Associates ..........occee feeiiiiiiiiiiiiiiii foeeeenae 1,159,076 |........... 1,125,000 |......... 1,342,631 |......... 1,179,162 oo s (20,615)|-.eveeeeeiiiieaes Joeeeiins (20,615) |-oceeveeeeeeei oo 1,158,547 [ooeeeiiiiiiiies foeeiiiis 529 | 529 | 57,656 |..08/01/2023 .
Western MI Univ Stryker Taxable Ref AGM CR
958644-AB-2 .. | 4.750% 11/15/28 ...eoveeiiiiinieeiiiiiieeeeeen [ s ..11/15/2022 . |Cal | 100.0000 ... foeeeeeeiiiiiiiieeees feieeens 70,000 |..ccnnneneees 70,000 |............. 80,536 |............. 78,616 [...oveeeeeiiiiins [ (1,120) ] [ (1,120) foeeeeiiiieeees oo 77,496 | |, (7,4%)]........... (7,496)).....0cv...... 3,325 [..11/15/2028 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 119,741,380 114,365,045 124,489,046 119,247,282 (957,080) (957,080) (1,976, 103) (1,976,103) 6,590,797 XXX
00115A-AE-9 .. | Aep Transmission Co Llc ~ 3.100% 12/01/26 .|....... ..08/23/2022 . |Goldman Sachs & Co. ... ..1,832,626 |.......... 1,900,000 |......... 1,902,808 |......... 1,901,504 |.. . (199)f... . (199) ... . (68,679)]......... (68,679)|... .. 43,193 [..12/01/2026 .
Jane Street Execution
00115A-AE-9 .. | Aep Transmission Co Llc ~ 3.100% 12/01/26 .|....... ..08/23/2022 . | Services . 2,283,739 |.......... 2,330,000 |......... 2,323,877 L.416 ... . (78,298))......... (73,298)... .. 52,969 [..12/01/2026 .
00138C-AN-8 .. | AIG Global Funding  0.900% 09/22/25 ....... |....... ..08/29/2022 . |Wells Fargo .. ...8,900,831 [........... 9,905,000 |......... 9,896,779 1,078 |... ,899, (999,004)]........ (999,004)|... ..09/22/2025 .
00206R-DC-3 .. | AT&T Inc  4.450% 04/01/24 .... ..05/11/2022 . |Cal 102.6111 ... ..11,133,309 |......... 10,850,000 |........ 11,438,827 . .(28,944)... 10 988,6% |.... (138,694)|........ (138,694)|... ..04/01/2024 .
00206R-DD-1 .. | AT&T Inc  3.950% 01/15/25 .... . ..06/11/2022 . |Cal 101.8364 .... coo foeen 1,125,208 ... 1,105,000 ... 1,098,252 |.......... 1,102,422 .. . . . v e 1,102,711 | R 2,289 | 2,289 |... ....56,181..01/15/2025 .
00206R-HR-6 .. | AT&T Inc  3.550% 06/01/24 ......eovvveerrcns | ennnns ..04/26/2022 . |Call 101.2807 ..o feeeeeeeieie el 8,608,862 |.......... 8,500,000 |......... 8,724,974 |......... 8,606,782 |....eeveeeeeeeinn feriiees (15,133) [ o (15,133) [eveeeeeciiiies [ 8,591,650 |...ccveeieeiiie oo (91,680)|......... (91,650)f............ 230,401 |..06/01/2024 .
MGIC Investment
002824-BE-9 .. | Abbott Laboratories — 3.400% 11/30/23 ......|....... ..05/16/2022 . | Corporation ........cccoew feueeeeiiiiiiiiiins e 733,086 |............. 725,000 |....covennns 790,069 |............ 760,067 |...evveeeeeeiinns foreeeeene (7,462)|..ceeeeiiiies [oeeeiiies (7,462) |- oo 752,605 [oeeeeeiiciiiines feeeeeene (19,539)[.......... (19,539) . 11,366 |..11/30/2023 .
MGIC Investment
00287Y-AQ-2 .. | Abbvie Inc  3.600% 05/14/25 ........ceeeveei|vnnnne ..05/16/2022 . | Corporation ........cccoee feueeeeiiiiiiiiiiins e 349,128 | 350,000 |.....ovenns 381,822 |............ 377,583 | [ (3,251)-eeeeeeeieiiiiees [oeeeeiies (3,251) |+ eeieeeeeii oo 374,333 oo e (25,205)].......... (25,205) |- 6,370 |..05/14/2025 .
MGIC Investment
00287Y-BC-2 .. | Abbvie Inc  3.750% 11/14/23 .....ccevveeeeci| v ..05/16/2022 . | Corporation .......cccoees feeeeeiiiiiiniiiiiss foeeeene 1,198,537 |.......... 1,185,000 |......... 1,289,514 |......... 1,247,009 | et (12,882)|..eeeeeciieiaes Joeeiiis (12,882) |- oo 1,284,128 [ooeeiiiiiiiies [ (35,590)[.......... (35,590) |- 22,466 |..11/14/2023 .
Access to Lns Student Ln Corp Series 10-I
00432M-CU-1 .. | Class A3 1.059% 04/25/37 .......ooeveevvunns | eennnns ..01/25/2022 . [Paydown .......ccceeeeerie fooniiiiiiiiii [ 15,256 |..evveeeennnee 15,286 |- 15,344 |............. 15,328 [.eveeeeeiiiiiiees [oeeeiiiiees (T2) [ oo (72) e foiieeeee 15,286 |.oooeeveeeeenees Joeeriiieeeeeii feeeeeeiiiiiis e 36 [..04/25/2037 .
Access to Lns Student Ln Corp Series 10-I
00432M-CU-1 .. | Class A3 5.158% 04/25/37 ......ooeevevvvunns | eennnne ..04/25/2022 . [Paydown .......ccceeeeerin fooniiiiiiii [ 15,569 |...ovveeennnne 15,569 |......eveees 15,659 |...eeeeeens 15,642 [ [ (TA) oo | (T4) e foieeeee 15,569 |.ooiieiieeiiies e o e 78 [..04/25/2037 .
Access to Lns Student Ln Corp Series 10-I
00432M-CU-1 .. | Class A3 5.158% 04/25/37 ......oeeeveevvunns | eennnns ..07/25/2022 . [Paydown .......ccceeeeerin fooniiiiiiiiiii [ 13,849 |..eevieenne 13,849 | 13,929 |...oeeennne 13,915 [ [ (1)) R RORRU TR [(:15)) PR RO 13,849 | e o 139 .. 04/25/2037 .
Access to Lns Student Ln Corp Series 10-I
00432M-CU-1 .. |Class A3 5.158% 04/25/37 ..10/25/2022 . [Paydown .......ccceeeeerins fooriiiiiiiiiii [ 18,099 |......eeeeeee. 18,099 | 18,204 | 18,185 | e (86) | e (8B) [ [ 18,009 | e e ..04/25/2037 .
008117-AP-8 .. | Aetna Inc ~ 2.750% 11/15/22 ... ..08/15/2022 . |Cal | 100.0000 ... ..9,525,000 |... ..9,525,000 |......... 9,677,208 .. 11/15/2022 .
008117-AP-8 .. | Aetna Inc ~ 2.750% 11/15/22 ... ..08/15/2022 . |Cal 100.0000 .... 250,000 |... ..250,000 |............ 253,903 250,000 |.... .. 11/15/2022 .

MGIC Investment

00914A-AJ-1 .. | Air Lease Corp  2.875% 01/15/26 .. ..06/16/2022 . | Corporation .. 1,124,400 |. . 1,200,000 |.. . 1,250,082 |.. .. 1,238,949 |. . (114,549)|. ..01/15/2026 .

010392-FQ-6 .. | Alabama Power Co  2.450% 03/30/22 ... ..02/28/2022 . |Call 100.0000 . ... 7,420,000 |........... 7,420,000 7,413,916 |.oocennn 7,419,697 | foniii 200 | o200 | [ 7,419,897 s el 108 [ 103 ..03/30/2022 .
Jane Street Execution
01400E-AA-1 .. | Alcon Finance Corp  2.750% 09/23/26 ....... |....... ..08/23/2022 . |Services ... ..1,397,528 |........... 1,505,000 |......... 1,497,595 ..09/23/2026 .
American Express Credit Accoun Series 19 Redempt ion
025880-AB-4 .. |Class A 2.870% 10/15/24 .........ccccvvveeees | eennne ..03/15/2022 . {100.0000 ........cevveriin ferriiiiiiiiiiniiis e 2,615,000 |........... 2,615,000 [......... 2,614,559 |......... 2,614,968 [.......ooovnnnnnns [oeeeiiiiiinnns K72 IS RN K72 R R 2,615,000 [ooeeeeeiiiiiinnns o e e 18,763 |..10/15/2024 .

MGIC Investment
036752-AF-0 .. | Anthem Inc  2.950% 12/01/22 .......covvvvinns | nnnnee .. 11/01/2022 . [Corporation .......ccoows |oveeeiiiinnniiiiiisn Joueeenns 4,993,747 |.......... 5,000,000]......... 4,868,900 |.......... 4,971,643 [oovviiiiiiiiinns |, 25,796 |.ovvvevviiiiiiiiins [ 25,79 [oooierriiiiiiins fonnenns 4,997,439 |.oooiiiiieiiiens e (3,692)|........... (3,692)]..000vveneee 135,208 |..12/01/2022 .
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MGIC Investment
036752-A0-6 .. |Anthem Inc  0.450% 03/15/23 ...covvvnveeennne] s 1170172022 .| Corporation ..cceeeeeeeee foevemmmnineeeeennins Jovneeeeens 540,878 |............. 550,000 |............ 549,857 |............ 549,914 | ooeieiieieeeies e (<10 R PSRRI (<10 I PO IR 549,973 |oeeiiieiiiiiees eeennins (9,09)f........... [CH0EL)] — 2,791 (..03/15/2023 .
Redempt ion
04621X-AH-1 .. |Assurant Inc ~ 4.200% 09/27/23 .....ccovvueeee|eernns ..06/30/2022 .| 101. 2711 oooenniieeeieis feeeeee e s 3,003,699 |........... 2,966,000 |......... 2,955,631 [.......... 2,962,134 |.eeeeeieeeeeee [ 41,565 |-eeneeeeeeeiiiees o 41,565 [.ooeeeeiiiieeees Jeeeennns 3,008,699 |.eeerriniiiieeenn forreeeeeniiieee e e 94,467 |..09/27/2023 .
MGIC Investment
04685A-2U-4 .. | Athene Global Funding  1.450% 01/08/26 ....|....... ..05/16/2022 . | Corporation ...994,49% |.......... 1,100,000 |......... 1,091,187 |......... 1,092,486 |.. ..1,093,162 |.... . (98,666) ..01/08/2026 .
MGIC Investment
054561-AC-9 .. |Equitable Holdings Inc ~ 3.900% 04/20/23 .. |....... ..05/16/2022 .| Corporation .......ceeveee foevemmnnnnneeeennnnns Jovnens 1,124,456 |.......... 1,118,000 |......... 1,175,912 |......... 1,188,321 [ Jeeeeis (6,122)[ceeeeeeieieeeees Joeeenins (6,122) |+ eeeeeeeeeeceenn feeees 1,182,200 |eeeeeiiiieennn o (7,743) ..04/20/2023 .
MGIC Investment
054561-AC-9 .. |Equitable Holdings Inc ~ 3.900% 04/20/23 .. |....... .11/01/2022 .| Corporation .. 1,995,082 |............ 2,005,000 |......... 2,108,859 .. (24,815)[... ...(24,815) ... . (21,597) ..04/20/2023 .
MGIC Investment
05526D-BG-9 .. | BAT Capital Corp  2.789% 09/06/24 .......... ..05/16/2022 . | Corporation ..317,494 |... ... 325,000 ... 341,422 e (1,950) | . (19,407)[......... (19,407))... ..09/06/2024 .
06051G-EU-9 .. |Bank of America Corp  3.300% 01/11/23 ..02/01/2022 . |Bank of America 886,957 |. . 868,000 |.. . 923,552 |.. 890 650 . (1,995) 888 656 |. .(1,698)/. .(1,698)[. ..01/11/2023 .
MGIC Investment
06051G-EU-9 .. |Bank of America Corp  3.300% 01/11/23 .....|....... ..11/01/2022 .| Corporation ......ceevvees Joovvvnnnnnnnniinnnnns Jovnennnns 1,653,826 |........... 1,557,000 |......... 1,656,648 |.......... 1,597,629 [.ooooviiiiiiieiins | [Re78 1) ] R RPN (G721 AR I 1,564,647 |ooovvveiiiiiinnn foreeenens (10,821)f......... (10,821)].cevveennnns 67,081 [..01/11/2023 .
MGIC Investment
060516-HC-6 .. |Bank of America Corp ~ 3.004% 12/20/23 .....|....... ..05/16/2022 .| Corporation ......cceevvves Jovvvvvnnnnnniinnnns Jovuennnns 2,967,470 |............ 2,971,000 |......... 3,127,899 |.......... 3,031,956 [oeeuniiiiininnens foereiinnnn [AT70) ] R RN [T C) T R 3,008,630 [ceeveririirnnnns foeveennnn (41,160)|......... (41,160)]...ccvvnnnnns 36,195 |.. 12/20/2023 .
MGIC Investment
060516-HC-6 .. |Bank of America Corp  3.004% 12/20/23 .....|....... ..11/01/2022 .| Corporation ......ceevvens Joovvvnnnnninniinnnnns Jovnennnns 5,309,811 |........... 5,329,000 |......... 5,610,424 |.......... 5,438,335 |..oeeviiiiiiiiinnn [ (94,167)].cevvvneniiiiinnn foeeees (94,167) |evveneeeiiinnns [oreeene 5,344,168 |....covvvvviiinnn foeneenenns (34,357)[0eenenne (34,357)]cuennnnnnns 138,294 |.. 12/20/2023 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....oiiviiiiiiiiiiiiiieneecieeeeeceinian [ e ..01/01/2022 .| Paydown ..cevnniviiinnnns foeriniiininiiiiiinns e [ e 1,857 |oveeeiiiiins LR L K7 U I, [P EK) ] R R [ ) O RN AR RN RN RN 18 [..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....iiiiiiiiiiiiiiiiinenciinneeeceinaan | e ..02/01/2022 .| Paydown ....eeenviiiiinnnns foereininnneiiiiins feeeeiiiees [ e 1,865 |oovvenniinens L% A R R (1,17 Joeeeeees (1 L V0 PR R AR RN R RN 37 ..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ...oiiiiiiiiiiiiiiiiiiienencieieeecvinias [ s ..03/01/2022 . | Paydown ....ceenviviiinnnnnsfoeriiiiinniiiiiins e [ e K N I L (VU R F [ II0[0) ) R R 00 N O O O R N 69 [..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....oiiiiiiiiiiiiiiiienivciennececeinaan | s ..04/01/2022 .| Paydown .....eenviviiinnnnns foeriininineiiiiins fereeciiiiees [ e 1,882 |oeveeeniinene L1 V70 R F, [ V0] R R {5 1 27 O O O R RN 77 |..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ...oiiviiiiiiiiiiiiienevciinneeecvinias | s ..05/01/2022 .| Paydown ....eeenviiviinnnnnsfoeriiiiinniniiiins e [ e 2,044 [oooiiiiinnnnns L7223 PO RN [ 1772:3] U {72 O O O ) RN 104 [..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....iiiiiiiiiiiiiiiiinenciinneeeceinaan | e ..06/01/2022 .| Paydown ....evenvviinnnnns foeviniiinineiiiiiinns ferinneeiiiiees [ e 1,897 | L T4 R T, [P K70 R R [ 70 R R RO RN AR RN 119 [..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....iiiiiiiiiiiiiiiiienincieeneeecvineas | s ..07/01/2022 .| Paydown ...eevenvvvinnnnnnsfoeriiniinniniiiins e [ e 3,038 |..coviniinnnns LR 7UN R F [R1R:70) | F [ 70 N O N N ) A RN 220 |..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....oiiiiiiiiiiiiiiiienivciennececeinaan | s ..08/01/2022 . |Paydown ....evunvvviinnnnnsfoeriininniniiiins fenieiiiiies L e 1,914 | PRI R FP, [P CEC) | O [ 1) N O O R S A RN 161 ]..02/15/2061 .
Bank Series 2018-BN10 Class XA~ 0.692%
065404-BF-1 .. | 02/15/61 ...oiiviiiiiiiiiiiiienevciinneeecvinias | s ..09/01/2022 . | Paydown ....eeuniiviinnnnnsfoeriiniinniniiiins e [ e 1,913 | PRI R P, [P CEC) | R AR [ 1) N O R O AR RN 183 [..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ...oiiviiiiiiiiiiiiiiieiincieineeeceinias | e ..10/01/2022 .| Paydown ..cevenvvviinnnnnsfoerniniinniniiiiins e fo e 2,082 |.ooviiiiins Y7 R E [QIZ22:)] U T, (1722 R A R RN R RN 220 |..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....iiiiiiiiiiiiiiiiienincieeneeecvineas | s I B VAVR VP[0 17T ) E Y N KR RN 10,328 |.oovviennnnnnnd (P 11 I R R [(CT 1<) ) R AR [ 115 N R R AR R R R 1,229 |..02/15/2061 .
Bank Series 2018-BN10 Class XA 0.692%
065404-BF-1 .. | 02/15/61 ....oiiiiiiiiiiiiiiiienivciennececeinaan | s R VR V(07 Tl ) E P NN KRR RN 11,594 s 6,946 [.ooiiiiiiiiiiinins i [T 15)] U K, (CRe71- I R R R N RN NN 1,492 |..02/15/2061 .
Bank Series 2019-BN19 Class XA ~ 0.949%
065400-BH-5 .. | 08/15/671 ...covvvviiiiiiiiiiiiceciiin e | e ..01/01/2022 .| Paydown ...cevennvvvivnnnnnsfoerriniininiiiiins e foi e 2,089 [oooiiiiiiinnns JIR<ICK 2N R F [R5k )] U T, (0215152 O N R N R N 21..08/15/2061 .
Bank Series 2019-BN19 Class XA  0.949%
065400-BH-5 .. | 08/15/671 ...covvvviniiiiiiiiieeeciiin e | e ..02/01/2022 .| Paydown ....eeenviiiiinnnnnsfoerinninnnniiiiins e foi 2,669 [ 2,085 | [ (202557 ] AU R, 72501 O Y N 55..08/15/2061 .
Bank Series 2019-BN19 Class XA ~ 0.949%
065400-BH-5 .. | 08/15/671 ...covvvviniiiiiiiiniiccciiin e | s ..03/01/2022 .| Paydown ....eeenviviiinnnnnsfoerinninnniiiiins feneniiiies fo el 30442 02,638 i [ (5571 U T, (2562 O O R RN 106 |..08/15/2061 .

0654011-BH-5 ..

0654011-BH-5 ..

0654011-BH-5 ..

065401-BH-5 ..

Bank Series 2019-BN19 Class XA
08/15/61 ...
Bank Series
08/15/61
Bank Series 2019-BN19 Class XA
08/15/61 ...
Bank Series
08/15/61

..04/01/2022 .

..05/01/2022 .

..06/01/2022 .

..07/01/2022 .

Paydown ....
Paydown
Paydown ....

Paydown

........... (2,266)

........... (2,498)

..(2,063)]...

..(2,080)[...

............ (2,266)

..(2,083) ...

...(2,080) |...

............ (2,498)

..08/15/2061 .

..08/15/2061 .

..08/15/2061 .

..08/15/2061 .
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Bank Series 2019-BN19 Class XA 0.949%
065400-BH-5 .. | 08/15/687 ...eeeereeeeeeeee e e e ..08/01/2022 .| Paydown ..eeeeeeeeeemnenes foeeemmnieeeeeenies feeneeeeeeeieeees foeeeeee [ 2,994 [oiiieein2,295 | [ (2,295) e foreeeeeennns (2,295) [eoeeeeeeniiieee Joeemeieeeeeinniees feeeeeeeeeniiees e e e 258 |..08/15/2061 .
Bank Series 2019-BN19 Class XA 0.949%
065400-BH-5 .. | 08/15/67 ...ceeeeeeeeeeeee e ..09/01/2022 .| Paydown ..eeeenereeemnenes foeeemnieeeeeenies s foeeeeee [ 3,029 [ 2,321 o [ (V2574 )] R TR (2,321) | eeeeneeeeeenn e oo o e 296 |..08/15/2061 .
Bank Series 2019-BN19 Class XA 0.949%
06540W-BH-5 .. | 08/15/61 ... ..10/01/2022 .| Paydown ... ....3,320 .. (2,544)|... .. (2,544)|... ..08/15/2061 .
Bank Series 2019-BN19 Class XA 0.949%
065400-BH-5 .. | 08/15/67 ...eeeeeeeeeeeeee e ..11/01/2022 .| Paydown .eeeeeneeeennees foeeemneeeeeenies Jeeneeeeeeeieeees foeeeee [ 3,053 [oeiieeeneenn 2,340 [ [ [510)] U TR (2,340) |+ eeeenneeeeeenn e oo o e 365 |..08/15/2061 .
Bank Series 2019-BN19 Class XA 0.949%
06540W-BH-5 .. | 08/15/61 ... ..12/01/2022 .| Paydown ... ....3,343 ..(2,562) |... ..08/15/2061 .

071813-CC-1 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08161B-BD-4 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

08162F-AK-9 ..

Baxter Internationa

Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA 0.581% 04/10/51 .
Benchmark Mortgage Trust Series 2018-B3
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA 0.581% 04/10/51 .
Benchmark Mortgage Trust Series
Class XA
Benchmark Mortgage Trust Series 2018-B3
Class XA 0.581% 04/10/51 .
Benchmark Mortgage Trust Series
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA
Benchmark Mortgage Trust Series 2019-B12
Class XA

0.581% 04/10/51 ...evvveeeennns

0.581% 04/10/51 ....evvveeeennns

0.581% 04/10/51 ...evvveeeennns

0.581% 04/10/51 ..eevvveeeennns

0.581% 04/10/51 ...evvveeeennns

0.581% 04/10/51 ..eevvveeeennns

0.581% 04/10/51 ...evvveeeennns

0.581% 04/10/51 ....evvveeeennns

0.581% 04/10/51 ...evvveeeennns

1.032% 08/15/52 ..evvveeeeennns

1.032% 08/15/52 ...evvvveeeennns

1.032% 08/15/52 ...evvvveeeennns

1.032% 08/15/52 ..evvvveeeennns

1.032% 08/15/52 ..evvvveeeennnns

1.032% 08/15/52 ...evvvveeeennns

1.032% 08/15/52 ...evvvveeeennns

1.032% 08/15/52 ....uvvveeeennns

1.032% 08/15/52 ...evvvveeeennns

1.032% 08/15/52 .uvvveeeeennnnnees

..06/14/2022 .
..01/01/2022 .
..02/01/2022 .
..03/01/2022 .
..04/01/2022 .
..06/01/2022 .
..06/01/2022 .
..07/01/2022 .
..08/01/2022 .
..09/01/2022 .
..10/01/2022 .
..11/01/2022 .
..12/01/2022 .
..01/01/2022 .
..02/01/2022 .
..03/01/2022 .
..04/01/2022 .
..06/01/2022 .
..06/01/2022 .
..07/01/2022 .
..08/01/2022 .
..09/01/2022 .

..10/01/2022 .

Tax Free Exchange .......
Paydown ....cceveeneennnns
Paydown .....ceeeeuneennnns
Paydown ....cceeeenneennnns
Paydown ....ccevevuneennnns
Paydown ....cceveeneennnns

Paydown .....ceeeeuneennnns

Paydown ....

Paydown ....ccevevuneennnns

Paydown ....

Paydown .....ceeeeuneennnns

Paydown ....

Paydown ....ccevevuneennnns
Paydown ....cceveeueennnns
Paydown .....ceeeeuneennnns
Paydown ....cceeeenneennnns
Paydown ....ccevevuneennnns
Paydown ....cceveeueennnns
Paydown .....ceeeeuneennnns
Paydown ....cceeeenneennnns
Paydown ....cceveeneennnns
Paydown ....cceveeueennnns

Paydown .....coeeeeueennnns

............ 525,000
............... 1,531
............... 1,538
............... 1,969

............... 1,562

............... 1,579

.. 1,586

............... 1,732

. 1,713

(1,049)
(1,083)
(1,348)
(1,083)
(1,164)
(69,823)
- (1,178)[...
(1,081)
..(1,086)]...
(1,186)

-.(1,09)]...

............ (1,049)
............ (1,083)
............ (1,348)
............ (1,083)
............ (1,164)

........... (69,823)

............ (1,081)

........... (1,186)

. (1,173) ...

...(1,086)|...

..(1,09)]...

..12/01/2023 .

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..04/10/2051

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .

..08/15/2052 .
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1 12 13 14 15
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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-
CusIp 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Benchmark Mortgage Trust Series 2019-B12
08162F-AK-9 .. | Class XA 1.032% 08/15/52 .....ccceevveeeeeees | cennnne 1170172022 | Paydonn ..o e e e 659 [ooeeiiiiiiens 475 | o (475))- e o (475) [eeeee s [ oo oo o oo, 104 [..08/15/2052 .
Benchmark Mortgage Trust Series 2019-B12
08162F-AK-9 .. | Class XA 1.032% 08/15/52 ......cceevveeeeeeas | vennnne ..12/01/2022 . {Paydown ......oooueeeeerens fooneeiiiiiii e e T8 [t 514 |t o (514). s o (514) [eeeeiiiiiies [ oo [ o e 121..08/15/2052 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...ccoiuurieieeeii | e ..01/01/2022 . | Paydoun .... ..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...ccovuuvieieeeii | e ..02/01/2022 . |Paydown ......oooueeeeeeres foumiiiiiiii e e e 429 [ 255 [ [ (288) [ [ (288) [ [ [ [ s [ 10 |..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...cooiuuvieeeeeii | e ..03/01/2022 . |Paydoun .... ..01/15/2051 .
Benchmark Mortgage Trust Series
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...coovuuviereeeii | e ..04/01/2022 . |Paydown ......oooueemeeeres formiiniiiiii e e e 883 [ BT [ e (2BT) e [ (257 [ [ [ [ s [ 20 [..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...cooiuuvieeeeeii | e ..05/01/2022 . |Paydoun .... ..01/15/2051 .
Benchmark Mortgage Trust Series
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...coovuuvieineeii | e ..06/01/2022 . [Paydown .......ccceeeeeeeres forninniii e fe e e 72,210 [ 42,871 [ [ (A2,87 1) [ (42,871) [ [ [ e s [ 4,885 |..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...coovuevieeeeeiis | cennnns ..07/01/2022 . {Paydown ......occueeeeerrns foumeeiiiiiiiiii oo e YL 81 | o (281) [ oo (281) [eeeeeeeeeiiine [ o o e s 37 [..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...coovuuviereeeii | e ..08/01/2022 . [Paydown ......occcueeeeerees foumeeiiiiiiiiiii e e 461 oot 24 |t o (274))- et o (278) [eeeeiiiiies [ oo [ s [ 421..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...cooiuuvieeeeeii | e ..09/01/2022 . [Paydown ......oocueeeeerees fooneeiiiiiiiiiiii oo e 46,006 |.......oee... 20,314 [oeeeeiiiei s (27,314) [ o (27,8314) | o o o [ e 5,523 [..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...coovuurieeeerai | e ..10/01/2022 . [Paydown .....coooeeeeeerres founeeiiiiiiiiii e e T T [ 40592 [ s (4,592) [ oo (4,592) | i e [ feeeeii e 1,175 ]..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...ccovuerieieeeii | e 1170172022 | Paydonn ...eeeeeeeeeeeee oo e fe e e 6,983 [ 146 [ | (4,146 [eeeeen (4,148) [ [ oo [ o [ 1,248 |..01/15/2051 .
Benchmark Mortgage Trust Series 2018-B1
08162P-AY-7 .. |Class XA 0.559% 01/15/51 ...cooiueveeieeeii | e ..12/01/2022 . | Paydoun .(22,204)[... ..01/15/2051 .
09062X-AE-3 .. |Biogen Inc  3.625% 09/15/22 ........ccccuvvvns | cennnes ..07/18/2022 .| Cal | 100.2233 ... AR ... 11,000,000 |........ 10,962,776 10,992,922 |.. ...5,451 [... , .......10,098,373 |.... 1,627 |.... ..09/15/2022 .
101137-AN-7 .. [Boston Scientific Corp  4.125% 10/01/23 .. |....... ..03/17/2022 . |Cal 103.2490 .o feueeeeiiiiii el 7,279,085 |.......... 7,050,000 |......... 7,390,799 |......... 7,119,152 [ [ (9,282) . | (9,282) [evveeeeeiiiies [ 7,109,910 [ooeiiiiiiiiaes oo (59,910) ..10/01/2023 .
Brazos Higher Ed Auth Inc Series 11-1 Class
10620N-C6-1 .. [A2  5.857% 02/25/30 ......evveerirenneaeeacns | e ..02/25/2022 . |Paydonn ........cccoeeeeeees forneniiiii e 284,702 |.ceeens 284,702 | 234,320 |..eeeenns 284,436 ..o | 267 [oeeeeeiiiieiies | 267 |oeeeeeeeiiiins foeeeeeene 284,702 [.eeeeeeiiiiiins [ e e 580 |..02/25/2030 .
Brazos Higher Ed Auth Inc Series 11-1 Class MGIC Investment
10620N-C6-1 .. [A2  5.857% 02/25/30 ......eevverieeineeaeiecns | e ..05/16/2022 . | Corporation .......cccoees feeeeriiiiniiniiiiics foeeeene 1,007,587 |........... 1,008,123 |......... 1,006,482 |......... 1,006,977 oo oo 167 [ feeeeiiieees 167 | oo 1,007,144 | o 4 ] 444 5,399 ..02/25/2030 .
Brazos Education Funding Series 15-1 Class A
10620X-AA-4 .. [5.38%% 10/25/56 ......ocevveveeriiiiiiieeeeiees | e ..01/25/2022 . [Paydown .......ccceeeeerie fooniiiiiiiiii [ 34,907 [ceveeens 34,907 |- 34,8% |............. 34,898 ..o | 9 e [ [T IO IO 34,907 |eeiiiieiiiiiin foreeeeeeeiiees [ e 31 .. 10/25/2056 .
Brazos Education Funding Series 15-1 Class A
10620X-AA-4 .. [5.389% 10/25/56 ......ccevveeeeeiiiiiiieeeeiees | e ..02/25/2022 . [Paydown .......ccceeeeerins forniiiiiiiii [ 37,350 [oeeeeeeiiins 37,350 |- 37,338 |.eveeennnne 37,340 [eeeeiiiiiiieeies oo 10 | o 10 foeeeeeiiiiees [ 37,350 [ueeeiieiiiiiin fereeeeeeeiiees feeeeeeieie e 69 [..10/25/2056 .
Brazos Education Funding Series 15-1 Class A
10620X-AA-4 .. [5.38%% 10/25/56 ......oceeveeeeeiiiiiiieeeeiees | e ..03/25/2022 . [Paydown .......ccceeeeerins fooniiiiiiiii [ 20,981 |- 20,981 [o.ceennnnne 20,974 |...oeeeee. 20,975 [eeeeiiiiiiieees | (-3 FOTORORU FOURRROPR (-3 PO IR 20,981 |oeeiiiieiiiiiin oreeeeeeiiiees oo o 58 |..10/25/2056 .
Brazos Education Funding Series 15-1 Class A
10620X-AA-4 .. [5.389% 10/25/56 ......coouvveveeeiieiinieeeeecins | e e 04/25/2022 . | Paydoun ........cceccueeeees founeniniiiii 45,226 |..ooeeennes 45,226 |....oune. 45,212 foeeeennns 45,214 | e 12 e [ 12 | s 45,226 .eeeeeiiiiiiins [ e e 182 .. 10/25/2056 .
Brazos Education Funding Series 15-1 Class A
10620X-AA-4 .. [5.38%% 10/25/56 ......ocevveveeriiiiiiieeeeiees | e ..05/25/2022 . [Paydown .......cccoeeeeerins foeniiiiiiiii [ 24,131 [ 24,131 | 28,124 |............. 28,125 | e (-3 FOTORRORU FOPRRRRPR (-3 PO IR 28,131 | e e 131 [..10/25/2056 .
Brazos Education Funding Series 15-1 Class A

10620X-AA-4 ..

10620X-AA-4 ..

10620X-AA-4 ..

10620X-AA-4 ..

10620X-AA-4 ..

10620X-AA-4 ..

5.389% 10/25/56 ..
Brazos Education Funding Series
5.389% 10/25/56
Brazos Education Funding Series
5.389% 10/25/56 ..
Brazos Education Funding
5.389% 10/25/56
Brazos Education Funding Series
5.389% 10/25/56 ..
Brazos Education Funding
5.389% 10/25/56

06/25/2022 .

..07/25/2022 .

08/25/2022 .

..00/25/2022 .

10/25/2022 .

.. 11/25/2022 .

Paydown ....
Paydown
Paydown ....
Paydown
Paydown ....

Paydown

..10/25/2056 .

..10/25/2056 .

..10/25/2056 .

..10/25/2056 .

..10/25/2056 .

..10/25/2056 .
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Brazos Education Funding Series 15-1 Class A
10620X-AA-4 .. |5.389% 10/25/56 ......ceeeeemmeieeeeieniieeeeeens ..12/25/2022 . | Paydown ......eereeemnnnesfoeeeeneeeeeeeis e 26,323 |cueeeeeeennnn 26,328 [.cieeieeeenn 26,315 | n 26,316 [ e T e e T e e 26,323 ooeieeeiiiieeee e fereeeeeeiis e 707 |..10/25/2056 .
CD Comm Mortgage Trust Series Redempt ion
12515H-BA-2 .. | AAB 3.220% 08/15/50 ....cevvvvneeeernnnnnns ..07/15/2022 .| 100.0000 ..eevuueeeemnnnns foeemmnnneeeeennines fereeeeeenns LS B5 eeeeeeeeeeeeenne BT B9 [ e () [ e () [ e 55 [ e o s 1]..08/15/2050 .
CD Comm Mortgage Trust Series Redempt ion
12515H-BA-2 .. | AAB  3.220% 08/15/50 .. ..08/01/2022 .| 100.0000 ... .. 107,691 .. 107,691 |.... ..08/15/2050 .

12516H-BA-2 ..

12516H-BA-2 ..

12516H-BA-2 ..

12516H-BA-2 ..

12516H-BA-2 ..

12530M-AE-5 ..

12530M-AE-5 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12532B-AB-3 ..

12591Y-BC-8 ..

12502X-BE-5 ..

12502X-BE-5 ..

12502X-BE-5 ..

12502X-BE-5 ..

12502X-BE-5 ..

CD Comm Mortgage Trust Series
AAB  3.220% 08/15/50 ...ceoeeeeiiiaeiiiiieas
CD Comm Mortgage Trust Series
AAB  3.220% 08/15/50 ..

CD Comm Mortgage Trust Series
AAB  3.220% 08/15/50 ...ccoeeveiiiaeiiiiiieas
CD Comm Mortgage Trust Series
AAB  3.220% 08/15/50 ..

CD Comm Mortgage Trust Series
AAB  3.220% 08/15/50 ...ceoeeeeiiiaeiiiiieas
CF Hippolyta Issuer LLC Series 21-1A Class
A1 1.530% 03/15/61 ...oooeeeiiiiiieeeie
CF Hippolyta Issuer LLC Series 21-1A Class
A1 1.530% 03/15/61 ...oooeeeiiiiiieeeis
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oevveiiiiiiiennne
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oveieiiiiiiienne
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oeveeiiiiiiiinnn.
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oeeveiiiiiiiinn.
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oevveiiiiiiiennne
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oveieiiiiiiienne
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oevveiiiiiiiinnn.
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oveveiiiiiiienn.
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oveveiiiiiiienn.
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oveieiiiiiiienne
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oevveiiiiiiiinnn.
CFCRE Comm Mortgage Trust Series 16-C7 Class
ASB  3.644% 12/10/54 ......oveveiiiiiiienn.
Comm Mortgage Trust Series 14-UBS3 Class A4
3.819% 06/10/47 ....evveeieiiiiiiieee e
Comm Mortgage Trust Series 2015-CR22 Class

XA 0.820% 03/10/48 .......ooveeiiiiiiieeenne
Comm Mortgage Trust Series 2015-CR22 Class
XA 0.820% 03/10/48 .......oevveiiiiniiaeenne

Comm Mortgage Trust Series 2015-CR22 Class
XA 0.820% 03/10/48 ...
Comm Mortgage Trust Series 2015-CR22 Class
XA 0.820% 03/10/48 ......ooeveeiiiiiiaeeanne
Comm Mortgage Trust Series 2015-CR22 Class
XA 0.820% 03/10/48 ...

..08/23/2022 .

..09/01/2022 .

..10/01/2022 .

..11/01/2022 .

..12/01/2022 .

..10/15/2022

.. 12/15/2022

..01/10/2022 .

..02/10/2022 .

..03/01/2022 .

..04/01/2022 .

..06/01/2022 .

..06/10/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

..10/01/2022 .

..11/01/2022 .

..12/01/2022 .

..06/17/2022 .

..01/01/2022

..02/01/2022

..03/01/2022

..04/01/2022

..06/01/2022

. | Paydown ....

. | Paydown

Morgan Stanley & Co.,
INC. oeeeeeie e

Redempt ion
100.0000 ...
Redempt ion

100.0000 ..................

Redempt ion
100.0000 ...
Redempt ion

100.0000 ......ceeeennnnne
. |Paydown .....oeeinninnnnns

. |Paydown .....oeeinninnnnns

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ......ceeeeeennne
Citibank ......ccevvvvennns
. |Paydown .....oeeinniinnnnn.

. |Paydown .....oeeinninnnnn.

. | Paydown ....

......... 2,878,633

...61,105 |...

.......... 2,953,154

............... 8,591

....4,480

..(4,050)[...
(4,341)

..(4,083)[...

(1,882)
(2,455)
(1,841)
(1,693)
(1,701)
(2,043)
(1,858)
(2,069)
(11,359)
(2,731)
(90,099)
.(1,424)]...

(1,203)

..(6,019)]...

........ 3,108,164

...61,105 |....

(229,531)

..08/15/2050 .

..08/15/2050 .

..08/15/2050 .

..08/15/2050 .

..08/15/2050 .

..03/15/2061 .

..03/15/2061 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..12/10/2054 .

..06/10/2047 .

..03/10/2048 .

..03/10/2048 .

..03/10/2048 .

..03/10/2048 .

..03/10/2048 .
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Comm Mortgage Trust Series 2015-CR22 Class
12592X-BE-5 .. XA 0.820% 03/10/48 .......coviviumrieraaiicn | e ..06/01/2022 . [ Paydown .......cccueeeeeenes foumeniiiiii e e e 3,985 |..eeeieeies 1,257 | [ (1,287 [oeeees (1,257) | e Joeieeeeeeiiiies Joeeiiiiiecieiie oo feeeeiiiiiis i 291..03/10/2048 .
Comm Mortgage Trust Series 2015-CR22 Class
12592X-BE-5 .. XA 0.820% 03/10/48 .......ceviiiiuerieeaeiiis | e ..08/01/2022 . [Paydown .......cocueeeeeeees founeniiiii e e e 3,985 |..oeeeeennen 1,267 | [ (1,267) |- [ (1,267) [eeeeeeiiiieiees foeeeeeiiiieeeeiin feoeeiiiiiiies oo o oo 383 |..03/10/2048 .
Comm Mortgage Trust Series 2015-CR22 Class
12592X-BE-5 .. XA 0.820% 03/10/48 ......ooevviiuirieeaaiiias | e ..09/01/2022 . |Paydoun .... .. 4,000 .(1,272)[... - (1,272) ... ..03/10/2048 .
Comm Mortgage Trust Series 2015-CR22 Class
12592X-BE-5 .. XA 0.820% 03/10/48 ......ooeveiiurrieiaeiics | e ..10/01/2022 . [Paydown .......ccceeeeeeeees foumeniiiis e e e 4,248 | 1,350 e [ (1,380 [oeeeeiiies (1,380) |- ceveeeeeiii foeimmeeeeeiiiees Joeriiiieeeeiie oo fereeiiiiiis e 503 |..03/10/2048 .
Comm Mortgage Trust Series
12592X-BE-5 .. XA 0.820% 03/10/48 .......coviviumrieraaiicn | e .11/01/2022 . | Paydoun .... ....4,031 .(1,281)[... ..(1,281) ... ..03/10/2048 .
Comm Mortgage Trust Series
12592X-BE-5 .. XA 0.820% 03/10/48 .......ceviiiiumreeraaiiias | e ..12/01/2022 . |Paydown ......oooueeeeeeres fooneeiii e e e 4,278 | 1,360 |- [ (1,360) - [ (1,360) [+eeeeeiiiiinees feeereeiiireeeeein feoreeiiiiiiieees Joeeeiiiiieiins o oo 602 |..03/10/2048 .
Cnh Equipment Trust Series
12596E-AC-8 .. [3.190% 11/15/23 ...ooeiiiiiiiiiiiiiiieeeeces | e ..01/15/2022 . | Paydoun .... ...169,522 |... .. 169,522 ..170,826 .. (127)f... -(127) ... .. 11/15/2023 .
Cnh Equipment Trust
12596E-AC-8 .. [3.190% 11/15/23 ...ooeviiiiiiiiiiiiiieeeeees | e ..02/15/2022 . |Paydonn ........cccueeeere forneniiiii e 137,333 [ 137,333 ..o 138,390 |...oeeeenn. 137,436 oo oo (103) fereeee e oo [0 RTRTRRUR TR 137,333 |eeeeeeeeieiins o e e 730 |..11/15/2023 .
Cnh Equipment Trust Series 18-B Class A3
12596E-AC-8 .. [3.190% 11/15/23 ...ooeiiiiiiiiiiiiiiiieeeeees | e .03/15/2022 . |Paydonn ........cccueeeeees fornieniiiiii e 155,608 |............. 155,608 |............ 156,806 |............ 185,725 .o oo () [ e (7)o foeeeeee 185,608 |..eeeeeeeeiies oo foeeeeeiii e 1,241 ..11/15/2023 .
Cnh Equipment Trust Series 18-B Class A3
12596E-AC-8 .. [3.190% 11/15/23 ...eoeiiiiiiiiiiiiiiiieeeeces | e ..04/15/2022 . |Paydown ........cccoeverere forneniiiii e 276,666 |............. 276,666 |............ 278,79 |............ 276,873 oo | (207)fereeeeeeiiieeees | (207) [eveeeeeeciiins [ 276,666 |.....ooeeeiiiiin forrreeeeeiiiiies feeerieiiiieeeens e 2,942 [..11/15/2023 .
Cnh Equipment Trust Series 18-B Class A3
12596E-AC-8 .. [3.190% 11/15/23 ...ooeiiiiiiiiiiiiiieeeeeees | e .05/15/2022 . |Paydonn ........ccccueeeeees forniiniiiiii e 256,775 [.eeeeenennee 256,775 |- 258,751 |............ 256,967 |- e (192)) e o (192) feeeeeeiiiiieees [ 256,775 [.eeeeeeiiiiines [ s [ 3,413 [..11/15/2023 .
Cnh Equipment Trust Series 18-B Class A3 Redempt ion
12596E-AC-8 .. [3.190% 11/15/23 ...eoeiiiiiiiiiiiiiiiieeeeces | e ..06/15/2022 .{100.0000 ........oovmreeras formeriiiiii e 262,607 |............. 262,607 |.....oveeees 264,627 |............ 262,808 |- o (197) fereeee i e (197) feeveeeeeeeiins [ 262,607 |..eeeeeeiiiiinn o [eeeeeiieieeees e 4,189 |..11/15/2023 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..02/01/2022 . {100.0000 ........oeveerraun forreeiiiiiiieiiiis feeeeeae 1,139,834 |........... 1,139,834 [......... 1,142,087 |......... 1,138,830 [ooeeiiiiiiiiiiis [ 1,004 [ooeeeiiiiieiies oo 1,004 [oeeeeiieiiiins foeeees 1,139,834 [oooeiiiiiiies oo o feeees 5,374 [..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..03/01/2022 . {100.0000 ........eeveerras forreiiiiiiiiieeiiis feeeeene 1,927,400 |........... 1,927,400 |......... 1,931,209 |.......... 1,925,702 |- foreeeee 1,698 [ooeeeiiiiiieeees oo 1,698 [oeveeeeeiiiiins foeeeens 1,927,400 [eoeiiiiiiiiiies oo o [ 13,598 |.. 10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..05/01/2022 . {100.0000 ........coveerraun forreriiiiiiiieiiis feeeeene 2,595,947 |........... 2,595,947 |......... 2,601,078 |.......... 2,593,660 |.....cccoevuenenns [oeeeriinnns 2,287 | [eeeeeiiis 2,287 |oeeiiieeeeeies e 2,595,947 |..ooveeiiiiiiins feeeiiiiis e e 30,524 |..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | s ..06/17/2022 .{100.0000 ........ceeeeriin foureiiiiiiiiieeiiis e 1,721,413 [........... 1,721,413 |......... 1,724,816 |......... 1,719,897 oo [ 1,516 [ooeeeiiiiiiieeees oo 1,616 [oeeeeeeeiiiins foieees 1,721,413 [ oo o oo 24,289 |..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..07/01/2022 .{100.0000 ........coeeerras ferreeiiiiiiiiieiiis feeeeene 2,647,930 |........... 2,647,930 |......... 2,653,164 |.......... 2,645,598 ..o [ 2,832 [oeeeiiiiiiieeees e 2,332 [ooeeeieeiiiins foieees 2,647,930 oo e e [ 43,589 |..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..08/01/2022 . {100.0000 ........coeeerraus forreeiiiiiiiieiiis e 2,909,836 |........... 2,909,836 |......... 2,915,587 |.......... 2,907,273 [ceeeeeeeeiiiieees [oeeeiis 2,563 [ [eeeeeeiens 2,563 | e 2,909,836 |...occuieeieeiins oo e [ 54,744 |..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | s ..09/01/2022 .{100.0000 ........oovveeeras formeriiiiiiiiis e 764,549 |............. 764,549 ............ 766,060 |............ 763,875 .eeeeiiiiieeees | 673 [ e 673 |oeieiieiiiins feeeeeeee 764,549 |.oooeeiiiiins [ e e 16,182 |..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..10/01/2022 . {100.0000 ........eeveerras forreriiiiiiiiiiiiis feeeeeiiies 44,642 |............... 44,642 |............. 44,730 | 44,602 ..o | 39 [ e 39 [ [ 44,642 |.oooeiiiiiies oo s [ 1,050 |..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e .. 11/01/2022 .{100.0000 ........oemeerres foumreriiiiiiniiii [ 5,697 |- 5,697 [ooeeiiiannns 5,708 |...cuveennnne 5,692 [oeeeiiiiiiiieiies oo L33 FOTOTRRRORU FOPRRTRPO L3 FORROURR IR 5,697 |oeeiieiiiiiines Joeeeiiiiiiieiins o [ 134 [..10/15/2045 .
Comm Mortgage Trust Series 2012-CR3 Class A3 Redempt ion
12624P-AE-5 .. [2.822% 10/15/45 ..o | e ..12/16/2022 . {100.0000 ........oeeeerris forreiiiiiiiiiieiiis feeeeene 1,937,726 |........... 1,937,726 |......... 1,941,556 |......... 1,936,019 | [ 1,707 [eeeeeiiiiieeies oo 1,707 [oeeieieeiins foieees 1,937,726 eeeeiiiiiiiies oo o [ 54,682 ..10/15/2045 .
Comm Mortgage Trust Series 13-CR7 Class A4 Redempt ion
12625F-AE-6 .. [3.213% 03/10/46 .....oooeiumiiiiiiiiiiieeeies | e ..10/01/2022 .{100.0000 ........oommeerran formeiiiiiiiiiins e 270,758 |..eeeeenennee 270,758 |- 285,058 |............ 278,226 |- [ (7,467) s e (7,467) [oeeeeeiiiiiees e 270,758 |eeeeeeeeiiiinn oreeeeeeiiiiies feeereiiiieeieees o 7,250 |..03/10/2046 .
Comm Mortgage Trust Series 13-CR7 Class A4 Redempt ion
12625F-AE-6 .. [3.213% 03/10/46 .....oooiiummiiiiiiiiiieeeceis | s 1170172022 .1100.0000 ......eeeeeeieees [ e 430,468 |............. 430,468 |............ 453,202 |...eeveeens 442,340 [.eoeeeeeeiiiiees e (11,872) ] foeeeeeae (11,872) | o 430,468 .eeeeeeiiiiiies [ e e 12,678 |..03/10/2046 .
Comm Mortgage Trust Series 13-CR7 Class A4 Redempt ion
12625F-AE-6 .. [3.213% 03/10/46 .....cooeiimiiiiiiiiiieeeeees | e ..12/01/2022 .{100.0000 ........oomveeeeas formeriiiiiiins e 699,082 [............. 699,082 |............ 736,003 |............ 718,363 [.eoeeiiiiiieeee oo (19,280)|-cvveeeeiiineaes Joeeeiiies (19,280) |-evveeeeeeie o 699,082 [..eveeeieiiiins [ e e 22,461 [..03/10/2046 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ... ..01/01/2022 . | Paydoun .... ....2,646 L (79)]... L (791) ... ..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ......coceeeees | cnnnne ..02/01/2022 . | Paydown .......occueeeeeenes founeniiii e e e 2,656 | T |t o (T94)]- e o (794) [eeeeeeeiiiiies [ oo oo o [l 55 |..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ......cccceeeee [nnnes ..03/01/2022 . | Paydoun ... ....3,22 ..04/15/2050 .
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Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ........cceeeees | cnnnns ..04/01/2022 . [Paydown .......cocueeeeeeees founeniiii e e e 2,679 |oeoiiieenne 801 [oeeeeeiiiiieies oo (801)feeeeeiiiiieeees oo (801) [-evveeeeeeeiine [ o o e s 116 |..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ......cccceeeees | cnnnns ..05/01/2022 . [Paydown .......oocueeeeeenes founeniiii e e e 2,874 | 859 | o (859)] e e (859) [+eeeeeiiienees feeereiiiiieeiiei feeeeeeiiiiieees oo e e 154 ..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ... ..06/01/2022 . | Paydoun .... .. 2,700 ..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ......ccceeeees | cnnnns ..07/01/2022 . |Paydown .......cocueeeeeeees foumeniiiiis e e e 2,895 [ 865 [ [ (868) | [ (865) [ e e e e e 220 |..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ... ..08/01/2022 . |Paydoun .... 2,12 ..04/15/2050 .
Csail Commercial Mortgage Trus Series
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ......cccceeeees | cnnnns ..09/01/2022 . | Paydown .......oocueeeeeeres foumeeiiiiiis e e e 2,739 | 819 | o (819)feeeee e oo (819) [-eveeeeeeeeiine [ o o e s 275 |..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ... ..10/01/2022 . |Paydoun .... ....2,926 ..04/15/2050 .
Csail Commercial Mortgage Trus Series
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 ......ccceeeees | cnnnns L. 11/01/2022 . [ Paydown .....oooeeeeeeeenes fooneiiii e e e 2,754 | 823 | o (823)] e o (823) [-eeeeeiiieiees foeereeiiiieieiii oo oo o e 338 |..04/15/2050 .
Csail Commercial Mortgage Trus Series 2015-
126281-BB-9 .. [C1 Class XA 0.817% 04/15/50 .......cceeeees | cnnnes 12/01/2022 . |Paydonn ....oeeeeeeeeeeees oo e e e 2,947 | 881 [ceeeeeiiiiiis |t (881) [ oo (881) [-eveeeeeeeeiine [ o o e s 393 |..04/15/2050 .
CarMax Auto Owner Trust Series 18-2 Class A4
14314X-AD-1 .. [3.160% 07/17/28 ..eeeeeieiiiiieeeecieeeeee | e ..01/15/2022 . |Paydown ........cccueeeeeres forneniiii e 753,192 |oeeeiiinns 753,192 [cveveeeenne 753,189 [ooeeenenee 753,191 | o T | s LI PP 753,192 [oveeeiiiiiiiiies feoeeeeiiiieis i [ 5,689 |..07/17/2023 .
CarMax Auto Owner Trust Series 18-2 Class A4
14314X-AD-1 .. [3.160% 07/17/28 ...eeveiiiiiiiiieeceieeeee | e .02/15/2022 . |Paydonn ........ooceeeeeees forniiniiiii e 712,944 ..o 712,944 ............ 712,942 |............ 712,943 | o T | s LI PP 712,984 oo o s [ 3,785 [..07/17/2023 .
CarMax Auto Owner Trust Series 18-2 Class A4
14314X-AD-1 .. [3.160% 07/17/28 ...eeeeieiiiiiieeeeeieeeeee | e ..03/15/2022 . |Paydown ........cccouveeeres forneniiii e 663,112 [...cceenne 663,112 |.....oeeeee 663,110 |....oce..... 663,112 [o.oeeiiiiieiees oo T | s LI PP I 663,112 ..o o [ o 5,239 [..07/17/2023 .
CarMax Auto Owner Trust Series 18-2 Class A4
14314X-AD-1 .. [3.160% 07/17/28 ..eeeeeieiiiiiieeee e | e .04/15/2022 . |Paydonn ........ccccueeeeees fornniniiiiiii e 698,630 |............. 698,630 |.......cc... 698,628 |............ 698,630 ...ccoiiuiiiiienns foeeiiieeeeee T | s LI PP I 698,630 |....vveieiiiiiiis forireeeeeiiiies e e 7,359 [..07/17/2023 .
CarMax Auto Owner Trust Series 18-2 Class A4 Redempt ion
14314X-AD-1 .. [3.160% 07/17/28 ...eeeeiieieiiiiiieeecieeeeee | e ..05/15/2022 . {100.0000 ........ooeeeriis forreiiiiiiiiieiiis e 1,407,186 |.......... 1,407,186 |......... 1,407,181 |......... 1,407,184 oo | 2 | [ 2 PO RO 1,407,186 |-evveeeeeiiiins [ e o 11,116 |..07/17/2023 .
CarMax Auto Owner Trust Series 18-4 Class A4
14315E-AD-2 .. [3.480% 02/15/24 ....coovvvviiieiiiiiiieeeeees | e ..07/15/2022 . |Paydonn ........cccueeeeres fornenniiii e 604,558 |............. 604,558 |............ 616,743 |............ 606,414 [...oooriiiiiieens | (1,856) e e (1,856) [+eeeeeiiiiicees feeeeeiins 604,558 |...ooeiiiiiiiins [ e e 12,273 |..02/15/2024 .
CarMax Auto Owner Trust Series 18-4 Class A4
14315E-AD-2 .. [3.480% 02/15/24 ....covvvveiieiiiiiiieeceiees | e ..08/15/2022 . |Paydown ........cccoeeeeeres forneniiini e 699,432 |...coueenns 699,432 |............ 713,530 [ooeeernenee 701,579 [oeeeeiiiiiiieees | (2,147 [ (2,147) |+ o 699,432 |.ooiiiiiieeies e o e 16,227 |..02/15/2024 .
CarMax Auto Owner Trust Series 18-4 Class A4
14315E-AD-2 .. [3.480% 02/15/24 ....covevveiieiiiiiiieeeeees | e .00/15/2022 . |Paydonn ........cccueeeeees forniniiiiiii e 666,641 |............. 666,641 ............ 680,078 |............ 668,687 |.....coeeriiiiinns fereeeeene (2,047).eeeeeeieiiiies [ (2,047) |- o 666,641 |...ovveeeeiiiiin ooiieeeeeiiiies [ s 17,399 |..02/15/2024 .
CarMax Auto Owner Trust Series 18-4 Class A4
14315E-AD-2 .. [3.480% 02/15/24 ....covvvveiieiiiiiieeeecees | e ..10/15/2022 . |Paydown ........cccuveeeees fornenniiii e 635,117 [cuveeeeene 635,117 |- 647,919 |............ 637,067 |..oceeeeiiiiiaens | (1,980 [oeeeeiies (1,980) |- oo 635,117 | o [ s 18,418 |..02/15/2024 .
CarMax Auto Owner Trust Series 18-4 Class A4
14315E-AD-2 .. [3.480% 02/15/24 ....covvvveeieiiiiiiieeeeees | e .. 11/15/2022 . |Paydonn .......occceeeeeen fornenninii e 610,282 |............. 610,282 |.......c... 622,583 |............ 612,155 | [ (1,874) | e (1,874) ..02/15/2024 .
CarMax Auto Owner Trust Series 18-4 Class A4 Redempt ion
14315E-AD-2 .. [3.480% 02/15/24 ....covvvvieieiiiiiiieeeeiees | e ..12/15/2022 . | 100.0000 .. 1,783,971 [........... 1,783,971 |......... 1,819,929 |......... 1,789,448 |.. ..(5,477)|... .. (5,477)|... ..02/15/2024 .
14448C-AP-9 ...[Carrier Global Corp  2.493% 02/15/27 ...... |....... ..03/30/2022 . |Call 95.7550 ... ..3,285,354 |........... 3,431,000 |......... 3,431,000 |......... 3,431,000 |.. ..02/15/2027 .
Catholic Health Initiati  4.200% 08/01/23 MGIC Investment
TA91BR-AF-1 .. [ e [ e .. 11/01/2022 . [ Corporation .......ccccces feuereeiiiinnnnnniis [ennnnn 3,101,789 i, 3,140,000 |......... 3,201,481 ..3,151,933 |.. ...(6,198)]... ..08/01/2023 .
14987B-AE-3 .. [CC Holdings GS V LLC ~ 3.849% 04/15/23 .....|....... .03/21/2022 .| Cal | 102.1610 .... ..8,000,000 |......... 7,965,840 ..7,989,892 |.. ..04/15/2023 .
Cheniere Corpus Christi Holdin  2.742%
16412X-AK-1 .. [12/31/39 oo | e ..04/27/2022 . |Tax Free Exchange .......|ocooooiiieneniniiss [eeree. 8,235,000 |.......e 8,235,000 [......... 8,235,000 . 8,235,000 |.. ..12/31/2039 .
172967-LM-1 .. Citigroup Inc ~ 2.876% 07/24/23 ........cceer|nnnee ..07/24/2022 . |Cal| 100.0000 ... , e 4,717,000 .. 4,916,198 ..4,774,385 |.. P (57,385)]... . ...(57,385) |... ..07/24/2023 .
172967-LM-1 .. [Citigroup Inc ~ 2.876% 07/24/23 .......ccceees | ennnen ..07/24/2022 . |Cal 100.0000 ..... foueeeeeiiiiiiieeens et 2,630,000 |........... 2,630,000 |......... 2,738,488 |.......... 2,659,285 |..ooiiiiiiiiieeee | (29,255) .. fereeeeee (29,255) ..07/24/2023 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. [GC29 Class XA 1.017% 04/10/48 ............. | ..o ..01/01/2022 . [ Paydown .......occueeeeeeees foumenniiiiiis e e e 5,280 |.ccurieennnne 1,809 |- [ (1,809) e [ (1,809) [+eeeeeeiiieeees feeeeeeiiiiieeeeeie feoeeeiiiiiiies oo o [ 82 [..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. [GC29 Class XA 1.017% 04/10/48 ............. | ..o ..02/01/2022 . | Paydown .......occueeeeeenes founeniiiii e e e 5,285 |..oeeieeennns 1,811 [ s (1,81 o (1,811) [eeee s e oo oo o [ 138 [..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. [GC29 Class XA 1.017% 04/10/48 ............. |...eee. ..08/01/2022 . | Paydown .......occueeeeeeres founeniiiiiis e e e 6,438 |...ceveeene 2,208 | [ (2,206 [eeeeiiies (2,208) |-eveeeeeeii feeiemreeeesiiiees Joeeiiieeeeeeiie oo fereeeieiiis e 236 |..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. [GC29 Class XA 1.017% 04/10/48 ............. [....... ..04/01/2022 . [Paydown .......ccceeeneeeefoneeniiiiiinniiins foveiiiii e e 5,343 |.ceeeennnes 1,831 | [ (1,831)] e [ (1,831) Jeeeeeeiiiiinees foeeriiiiiiieeiiiiee foveeiiiiiiiiieees foeeiiiiiiiieieiins fooieiieeiiiiiiies foeeeiiiiiieeens 259 |..04/10/2048 .
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Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ...oovvveeee | eenne ..05/01/2022 .| Paydown ..eeeeeeeeeennenes foeeemnnne e e feeeeee [ 5,736 |eeeerennnns 1,965 [ooeeeeeeeieeeeees Joeenins [QISCE5)] U TR (1,965) |+ eeeenneeeeeenn feeeeeeeemineeeeee oo o oo 339 |..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ....coevveeen | eenne ..06/01/2022 .| Paydown ..eeeeeeveeemnenes foeeemnnieeeeeenies feeneeeeeeeieeeee foeeeeee [ 5,163 |.oeeeeiiinns 1,769 [oeeeeeeeiieeeeees Joeenis (1,769) ]+ eeeeeeeeeeeenenn Joreeeeeees (1,769) |- veeeeeeeeniees oeeemmmieeeeeenies Jeermeeeeeemnnes foeeeemiiineeeeens e e 366 |..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ... . ..07/01/2022 .| Paydown ... .. 5,776 ..(1,979)|... .. (1,979) |... ..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ....eevveeen | eenne ..08/01/2022 .| Paydown ..eeeeeeeeeemnenes foeeemmiieeeeeenies e eeeeeeeeee foeeeeee [ 6,530 |-eeeeeeneeeenn 2,287 | o (2,287)[cceeeeeeeeeeeeeeee Joeeenis (2,287) | eeeemmeeeeeeenn e oo o e 610 |..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ... ..09/01/2022 . | Paydown ... 1,219 ..(2,473)|... .. (2,478) ... ..04/10/2048 .
Citigroup Comm Mortgage Trust Series
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ....coevveeen | eenne ..10/01/2022 .| Paydown ..eeeeneeeeemnenes foeeemneeeeeenies feeneeeeeeeeeeee foeeeeee [ 5,836 |-eeereennnnnnns 2,000 [oeieeeeiiieeeees Jeeeennns [0[0[0) ] IO (2,000) |-vvmneeeeemmmnnns feeeemmmmneeeeemnnes Jerrneneeeennnies feeeemnireeeeene e e 676 |..04/10/2048 .
Citigroup Comm Mortgage Trust Series 2015-
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ... ..11/01/2022 .| Paydown ... ....5,378 ..(1,842)[... ..(1,842) ... ..04/10/2048 .
Citigroup Comm Mortgage Trust Series
17323V-BF-1 .. | GC29 Class XA 1.017% 04/10/48 ....eevveeen | eenne ..12/01/2022 .| Paydown ....eeeeeeennnees foeeennneeeeeeniees feeeeeeeieeeees foeeeeeeee [ 5,877 |eeeeeeeeennn 2,014 | o (2,014) [ceeeeeiieeeees Joeeeeins (2,014) |oeeeeeeeeeee e oo o e 812 [..04/10/2048 .
MGIC Investment
20030N-CR-0 .. |Comcast Corp ~ 3.700% 04/15/24 ......ccevvveee | ennnns ..05/16/2022 .| Corporation .......ceeveee foevemmnninneeeennnnns Jovnens 1,132,991 |.......... 1,119,000 |......... 1,287,357 |.cceeennn 1,189,460 |.oevveeeeeeeeenen Joenenns (11,760) - veeeeeeeeeeeeee foeeeeennns (11,760) [-oeeeeeeeeeeee Jeeeennns I V[V O (44,709)......... (44,709)f......cce. 24,267 |..04/15/2024 .
20030N-DK-4 .. | Comcast Corp ~ 3.300% 04/01/27 ...ovvvvvvvvnnn | eennnns ..08/25/2022 .| US Bank NA .....oovvvvvnnen]ovrinnniiniiiciiiins Jovnenns 8,207,195 |............ 8,430,000 |......... 8,407,492 |.......... 8,412,695 |.vveeiiiiiiinns [ V[0S R R, V[0S T R, 8,414,700 |.oeeeeeiiiiiiiee [ (207,506)........ (207,505).vvvvvvvnnes 253,462 |..04/01/2027 .
MGIC Investment
200340-AS-6 .. |Comerica Inc  3.700% 07/31/23 .....covvvvvnnn | eennnns ..11/01/2022 .| Corporation ......ceevvens Joovvvvnnnninniinnnnns Jovnennnns 7,902,685 |.......... 8,000,000 |......... 7,999,280 |.......... 7,999,758 |oevveniiiiiiniinns [ LI R RN LT PR RN 7,999,884 |...ovvviiiiiiinns |eeeeeees (97,199)......... [C700 %) ] 370,822 |..07/31/2023 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiieiiiin [ e VR VAVR VP[0 17T ) E U NN R RN 12,994 [o...oooiiinnnns L3 7 R R (XN IST0] U R 0 O ) RN 140 (..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .oovvniiiiiiiiiiiciiin [ e ..02/01/2022 .| Paydown .....euiiviinnnnns foernnnineneiniines fereeeiiiens [ e 13,044 |.oonnins L3V A A [ )] U T, (3072 I O s N R RN 280 [..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiiiiciiin [ e ..03/01/2022 .| Paydown ....euiiiiinnnnnns foerinnnneneiniines fereneneciiieens [ o 56,298 |.......cennnn 18,184 | [ (18,184) [ Jeeeeees (18,184) |.eeveniiiiiinns oo i [ s e 1,979 [..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvnviiiiiiiiiciiin [ e ..04/01/2022 .| Paydown .....eenvivviinnnnnsfoerininnieniiiins e [ e 189,699 |............. X772 FO R ({1 1777)] R (012772 1 O O ) R 8,955 |..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiieiiiin [ e IV YAVR V(07 17T ) EU R N R N 13,532 [oooiiiiiiinnnns 4371 [ein e, (3 TR D] R R, (5 7/ D O R R NN R RN 783 |..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiiiiciiin [ e IV CVAVR VP[00 17T ) E R NN KRR RN 12,820 |ovviieinnnns 3 T3 O R [CFRTAD] U R, L O O ) RN 895 |..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiiiiciiin [ e IRVTOAVR V(077 17T ) E U N KR N 13,631 | NI A R [0 )] U T, (10 R R R N RN RN 1,007 [..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvnviiiiiiiiiciiin [ e ..08/01/2022 .| Paydown ....eevnvvviinnnnnsfovrinnnininniiiiins Jeneeeiiiins [ e 242,405 |...ovnennnnnn LTS T PR RN (WL T25) ] TR R (78,295) [.evvvvvniiviens o fooriiis e o e 22,410 |..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvniiiiiiiiiiiiiin [ e ..09/01/2022 .| Paydown ....eeuviviinnnnnns foernnnnneneiiiines fereeeeeiiieens [ e 12,467 |.ovvveiinnns 1770 R [CN1770] U R (30770 FR R R N R RN 1,300 [..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiiiiciiin [ e IO (0 V0N V{07270 17T ) E Y N KRR RN 13,299 [oooiiiiiiinnnns 4,205 |ovviiiiiiiiiiiiiins [ (343 ] PO RN (<) X N O AU R 1,526 [..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvviiiiiiiiiiciiin [ e IO B VAVR VP[0 17T ) E Y N R RN 12,451 | LN 77228 FO U A (0773 U {35072 O A Y S R RN 1,577 (..02/10/2048 .
COMM Mortgage Trust Series 2015-LC19 Class
200474-BD-5 .. | XA 1.084% 02/10/48 .ovvvnviiiiiiiiiciiin [ e ..12/01/2022 .| Paydown ....eunivviinnnnnns oernnnnnnniiiiinns feeeeneeiiis [ e 13,314 | 4,300 [oevnnnnnnniininn feereeeeens (310 )] U T, (4,300) |-eevvvnnneeninnn foreniiiiiniiii forviiiii e e e 1,825 [..02/10/2048 .
MGIC Investment
22550L-2D-2 ...|Credit Suisse New York 1.000% 05/05/23 .. |....... ..05/16/2022 .| Corporation ......cceevvves Jovvvvvnnnnnniinnnns Jovuennnns 1,107,186 |.......... 1,128,000 |......... 1,133,663 |......... 1,130,655 |ovveeiiiiiiiiiiees [ [WAS) ] P R (W) R PR 1,129,922 [oooivviiiiiiiiins Jovviinnnns (22,735) 0 (22,735)]ceeeeeeeens 5,985 |..05/05/2023 .
DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 ...ovviiviiiiiiiiiiiiceccciine | s ..01/01/2022 .| Paydown ...evvnvvviiennnnes foeriiniininiiiiiinns e [ [ [ P KT R R (770 ] R K. (7222 Y O R N R R 51..10/15/2051 .

233070-BB-8 ..

233070-BB-8 ..

233070-BB-8 ..

233070-BB-8 ..

DBGS Mortgage Trust Series 2018-C1 Class XA
0.191% 10/15/51
DBGS Mortgage Trust Series
0.191% 10/15/51
DBGS Mortgage Trust Series 2018-C1 Class XA
0.191% 10/15/51
DBGS Mortgage Trust Series
0.191% 10/15/51

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

..05/01/2022 .

Paydown ....
Paydown
Paydown ....

Paydown

..10/15/2051 .

..10/15/2051 .

..10/15/2051 .

..10/15/2051 .
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DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 ..eeeeeeeeeieeeeeeee e e ..06/01/2022 .| Paydown ....ueeeeeeennnnnes foeemmnneeeeenniees feeeeeeeeneeeeen feeeeeeeeee [ L PO KL I PO IR [EC1D ] AP TR (81) |eeeeeeeeeemnis foeeeeemmneeeeeies e o s s 39 |..10/15/2051 .
DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 ..eoeeeeeieeeeeeeee e e ..07/01/2022 .| Paydown ....eeeeeeeennnees foeemnneeeeeennees e eeeeeeeeeen feeeeeeecees [ (AL L4 I PO IR (74 U R, (421) [+ eeeemmeeeeeen oo oo s oo 49 )..10/15/2051 .
DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 ..eeeeieiieeeeeeeee e e ..08/01/2022 .| Paydown ... ..10/15/2051 .
DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 ..eeeeeeeiieeeeeeeee e e ..09/01/2022 .| Paydown .....eeeeeeeennnees foeemmnneeeeenniees feneeeeenieeeeen foeeeeeneecei [ 563 [0 386 | [ (8BB) | [ (38B) [ e e e [ 63 [..10/15/2051 .
DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 ..eeeieeneeeeeeeeee e e .10/01/2022 .| Paydown ... ..10/15/2051 .
DBGS Mortgage Trust Series
23307D-BB-8 .. |0.191% 10/15/51 ..eoeeeeeieeeeeeeee e e ..11/01/2022 .| Paydown .oeeeeeeeeemenees foeemmnneeeeenniees feneeeeenneeeeeen foeeeeeneeeei [ 568 [0 889 | [ (88| [ (B89) [ e e e e 78 |..10/15/2051 .
DBGS Mortgage Trust Series 2018-C1 Class XA
23307D-BB-8 .. |0.191% 10/15/51 . ..12/01/2022 .| Paydown . ..10/15/2051 .

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AD-8 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

23312V-AG-1 ..

Deutsche Bank Comm Mtg
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class ASB  2.756% 08/10/49
Deutsche Bank Comm Mtg Trust Series
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49 . .
Deutsche Bank Comm Mtg Trust Serles 2016- 03
Class XA 1.424% 08/10/49
Deutsche Bank Comm Mtg Trust Series 2016-C3
Class XA 1.424% 08/10/49 ...

..01/10/2022 .

..02/10/2022 .

..03/01/2022 .

..04/01/2022 .

..06/01/2022 .

..06/10/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

.10/01/2022 .

..11/01/2022 .

..12/01/2022 .

..01/01/2022

..02/01/2022

..03/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..07/01/2022

..08/01/2022

..09/01/2022

. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown

. | Paydown

. | Paydown

Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000

.| Paydown ....

. | Paydown ....

.............. 5,870
.............. 5,892
.............. 7,007
.............. 5,041
.............. 6,356
.............. 5,987

.............. 6,401

................ 5,870
................ 5,892
................ 7,007
................ 5,041
................ 6,356
................ 5,987

................ 6,401

............... 6,109
............... 6,132
............... 7,386
............... 6,183
............... 6,615
............... 6,231

............... 6,662

............... 1,761
............... 1,767

............... 2,128

............... 1,782

........... (2,128)
........... (1,782)
........... (1,906)

........... (1,796)

........... (1,810)

-.(1,920)[...

..(1,817)]...

............ (2,128)
............ (1,782)
............ (1,906)

............ (1,796)

............ (1,810)

..(1,920) |...

...(1.817)]...

............. 5,870
............. 5,892
............. 7,097
............. 5,941
............. 6,356
............. 5,987

............. 6,401

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .

..08/10/2049 .
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ANNUAL STATEMENT FOR THE YEAR 2022 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
11 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-
CusIp 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Deutsche Bank Comm Mtg Trust Series 2016-C3
23312V-AG-1 .. |Class XA 1.424% 08/10/49 .oovvveeeeeeeees | e ..10/01/2022 .| Paydown ....eeeeeeennnees foeemnnieeeeeeniees feeeeeeeeeneeeeeen foeeeer e [ 62,084 |............. 28,599 |.eeeeiiieieeeeinn [ (28,599)..eeeeeeeenniaees foeeeeennnnn (28,599) [ oeeeeeeieeeeen oo oo e [ 6,910 (..08/10/2049 .
Deutsche Bank Comm Mtg Trust Series 2016-C3
23312V-AG-1 .. |Class XA 1.424% 08/10/49 .oovvveeeeeeees e ..11/01/2022 .| Paydown ...eeeeveeemnenes foeeemmneeeeeenies Jeeneeeeeeeeeeeee foeeeeee 3,888 [ 1775 [eeeeeeeieeeeees s [QIVAE) | TP (1,775) | eeeeeeeeeniees oeeemmnieeeeeiiies Jeeemeeeeeeenees foeeeemiieeeeeees o e 472 |..08/10/2049 .
Deutsche Bank Comm Mtg Trust Series 2016-C3
23312V-AG-1 .. |Class XA 1.424% 08/10/49 .... ..12/01/2022 .| Paydown . ..1,8%4 ..(1,894) .(1,8%4) ..08/10/2049 .

254010-AA-9 ..

26078J-AB-6 ..
26078J-AB-6 ..
26441Y-AZ-0 ..

26442C-A0-7 ...

278642-AS-2 ..

278642-AS-2 ..
203644-BF-4 ..

20374A-AB-0 ..

20374A-AB-0 ..

20374A-AB-0 ..

20374A-AB-0 ..

20374A-AB-0 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

20420E-AF-8 ..

302316-BL-5 ..

316773-CX-6 ..

Dignity Health ~ 3.125% 11/01/22 ..

4.205% 11/15/23 .
4.205% 11/15/23 .
3.250% 06/30/26 ..

Dowdupont Inc
Dowdupont Inc
Duke Realty Lp

Duke Energy Carolinas

2.750% 01/30/23 ..vvvvviieiiiiinns

Ebay Inc

Ebay Inc  2.750% 01/30/23 ........ccevunnnnns
Entergy Louisiana LLC ~ 0.620% 11/17/23 ...
Enterprise Fleet Financing LLC Series 19-1

Class A2 2.980% 10/20/24
Enterprise Fleet Financing LLC Series 19-1
Class A2 2.980% 10/20/24
Enterprise Fleet Financing LLC Series 19-1
Class A2 2.980% 10/20/24
Enterprise Fleet Financing LLC Series 19-1
Class A2 2.980% 10/20/24
Enterprise Fleet Financing LLC Series 19-1
Class A2 2.980% 10/20/24
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49 ....
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49 ....
Citigroup Comm Mtg Trust Series
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49 ....
Citigroup Comm Mtg Trust Series
Class XA 1.894% 07/10/49
Citigroup Comm Mtg Trust Series 2016-P4
Class XA 1.894% 07/10/49

Exxon Mobi | Corporation 1.571% 04/15/23 .

3.650% 01/26/24 ......

Fifth Third Bancorp

2.500% 03/15/23 ...

..11/01/2022 .

..05/16/2022 .
.. 11/18/2022 .
10/06/2022 .

..11/01/2022 .

..05/16/2022 .

..11/01/2022 .
05/23/2022 .

..01/20/2022 .

02/20/2022 .

..03/20/2022 .

..04/20/2022 .

..05/20/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

..06/01/2022 .

..06/01/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

10/01/2022 .

..11/01/2022 .

12/01/2022 .

..11/01/2022 .

..06/16/2022 .

Maturity ...
MGIC Investment
Corporation ..
Call 100.0000 .
Tax Free Exchange
MGIC Investment
Corporation
MGIC Investment
Corporation
MGIC Investment
Corporation
Call 100.0000 ....

Paydown

Paydown

Paydown ....cceveeueennnns
Paydown
Redempt ion
100.0000

Paydown

Paydown

Paydown .....ceeeeuneennnns
Paydown
Paydown
Paydown ....
Paydown
Paydown ....
Paydown
Paydown ....
Paydown

Paydown
MGIC Investment
Corporation
MGIC Investment
Corporation

2,568,000

........ 10,665,903

......... 1,791,965

............ 175,392
............ 189,869

............ 134,940

......... 3,919,590

............ 501,760

...6,000,000 |...

1,453,593 |.

... 2,436,170 |...

.. 7,171,021 |

.. 6,000,000

..... 2,500,000
......... 10,750,000
1,790,000

.. 7,210,000

............. 179,167
............. 175,392

............. 189,869

134,940

........... 3,975,000

............. 500,000

..1,432,000 |..
..2,568,000 |..

......... 6,003,818

......... 2,371,400
........ 10,591,760
......... 1,775,770

......... 7,040,801

............ 175,391
............ 189,868

............ 134,939

. 1,530,865 |..
..2,745,2% |..

. 1,478,226
. 2,650,897

............ 175,392
............ 189,869
............ 134,940

............... 5,303

. 6,000,368 |..

..2,421,210 |..

......... (
......... (

X

......... (

..(9,472)

(5,303)
11,132)
11,161)
(5,573)

(5,907)

..(5,444)|...

(5,953)

33,556)...

(5,468)

..(5,972)[...

(5,516)
(6,018)
29,977)

(5,510)

.. (368)[...

............ (5,303)
........... (11,132)
.......... (11,161)

............ (5,573)

............ (5,907)

............ (5,953)

...(33,556) |...

............ (5,468)

............ (5,516)
............ (6,018)

........... (29,977)

..(5,444) ...

..(5,972)|...

............ (5,510)

....... 10,739,512

........ 1,787,265

........... 297,578
.......... 179,167
........... 175,392
........... 189,869

........... 134,940

........ 3,991,393

........... 524,002

..6,000,000 |....

.. 1,468,754 |.
..2,610,607 |.
..2,433,670 |....

.. 7,199,951 ...
...78,993 |....

. (15,161)].
. (42,607

+...2,500 |....
......... (73,609)|......... (73,609)
............ 4,700 |............ 4,700

(71,803)

.......... (22,242)

. (28,930)]....

(71,803)

.......... (22,242)

.. 11/01/2022 .

.. 11/15/2023 .
.. 11/15/2023 .
..06/30/2026 .

..03/15/2023 .

..01/30/2023 .

..01/30/2023 .
.. 11/17/2023 .

..10/20/2024 .

..10/20/2024 .

..10/20/2024 .

..10/20/2024 .

..10/20/2024 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..07/10/2049 .

..04/15/2023 .

..01/25/2024 .
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ANNUAL STATEMENT FOR THE YEAR 2022 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
MGIC Investment
33938E-AS-6 .. |Flex Ltd  5.000% 02/15/23 .......eeeveervunns | eennnee .11/01/2022 . | Corporation .......ccceee feueeeeiiiiiiiniins foiiiis 7,918,759 |........... 7,920,000 |......... 8,167,262 |......... 7,984,968 |.....ocooveuninnns [eeeeene (48,061)|...eveeeeeiiiiens feeeeeeae (48,061) |-eeeeeeeeeee oo 7,936,907 |oooiiiiieiiiii oo (18,148)|......... (18,148)]......ce... 479,600 |..02/15/2023 .
Ford Credit Floorplan Master O Series 18-2
34528Q-GD-0 ...|Class A 3.170% 03/15/25 ......cccuveveeeeeas | eennnne ..02/25/2022 . [J.P. Morgan .......cocces foureiiiiniinniiiis foeeeene 1,142,005 |........... 1,125,000 |......... 1,182,99% |......... 1,161,751 (5,089) |-evveeeeeeeins oo 1,156,682 |...oooeeeiiciins feneeens (14,587)|......... (14,887)|..ccen 7,529 [..08/15/2025 .
Ford Credit Floorplan Master O Series 19-3 MGIC Investment
345280-HA-5 ...|Class A1 2.230% 09/15/24 . . ..05/16/2022 . | Corporation ...700,603 |... ... 700,000 ...718,156 .709,882 |.. ..(5,250) |... ..704,632 |.... .(4,028)]...........(4,028)|... ..09/15/2024 .
Ford Credit Auto Ouner Trust Ser|es 2018- 1
34532R-AA-4 ...|Class A 3.190% 07/15/31 ....oooveiiiniienes | e ..02/25/2022 . |J.P. Morgan .........coeee feueeeniiiiiiiiins s 255,410 | 250,000 |.....ovnnns 273,242 | 266,973 |- o (919 o (919) [oeeeiiiiiiees [ 266,054 [..ooooiiiiiiiaes e (10,644)|......... (10,644)[.............. 1,684 |..07/15/2031 .
Ford Credit Auto Owner Trust 2019-A A4
34533F-AE-1 .. | 2.850% 08/15/24 ....coovvveiieieiiiiieeeeeeas | e ..07/15/2022 . |Paydoun .... ...37,353|... ..38,218 |.. .. (865)|... ...37,383 |.... ..08/15/2024 .
Ford Credit Auto Ouner
34533F-AE-1 .. | 2.850% 08/15/24 ... | e ..08/15/2022 . [Paydown .......ccceeeeeries forniiiiiiiii [ 53,226 [.eeeeeeiienns 53,226 |...uveennnn 56,051 |...oeeeeennne 54,458 | [ (1,282) e [eeeeiiis (1,282) |- e [ 53,226 ..08/15/2024 .
Ford Credit Auto Owner Trust 2019-A A4
34533F-AE-1 .. | 2.850% 08/15/24 ....coovvveiieieiiiiieeeeeeas | e .09/15/2022 . | Paydoun .... ..(1,256)]... .. (1,26) |... ..08/15/2024 .
Ford Credit Auto Ouner
34533F-AE-1 .. | 2.850% 08/15/24 ....ccovveeiiiieiiiiieeeeeees | e ..10/15/2022 . [Paydown .......ccceeeeeries fooriiiiiiiiiiiii [ 48,201 oo 48,291 | 50,885 |............. 49,400 |- [ (1, 18) ] e (1,118) [eeeeeeiiiiees [ 48,291 |oeeiiiieiiiiies oo e e 1,147 |..08/15/2024 .
Ford Credit Auto Owner Trust 2019-A A4
34533F-AE-1 .. | 2.850% 08/15/24 ..o | e 11/15/2022 . | Paydonn ....eeeeeiiiienen feei e 47,188 | 47,188 |............. 49,69 |............. 48,281 [oeeeeiiiiiiieees | (1,002) - [oeeeeiies (1,092) |- [ A7,188 oo e o s 1,233 |..08/15/2024 .
Ford Credit Auto Owner Trust 2019-A A4
34533F-AE-1 .. | 2.850% 08/15/24 ... | e .. 12/15/2022 . [Paydown .......ccceeeeerii fooniiiiiii [ 43,668 |.............. 43,668 |............. 45,986 |............. 44,679 oo | (1,011 o (1,011) e [ 43,668 |...ovveeeiiiiiinn [orreeeeeeiiiies [ e 1,245 |..08/15/2024 .
MGIC Investment
361582-AD-1 .. | Geico Corp  7.350% 07/15/23 .....evvvveerrecs | cnnnns .11/01/2022 .| Corporation .......ccccen fouveeeiiiiiinnnins fiiiis 5,093,826 |.......... 5,000,000 |......... 5,927,350 |......... 5,361,009 [..oeeeeeriiiiines [oeeene (194,232) ] o (194,2832) |.eeeiiiiiieeees oo 5,166,777 |oeeeeiiiciiiiaes oo (72,951)[......... (72,951) .. 475,708 |..07/15/2023 .
GMF Floorplan Owner Rev Trust Series 19-2 MGIC Investment
361886-CD-4 .. |Class A 2.900% 04/15/26 .......cccevvveeeeees | eennnns ..05/16/2022 . | Corporation ........cccoew feueeeeriiiiiiiiiins s 494,634 |............. 500,000 |............ 537,168 |............ 524,898 |....eveieeiiiiinn feeeeee (4,082)].cveeeeciiiiees [oeeeeiies (4,082) |- oo 520,847 oeeeeiiiiiiiiaes e (26,213)[......... (26,213) . 6,082 |..04/15/2026 .
GS Mortgage Securities Corp Il Series 2012- Redempt ion
36192K-AT-4 .. |GC17 Class A4 3.377% 05/10/45 .....cceeeeee|cnnnne .12/01/2021 .1100.0000 ......eeveeeeaaes forneeeiiiiieeeeens e 252,439 | 252,439 |............ 203,472 |............ 252,483 ..o | (A4) [ | (44) [ [ 252,439 | e e s ..05/10/2045 .
GS Mortgage Securities Corp Il Series 2012- Redempt ion
36192K-AT-4 .. |GC17 Class A4 3.377% 05/10/45 .....cceeeee|cnnnne ..01/01/2022 .{100.0000 ........ooveerras foureeeiiiiiiiiiii [ (230,974)|........... (230,974)........... (250,219) ........... (230,974) |- [ e e e (230,974) [.eeeeiiiiiiies feeeeeiiiiiiiies o [ ..05/10/2045 .
GS Mortgage Securities Corp Il Series 2012- Redempt ion
36192K-AT-4 .. |GC17 Class A4 3.377% 05/10/45 .....cceeeee|cnnnnn ..01/01/2022 .{100.0000 ........oovererras formeriiiiiiiiis e 226,606 |............. 226,606 |............ 245,487 |............ 226,645 |- [ (39)[eeeeeeeinieeeees oo (39) [ s [ 226,606 |.....eveeiiiiiiin oenieeeeeeiiies feeeeiiiiiis e 638 |..05/10/2045 .
GS Mortgage Securities Corp Il Series 2012- Redempt ion
36192K-AT-4 .. |GC17 Class A4 3.377% 05/10/45 .....cceeeeee|vnnnne ..02/11/2022 .{100.0000 ........oovvreeeas formeriiiiiii e 225,915 |.ooees 225,915 |............ 244,739 | 225,954 [..oveeeeiiiiiiees Joeeeiiiieens (39)[eeeeeeeinieeeees oo (39) [ s [ 225,915 oo e e s 1,272 |..05/10/2045 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 .....ccccvves | ennnnne ..01/01/2022 . [Paydown ......ooceeeeeeerens fooreeiiiiiiiiiiiiis oo e 13,650 |.eeeeeennne 4,583 [ | (4,853) . oo (4,853) [-eeeeeeeeiiies [ e e e s 148 [..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 ......cccees | ennnne ..02/01/2022 . [Paydown ......cccueeeeerees foorneiiiiiiiiiii oo e 13,704 | 4571 | [ (4,571) ] [oeeeeis (4,571) | eeiieeeiiiiis foeieeeeeeeiiiiees e oo fereeeiiiiis e 298 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 .....ccccvees | ennnne ..08/01/2022 . |Paydonn .......ooceeeeeeeees forneniii e e e 187,061 |............. 62,399 | o (62,399) [ o (62,399) [-eeveeeeeiiiins [ e o e 7,505 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 ......cccves | ennnne ..04/01/2022 . [Paydown ......cocuemeeerens fooreeiiiiiiiiiiii oo e 13,486 |......ooeee. 4,499 [ | (4,499) . oo (4,499) [eveeeeeiiiies o e e e s 710 [..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 .....ccccvves | ennnnne ..05/01/2022 . |Paydonn .......oocuvemeeeees founiniii e e e 244,307 | 81,495 [ | (81,495) [ o (81,495) [.eeeeeeiiiiis [ o o e 19,074 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 ......cccees | ennnne ..06/01/2022 . [Paydown ......oocueeeeerres foumeeiiiiiiiiiii e e e 18,285 [ 482 [ s (4,432) e | (4,432) [ceeeeeeeiiis [ o o e 1,202 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 ......cccees | ennnne ..07/01/2022 . [Paydown ......oocuemeeernes foumeeeiiiiiiiiii oo e e 14,207 [ TB9 [ | (4,769 [oeeeiiies (4,769) |- .eeeeeeii foeiieieeeeeiiiees e e foeeeiiiiiiis e 1,446 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 ......cccees | ennnne ..08/01/2022 . [Paydown ......oocueeeeerres foumeeiiiiiiiiiii e e e 18,394 4468 [ | (4,468)|...cceeeeiiiiines [oeeeiiiies (4,468) |-..eeveeeeeeiis foeiieieeeeiiiiies e e feeeeiiiiiis e 1,520 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 .....ccccvves | ennnne ..09/01/2022 . [Paydown ......ooeueeeeerres foumeniiiiiiiiiii oo e e 18447 [ A 486 [ | (4,486)|...ceeeeeeiineaes [oeeeeiiies (4,486) |-.evveeeeeeii foeiineeeeieiiines Jeeiiiiieeeieies e feeeeiiiiiis e 1,692 |..11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. | GC26 Class XA 0.935% 11/10/47 ... . ..10/01/2022 . |Paydoun .... ..(4,82)[... ..(4,822) ... .. 11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. |GC26 Class XA 0.935% 11/10/47 ......cccees | ennnne L 11/01/2022 . [Paydown ...ooooeeeeeenennes oo e e e 180858 [ 4528 [ s (4,523) e oo (4,523) .. 11/10/2047 .
Gs Mortgage Securities Trust Series 2014-
36250H-AG-8 .. | GC26 Class XA 0.935% 11/10/47 ... R P .12/01/2022 . | Paydoun ... ..(4,858)]... ..(4,858)]... .. 11/10/2047 .
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GS Mortgage Securities Trust Series 2016-GS2
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..01/01/2022 . [Paydown ......oooueeeeeeees founeniiiiiiis e e e 1,927 [ooeeiiiiiiies 997 |eiiiiieeees o (997)- e o (997) [eeeeeeeiiieees oo oo oo o [ 241..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..02/01/2022 . | Paydown .......occueeeeeenes founnniiii e e e 1,935 | 1,001 [ooeeeiiiiieees oo (1,001) e o (1,001) feeeeeeeiiiiees oo oo oo o [ 48 [..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 .... ..03/01/2022 . |Paydoun .... ....2,498 .. (1,292) |... ..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..04/01/2022 . [Paydown .......cocueeeeeenes founeniiii e e e 1,954 | 1,011 [ s (1,011 o (1,011) feeeee s oo oo oo o e 98 [..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 .... ..05/01/2022 . |Paydoun .... ....2,146 ..(1,110) ... ..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..07/01/2022 . |Paydown ......ooccueeeeeeres founeeiiiiiiiiii e e 1,678 | 868 [ | (868) [-eeeeeiieieeeees |oeeiiiiees (868) [-vvveeeeeevnne fermmeeeieiiiiieens o e e s 148 |..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 .... ..08/01/2022 . |Paydoun .... .. (1,220)|... ..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..09/01/2022 . | Paydown ......oocueemeeeres forneniiiiiiiiii e e e 1,986 [oooeeiiinnns 1,027 | [ (1,027) ] o (1,027) [eeeeeeiiiiiiees feeeeiiiiieeeeein oo oo o oo 229 |..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..10/01/2022 . [Paydown .......occeeeeeeeees founeniiiiiis e e e 2179 | 1,127 | [ (1,12 ] o (1,127) [eeee s e oo oo o oo 278 |..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 L. 11/01/2022 . [Paydown .....cooceeeeeeernns fooreeiiiiiiii oo e 25,439 | 13,188 [ [eeeee (13,188) . oo (13,188) |- e eiiiiiies i o [ i 3,659 [..05/10/2049 .
GS Mortgage Securities Trust
36252T-AT-2 .. |Class XA 1.729% 05/10/49 ..12/01/2022 . |Paydown ......ooocueeeeeeees founeniii e e e 2,322 | 1,201 | [ (1,201 e (1,201) feeeeeeiiiiieees feeeeeiiieeeeeein [ oo o oo 362 |..05/10/2049 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeee ..01/01/2022 . [Paydown ......cooueeeeeeees foumeniiiiiis e e e 5,228 | 1,466 |- [ (1,466)]....eveeeeeiins o (1,466) [.eeeeeiieeees foeeeeeiimieeeeii [ oo o [ 68 [..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeeee ..02/01/2022 . [Paydown ......cccueeeeerens fooreniiiiiiiiiii oo e 45,100 |....ooeennn. 12,660 |- e (12,660)|...cceeeeeeiiinens feeeeeene (12,860) |-...eveeeeeeeies Joeiimneeeeiiiiees e e o s 1,180 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeeee ..08/01/2022 . [ Paydown .......occueeeeeeees foumeniiiis e e e 6,341 | 1,780 [ooeeeeiiiiieees | (1,780) e [ (1,780) [eeeeeeeiiiieees foeeeeeiiiieeeeein feoeeiiiiiiieens oo o oo 255 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ............. |.eeeee ..04/01/2022 . |Paydown .......cocueeeeeenes founenniii e e e 5,191 | 1,457 | [ (1,457 e (1,457) | o e oo feeeeiiiiiiiis e 290 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeee ..05/01/2022 . [Paydown ......cocueeeeerees fooreeiiiiiiiiiiii oo e 71,183 | 19,973 | e (19,973) [ o (19,973) [eveeeeeeiiis e o e e 5,580 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ............. |.eeeeee ..06/01/2022 . [Paydown .......occuvemeerrns foumieiiiiiiiiii oo e 5,107 | 1,434 [ | (1,438) . [ (1,434) | o e oo fereeiiiiiis e 480 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.ceeee ..07/01/2022 . |Paydown .......occueeeeeeees foumeniiiiiis e e e 5,510 | 1,547 | [ (1,547 [oeeeis (1,547) | foeieeeeeeeiiiees e oo feeeeiiiiiiis i 592 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeee ..08/01/2022 . [Paydown .......ccceeeeeenes founeiiiiiiii e e 5,153 |..oeeeeeiies 1,446 | [ (1,446) ..o [oeeeiis (1,446) |- foeiieieeeiiiiees e oo feeeeeiiiiiis i 634 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeee ..09/01/2022 . | Paydown ......oocueemeeeres forneniiiiiiiiii e e e 6,088 [.eceeerunnnnn 1,709 | [ (1,709) |- e (1,709) [eeeeeiiiiiieees feeeeeeiiireeeeeie feoeeeiiiiiieens oo o oo 845 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ............. |.ceeee ..10/01/2022 . [Paydown .......oceeeeeeeees foumeniiiiiiis e e e 5,577 |ooeeiieenne 1,565 |- [ (1,565 [oeeeeiiies (1,565) |- eeeeeeeiii foeimmieeeesiiines Joeriiiiieeeeiie foeviieeeeeiiies feereeeiiiiieees e 848 |..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ............. |.eeeeee L. 11/01/2022 . [Paydown .....oooeeeeeeeenes fooneiii e e e 5,222 |ueeieeins 1,466 |- [ (1,466)]...ceveeeeeeeies o (1,466) [.eeoeiiieeees foeereiiiiieeeeiie feoeereiiiiiens oo o oo 876 [..04/10/2047 .
GS Mortgage Securities Trust Series 2014-
36252-AZ-1 .. | GC20 Class XA 1.008% 04/10/47 ...........c. |.eeeeee ..12/01/2022 . |Paydown ......ooocueeeeeeres founeniii e e e 5,622 |..oeeeeernnns 1,578 | [ (1,578) s e (1,578) [eeeeeeiiiiiiees feeeeeeiieieeeeeie [ oo e ..04/10/2047 .
MGIC Investment
373334-KM-2 ...| Georgia Power Company  2.100% 07/30/23 ....|....... .11/01/2022 . | Corporation 244,433 |... ..250,000 |............ 258,823 .. 256,202 |.. (38,211 ]... .(8,497)...........(8,497)|... ..07/30/2023 .

377372-AH-0 ..

378272-AF-5 ..

42824C-BG-3 ...

429827-AY-4 ..

429827-AY-4 ..

Glaxosmithkline Cap Inc ~ 2.800% 03/18/23 .

Glencore Funding Llc ~ 4.125% 05/30/23 .....
HP Enterprise Co  4.450% 10/02/23
Higher Education Funding Series 14-1 Class A
5.807% 05/25/34 ..
Higher Education Funding
5.807% 05/25/34

..00/15/2022 .

..05/16/2022 .

..05/16/2022 .

..02/25/2022 .

..05/16/2022 .

Call 100.0000 ...
MGIC Investment

Corporation
MGIC Investment
Corporation

Paydown ..
MGIC Investmen
Corporation

...6,565,000 |...

...315,789 |...

......... 1,511,339

... 145,257 |...

............ 641,946

..6,565,000

.. 313,000

1,486,000

.. 145,257

............. 642,668

......... 6,509,390

... 333,987

1,621,285

.. 145,983

............ 645,881

............ 645,096

. 145,806 |..

........... (15,647)

..... 4,333 |...

..(2,664) ...

...(549)|...

........ 1,541,517

........... 644,706

.. 145,257 |....

(30,178)

3,19 |....

.(4,725)|....

(30,178)

........... (2,760)

..... 3,196 |...

..(4,725)|...

..03/18/2023 .

..05/30/2023 .

..10/02/2023 .

..05/25/2034 .

..05/25/2034 .
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437076-BN-1 .. |Home Depot Inc  2.125% 09/15/26 ...........ou|ennnnns ..08/25/2022 .| TD Securities ......ccoees]ovrevrneinirriinnnnns Jonennnns 8,946,034 |........... 9,465,000 |......... 9,361,264 |.......... 9,413,342 | e (SR 7 A R R (SR 7 PO R 9,420,218 |..ccevvnniiieinn founnnnns (474,184)[........ (474,184)............ 192,192 |..09/15/2026 .
Honda Auto Receivables Owner 19-3  1.850%
43815N-AD-6 .. | 08/15/25 ....evviiiiiiiiiiiiiiiincerene i [ s ..11/16/2022 .| Paydown ....cevnnvvviinnnnnsforviiiiinineiiiiins e 49,568 |.....oeeeennnn 49,568 |............. 51,130 [oooiiiinnnnns LI (0 O R, [ EC)] U T, [T U N 10T S R 841 [..08/15/2025 .
Honda Auto Receivables Owner 19-3  1.850%
43815N-AD-6 .. | 08/15/25 ... ..12/156/2022 . | Paydown . . 151,061 |.. .155,813 |.. . 154,504 ..(3,453) . (3,453) 151,061 ..08/15/2025 .
438516-CC-8 .. |Honeywel | International 0.483% 08/19/22 . ..08/19/2022 . | Maturity .. 88,000 |.. ..88,000 |.. 88,000 ...88,000 |. ..08/19/2022 .
438516-CC-8 .. |Honeywell International 0.483% 08/19/22 . ..08/19/2022 . |Maturity . 161,000 |.. .161,000 |.. .161,000 . 161,000 |. ..08/19/2022 .
MGIC Investmen
44891A-AW-7 .. |Hyundai Capital America  4.125% 06/08/23 . |....... ..11/01/2022 .| Corporation ......eevvens Joovvvvnnnninniinnnnns Jovnennnns 7,922,438 |.......... 8,000,000 |......... 7,995,680 |......... 7,998,670 [..oevvvvneiiiiinnn Jorneeeeieinnnn (T R RN (- PO 7,999,433 [ooiiiiiiiiiinns Joeeeennnn (76,995)......... (76,995) ..06/08/2023 .
MGIC Investment
44891A-BY-2 .. |Hyundai Capital America  1.000% 09/17/24 .|....... ..05/16/2022 .| Corporation .....cceevvves |oovevnnnnnnerinnnnnns Jovennennnns 233,697 |.evuennns 250,000 |.....uunn.nn 249,550 |..oevnnnnnnn L 2 R AN LS O R (ST U R 249,648 |.....oovvviiiinn foeeeeeenns (15,952) ... (15,952) ..09/17/2024 .
Hyundai Auto Lease Securtiztn Series 21-B
44891V-AC-5 .. |Class A3 0.330% 06/17/24 .......evvvvvvvnnnns | eeennns ..02/25/2022 .| J.P. Morgan ......oceevvvn |oevvvnnnnnnerinnnnnns Jovennennnns 270,155 [ 275,000 |....ounnnnns 274,959 |..oovennnnnn L TV P RN FC TN S E N [T U (N LI TE T R R (4,818)]........... (4,818) ..06/17/2024 .
Hyundai Auto Rec Trust Series 21-A Class A3
44933L-AC-7 ...] 0.380% 09/15/25 ....eevvviiiininiiiiiiiiineeecens s o 02/25/2022 . |J.P. Morgan ......ccoovvvee foovvriinniininiiiiss Jovennnnn.. 146,865 ... 150,000 |............ 149,984 |............ 149,989 [oveviiiiiiiiinnns forriiiiieees LI T A, L PR R 149,990 |ovvvveiviiiiinnn i [T P)] (3,125) ..09/15/2025 .
MGIC Investment
452327-AL-3 ...| I1lumina Inc  0.550% 03/23/23 .......ecevvves | ennnnns ..05/16/2022 . | Corporation 450,000 |............ 449,991 ... 449,994 |.. 449,996 |.... Mewveeennnnn(9,671)]... ..03/23/2023 .
458140-BB-5 .. | Intel Corp  2.350% 05/11/22 . . ..04/11/2022 .| Cal | 100.0000 .... .. 11,500,000 |........ 11,492,985 11,499,469 |.. 11,499,877 |.... ..05/11/2022 .
45866F-AM-6 .. | Intercontinentalexchange 0. 700% 06/15/23 ....... ..06/24/2022 . |Cal | 100.0000 .... .... 273,000 . 212,735 . 272,863 |.. ..272,900 |.... ..06/15/2023 .
45866F-AM-6 .. | Intercontinentalexchange ~ 0.700% 06/15/23 |....... ..05/24/2022 . |Cal | 100.0000 .... ... 152,000 .... 151,853 . 151,924 |.. . N ..151,944 |.... ..06/15/2023 .
459200-J0-5 ...| Ibm Corp  2.500% 01/27/22 ..covvvvnnvvvvinnnn | eenns ..01/27/2022 . IMaturity ....ocovveviiniis foovnnniiineniiiiis e 1 500,000 |.cevuennns 1,500,000 |......... 1,483,710 [..oennnnn. 1,499,588 [...oovvvvniiiiiies fevinieeeeens L A R R Ly R AR 1,500,000 [oeiiviiiinnens Joervniniiiiiiins oo ..01/27/2022 .
Intl Flavor & Fragrances  0.697% 09/15/22 MGIC Investment
459506-AM=3 .. | .eveneeiiiiie e [ s ..05/16/2022 .| Corporation ......cceevvves |oevevnnnnnnnriinnnnns Jovennennnns 204,453 |..ouennnnnnns 206,000 [...unnnneene 206,000 |............ PG V[V[V N R RPN AR KR RN RN 206,000 |eevveniiiiiinnnn forreiinnnnn [QI770] (1,547 961 [..09/15/2022 .
Intl Flavor & Fragrances  0.697% 09/15/22
459506-AM=3 .. | .eveneeiiiiie e [ s ..09/16/2022 . IMaturity ......coovevvinins |oorinnninniiiiiiins e 369,000 |............. 369,000 |............ 369,000 ..09/15/2022 .

46124H-AA-4 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590M-AT-7 ..

46590R-AG-4 ..

46590R-AG-4 ..

Intuit Inc

Class XA 1.767% 08/15/49

0.650% 07/15/23 ....
JP Morgan Chase Comm Mtg Series 2016-.

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA

Class XA 1.767% 08/15/49

1.767% 08/15/49 .
JP Morgan Chase Comm Mtg Series

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA

Class XA 1.767% 08/15/49

1.767% 08/15/49 .
JP Morgan Chase Comm Mtg Series

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA~ 1.767% 08/15/49

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA 1.767% 08/15/49

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA 1.767% 08/15/49

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA 1.767% 08/15/49

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA 1.767% 08/15/49

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA 1.767% 08/15/49

JP Morgan Chase Comm Mtg Series 2016-JP2

Class XA 1.767% 08/15/49

JP Morgan Chase Comm Mtge Series 2016-JP3

Class XA 1.329% 08/15/49

JP Morgan Chase Comm Mtge Series 2016-JP3

Class XA 1.329% 08/15/49

11/01/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

..05/01/2022 .

..06/01/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

10/01/2022 .

..11/01/2022 .

12/01/2022 .

..01/01/2022 .

..02/01/2022 .

MGIC Investment
Corporation

Paydown ....ccuvvevnniennnns
Paydown ....
Paydown
Paydown ....
Paydown
Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown
Paydown

Paydown

...217,349 ...

.. 224,000

.. 223,946

............... 4,424

....4,442

........... (2,038)

........... (2,550)

........... (2,201)

..(2,046)]...

.. (25,567))...

............ (2,038)

............ (2,550)

...(25,567) |...

............ (2,201)

..(2,046) |...

..07/15/2023 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .
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JP Morgan Chase Comm Mtge Series 2016-JP3
46500R-AG-4 .. |Class XA 1.329% 08/15/49 .....cceevveerricns | cennnne ..08/01/2022 . [Paydown ......oooeemeeeeres founeiiiiiiiiiii e e e 2178 [ 1628 [ s (1,628)]-eeeeeeciieiees [eeeeeiies (1,628) |- erieeeeeiii Joeiemeeeeeeiiines Jeeiiiieeeieiee oo o e 95 |..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46500R-AG-4 .. |Class XA 1.320% 08/15/49 .....ccevvvverricns | cennnns ..04/01/2022 . [Paydown ......oocueeeeerres fooneniiiiiiiiii e fe e e T 1820 [ s (1,320)- e [oeeeiies (1,320) |- eeeeeeecii foeieeeeeeeiiiees e oo feeeeeieiiiis e 106 |..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46590R-AG-4 .. |Class XA 1.329% 08/15/49 .... . ..05/01/2022 . |Paydoun .... .(1,48)[... .. (1,423) ... ..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46590R-AG-4 .. |Class XA 1.320% 08/15/49 .....cceevveerricns | cennnne ..06/01/2022 . [Paydown ......oocueeeeerres foumeeniiiiiiiiii oo e e 1785 183 [ s (1,331) ] [eeeeiis (1,331) | eeiiieeeeii foeiieeeeeeiiiees e oo feeeeiiiiiiis i 161 |..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46590R-AG-4 .. |Class XA 1.329% 08/15/49 .... ..07/01/2022 . |Paydoun .... . (1,434)]... .. (1,434)]... ..08/15/2049 .
JP Morgan Chase Comm Mtge Series
46500R-AG-4 .. |Class XA 1.320% 08/15/49 .....ccevvrverricns | cennnns ..08/01/2022 . [Paydown ......cocuemeeeeres formeeiiiiiiiieii e fe e e 1,800 [ 1,342 [ s (1,382) [ [eeeeiis (1,342) |- e foeiineeeeeiiiees e oo feeeeiiiiiis e 218 |..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46590R-AG-4 .. |Class XA 1.329% 08/15/49 .... ..09/01/2022 . |Paydoun .... - (1,347)]... . (1,347) ... ..08/15/2049 .
JP Morgan Chase Comm Mtge Series
46590R-AG-4 .. |Class XA 1.329% 08/15/49 .....cevvvverricis | eennnne ..10/01/2022 . [Paydown ......ccceeeeeeeees fooreeiiiiiiiiiiii oo e 97,070 |eeeeiianns 72,364 |.ooeeiiiiiieenes | (72,364) ..o o (72,364) [eveeeeeeeiies [ e o e 14,717 |..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46500R-AG-4 .. |Class XA 1.329% 08/15/49 .....ccevvrverricns | cennnne 1170172022 . | Paydonn ...eeeeeeeeeeeeeees e e e e 1,618 | 1,206 |- fereeeeene (1,200) - [ (1,208) [+eeeeeiiiieeees feeeeeeiiireeeeeie feovereiiiiiieens oo o [ 276 |..08/15/2049 .
JP Morgan Chase Comm Mtge Series 2016-JP3
46500R-AG-4 .. |Class XA 1.320% 08/15/49 .....ccevvrverricns | cennnns .. 12/01/2022 . {Paydown ......ooceeeeeeerns foueeniiiiiii e e e 1,740 [oeeiiiinns 1,207 | [ (1,207) ] oo (1,207) | Joeieeeeeeiiiees e oo feeeeiiiiiis i 321..08/15/2049 .
MGIC Investment
46625H-RL-6 .. | Jpmorgan Chase & Co  2.700% 05/18/23 ...... |....... .11/01/2022 .| Corporation .......ccccewn feueeeeeiiiiiiinnnins i 813,739 [ 823,000 |......oeennn 866,710 |............ 842,585 ... feieees (13,430) [-ceeeeiieeeeeees o (13,430) [evvveeeeeiiiins [ 829,155 [ooeeiiiiiiiiaes feeeeeae (15,416)|......... (15,416)|............. 21,172 (..05/18/2023 .
JP Morgan Chase Comm Mtg Series 12-C8 Class Redempt ion
46638U-AC-0 .. | A3 2.829% 10/15/45 .....eeviiiiiiiiiiieeeee | s ..03/01/2022 . {100.0000 ........eoveerraus ferreeiiiiiiiieiiis feeeeene 3,788,653 |........... 3,788,653 |......... 3,799,824 |.......... 3,785,373 [ [oeeeiis 3,280 [oeeeeeeeeiiiiiees [eeeeeeies 3,280 |ooioiieeeeeee oo 3,788,653 |..ooceeeieeeeins oo e [ 26,79 |..10/15/2045 .
JP Morgan Chase Comm Mtg Series 12-C8 Class Redempt ion
46638U-AC-0 .. | A3 2.829% 10/15/45 .....eeveiiiiiiiiieeeeeee | e ..05/01/2022 . {100.0000 ........coveeriaun forreriiiiiiiiiiiiis feeeeene 1,649,029 |........... 1,649,029 ......... 1,653,892 |......... 1,647,602 | | 1,428 | o 1,428 |ooeeeiiiieees [ 1,649,029 [.ooooiiiiiiiiies fooeeeiiiiiieiees e [ 19,439 [..10/15/2045 .
JP Morgan Chase Comm Mtg Series 12-C8 Class Redempt ion
46638U-AC-0 .. | A3 2.829% 10/15/45 .....eevviiiiiiiiieieeeee | s ..06/17/2022 .{100.0000 ........coeeerrin forreiiiiiiiiieiiiis e 4,273,944 |........... 4,273,944 |......... 4,286,545 |.......... 4,270,284 oo | 3,700 | o 3,700 foreeeiiiiiiiiees feeeenne 4,273,984 | o e e 60,457 |..10/15/2045 .
JP Morgan Chase Comm Mtg Series 12-C8 Class Redempt ion
46638U-AC-0 .. | A3 2.829% 10/15/45 .....eeviiiiiiiiiiiieeee | s ..07/15/2022 .{100.0000 ........oovmeerens formeriiiiiiii e 513,824 |.......eee 513,824 |............ 515,339 |...eveeens 513,379 | [ A5 | el A5 s e 513,824 ooeeeiiiiiiiies oo e [ 8,480 |..10/15/2045 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......cccvveeeeeii | eennne ..01/01/2022 . [Paydown ......coocueeeeeeees formeniiiiiiis e e e 4,481 | 2,165 | [ (2,165 [eeeiiis (2,165) |- eeieeeeeiiis foeiieieeeeeiiiees e e o e 44 1..12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeeii | cennnne ..02/01/2022 . |Paydown .......cccueeeeeenes foumnnniiii e e e 4,497 | 272 | [ (2,A72) e [ (2,172) |oeeieiiiiiiis o e oo o e 88 [.. 12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeeii | cennnne ..08/01/2022 . [ Paydown .......cccueeeeeenes founeniiiiii e e e 5,452 |...ooeeennnn 2,633 [ooeeeiiiiiieees | (2,683 [eeeeiiies (2,633) |- eeieeeeeeiii foeimereeeesiiiees Joeeiiiieeeeeii e fereeeiiiiis e 160 |.. 12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 .......cccveeeeeii | cennnne ..04/01/2022 . [Paydown .......cccueemeeeees foumeniiii e e e 4,533 | 2,189 | [ (2,189 [oeeeiis (2,189) |- foeiieeeeeeiiiies e oo fereeeiiiiiis e 185 .. 12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 .......ccvveeeeeii | cennne ..05/01/2022 . |Paydown ......ooccuveeeerres founeniiiiiiiiiii oo e e 4,861 | 2,348 [ | (2,348)|.eeeee e [oeeeeies (2,348) |- ceeeeeeeciie foeieeeeeeeiiines Jeeiiieeeeeeiie e fereeiieiiis e 246 |..12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeeii | cennnne ..06/01/2022 . [Paydown .......ccceeeeerees foumeniiiiii e e e 4,566 |......oeee..n. 2,205 [oeeeeiiiiiiiieees e (2,205)]-cveeeeeiiiiees [eeeeeiies (2,205) |- eiieeeeiii feeieneeeeeeiiiees Joeeiieeeeeeei oo fereeeieiiies e 283 |..12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeeii | cennnne ..07/01/2022 . |Paydown .......occueeeeeeees foumeniiiiiis e e e 4,893 |..oeeeenne 2,363 [ooeeeeiiiiieeees | (2,363 [eeeeiiies (2,363) |- ceeeeeeeeii foeiimeeeeeeiiiiees Joeviiiieeeeii e feeeeeiiiiis e 351 |..12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 .......cccveeeeeii | cennnne ..08/01/2022 . [Paydown .......cccueeeeeeees founeniiii e e e 4,872 |oiien 2,383 [oeeeeiiiieieees e (2,383) e oo (2,383) [-eeeeeeeeiiies [ e e e s 405 |.. 12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeeii | cennne ..09/01/2022 . [Paydown ......oocuveeeeenns foumeeiiiiiiiiiii e e e 4,616 | 2,280 [oeeeeeiiiiiieees e (2,280)]- e Joeeeeiiies (2,280) |-ovveeeeeeni foeimmeeeeesiiiees Joeeiiiieeeeeiie oo fereeeieiiis e 437 |..12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeeii | cennne ..10/01/2022 . | Paydoun (2,387) |- ereeeeeiiies foeiieeeeeeiiiees e e feeeeeiiiiis e 516 |.. 12/15/2049 .
JPMDB Comm Mtg Sec Trust Series 2016-C4
46646R-AL-7 .. |Class XA 0.750% 12/15/49 ......ccccvveeeeiii | connne .11/01/2022 . | Paydoun .... . (2,31)]... ..12/15/2049 .

46646R-AL-7 ..
46647P-AE-6 ..
46647P-AE-6 ..

JPMDB Comm Mtg Sec Trust Series 2016-C4
Class XA 0.750% 12/15/49
JPMorgan Chase & Co  2.776% 04/25/23
JPlorgan Chase & Co  2.776% 04/25/23

..12/01/2022
..04/25/2022 .
..04/25/2022 .

. | Paydown

Call
Call

100.0000 .
100.0000 ...

..... 3,508,000

..6,292,000 |..

3,641,129

.6,530,781 |..

.. (22,850))...

..(2,403)|...

..6,292,000 |.
..3,508,000 |....

.. 12/15/2049 .
..04/25/2023 .
..04/25/2023 .
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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
11 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-
CusIp 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Jackson Natl Life Global 3.300% 02/01/22
Lt I O IR R, ..02/01/2022 . IMaturity ..ocooveneereeens foeemmneeeeeeniees s 12,225,000 |......... 12,225,000 |........ 12,213,875 |........ 12,224,675 |ceeeeeeeeeeeeeee oo K7 IR IR 7.3 ST ISR 12,225,000 |oeevveneeeeeennn foreeeeeis s e 201,713 [..02/01/2022 .
Johns Hopkins Health Sys ~ 2.767% 05/15/23 MGIC Investment
478111-AB-3 .. | ... ..11/01/2022 .| Corporation .. ..4,515,000 |.. . 4,524,646 |.. . 4,516,478 (891) ..4,515,587 |. . (61,461)[. 120,072 |..05/15/2023 .
49271V-AG-5 .. |Keurig Dr Pepper Inc  4.057% 05/25/23 ..04/22/2022 . |Call 101.9160 . .300,000 |.. .327,771 |.. .(2,991) .(9,881)[. .10,718 ..05/25/2023 .

49271V-AG-5 ..

49327M-22-6 ..

49327M-22-6 ..

49456B-AB-7 ..

501044-CS-8 ..
532457-80-0 ..
539830-BE-8 ..
585055-BS-4 ...
58980V-2A-1 ..

61744Y-AN-8 ..

61746B-CY-0 ..
617482-4M1-3 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61766E-BF-1 ..

61767F-BB-6 ..

61767F-BB-6 ..

61767F-BB-6 ..

61767F-BB-6 ..

-|Eli Lilly & Co

4.057% 05/25/23

Keurig Dr Pepper Inc

Key Bank Na  1.250% 03/10/23

1.250% 03/10/23 ................

Key Bank Na

Kinder Morgan Inc ~ 5.625% 11/15/23

3.850% 08/01/23

2.350% 05/15/22
Lockheed Martin Corp ~ 2.900% 03/01/25
Medtronic Inc  3.500% 03/15/25
Met Tower Global Funding  0.550% 07/13/22

Kroger Co/The  3.850% 08/01/23 ..............

Morgan Stanley — 3.125% 01/23/23 .............
Morgan Stanley  6.250% 08/09/26
MORGAN STANLEY ~ 4.875% 11/01/22
Morgan Stanley BAML Trust Series 2016-C29
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29

Class XA 1.513% 05/15/49 .... .
Morgan Stanley BAML Trust Series
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29

Class XA 1.513% 05/15/49 .... .
Morgan Stanley BAML Trust Series
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29

Class XA 1.513% 05/15/49 .... .
Morgan Stanley BAML Trust Series
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29
Class XA 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29
Class XA~ 1.513% 05/15/49
Morgan Stanley BAML Trust Series 2016-C29
Class XA 1.513% 05/15/49
Morgan Stanley Capital | Trust Series 2016-
UB11 Class XA 1.441% 08/15/49
Morgan Stanley Capital | Trust Series 2016-
UB11 Class XA 1.441% 08/15/49
Morgan Stanley Capital | Trust Series 2016-
UB11 Class XA 1.441% 08/15/49
Morgan Stanley Capital | Trust Series 2016-
UB11 Class XA 1.441% 08/15/49

04/22/2022 .

..11/01/2022 .

11/01/2022 .

..06/16/2022 .

..06/16/2022 .
..05/15/2022
..06/11/2022 .
..06/01/2022 .
..07/13/2022 .

..06/16/2022 .

..08/26/2022 .
..11/01/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

..05/01/2022 .

..06/01/2022 .

..07/01/2022 .

..08/01/2022 .

..09/01/2022 .

10/01/2022 .

..11/01/2022 .

12/01/2022 .

..01/01/2022 .

..02/01/2022 .

..03/01/2022 .

..04/01/2022 .

. |Maturity

Call 101.9160 ....
MGIC Investment

Corporation
MGIC Investment
Corporation
MGIC Investment
Corporation
MGIC Investment
Corporation

Call
Call

Maturity
MGIC Investment
Corporation
Jane Street Execution
Services

Maturity

100.0000 ...
101.6720 ....

Paydown
Paydown ....
Paydown
Paydown ....
Paydown
Paydown ....

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown
Paydown

Paydown

......... 1,015,307

......... 1,821,436
............ 476,406

......... 3,144,713

...3,110,000 |...
...1,695,000 |...
L 7,147,542 |
...2,700,000 |...

......... 1,438,576

......... 2,644,785
......... 5,600,000

.. 167,000

........... 1,029,000

1,846,000
............. 465,000

........... 3,114,000
.... 3,110,000
..... 1,696,000
.... 7,030,000
.. 2,700,000

........... 1,432,000

........... 2,475,000
.......... 5,600,000

.. 182,459

1,043,838

......... 1,872,619

......... 1,474,760

......... 3,033,913
......... 6,086,583

.......... 1,445,643

.......... 2,731,496
......... 5,660,467

............... 6,674
............... 6,698
............... 7,945

............... 6,752

........... (8,241)
........... (7,339)

(11,171)

........... (4,758)

.......... (34,248)
(60,467)

........... (4,750)

........... (4,946)

........... (4,297)

........... (4,330)
........... (4,008)
........... (4,025)
.......... (29,974)
........... (4,024)
........... (4,374)
........... (6,674)
........... (6,698)
........... (7,945)

........... (6,752)

- (3,901)[...

..(3,938)...

..(2,805)]...

...365 |...
.18t
.(12,994)[...

...(1,665) ...

(4,594)

............ (8,241)

............ (4,758)

........... (34,248)
(60,467)

............ (4,750)

............ (4,946)

............ (4,297)

............ (4,330)
............ (4,008)
............ (4,025)
........... (29,974)
............ (4,024)
............ (4,374)
............ (6,674)
............ (6,698)
............ (7,945)

............ (6,752)

..(3,901) ...

..(3,938) |...

..(2,805) |...

........ 1,030,976
........ 1,849,545
........... 489,839

........ 3,143,450

........ 1,440,885

........ 2,697,248
........ 5,600,000

..3,110,000 |....
..1,693,502 |....

(15,669)

(28,109)

-(5,500) ...

............ 163,711

..05/25/2023 .
..03/10/2023 .
..03/10/2023 .
.. 11/15/2023 .

..08/01/2023 .
..05/15/2022 .
..03/01/2025 .
..03/15/2025 .
..07/13/2022 .

..01/23/2023 .

..08/09/2026 .
............ 273,000 |..

11/01/2022 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..05/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .

..08/15/2049 .




AA4E
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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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Morgan Stanley Capital | Trust Series 2016-
61767F-BB-6 .. |UB11 Class XA 1.441% 08/15/49 ............. | ..ceeeee ..05/01/2022 . [Paydown ......oocueeeeeeres forneeiiiiiiiii e fe 15,018 [T 182 [ s (7,182) e [ (7,182) [eeeeeeiiiieeees feeeeeeiiiieeeeeie feeeereiiiiieens oo o oo 844 ..08/15/2049 .
Morgan Stanley Capital | Trust Series 2016-
61767F-BB-6 .. |UB11 Class XA  1.441% 08/15/49 ............. | ..ceeee ..06/01/2022 . [Paydown ......coccueeererres foumeeiiiiiiiiiii oo e e 14,225 [ 6,803 [ | (6,803) ] [ (6,803) [+eeeeeerreenees feerreriiireeeeiin feeeereiiiiiieees Joeeeeiiieenins o e 971 |..08/15/2049 .
Morgan Stanley Capital | Trust Series 2016-
61767F-BB-6 .. |UB11 Class XA  1.441% 08/15/49 ... ..07/01/2022 . |Paydoun .... . (307,187))... (307,187) ... ..08/15/2049 .
Morgan Stanley Capital | Trust Series 2016-
61767F-BB-6 .. |UB11 Class XA 1.441% 08/15/49 ............. | ..ceeeee ..08/01/2022 . [Paydown ......oooveeeeerens founeeiiiiiiiicii e e e 14,382 [ 6,854 [ | (6,854) .. [oeeeeiiies (8,854) |.eeveeeeeeii foeiimeeeeeeiiiies Jeeiiiiieeeiiiis e feeeeiiiiiiies e 1,303 |..08/15/2049 .
Morgan Stanley Capital | Trust Series 2016-
61767F-BB-6 .. |UB11 Class XA  1.441% 08/15/49 ... ..09/01/2022 . |Paydoun .... ..(6,813)[... ...(6,813)]... ..08/15/2049 .
Morgan Stanley Capital | Trust Series
61767F-BB-6 .. |UB11 Class XA  1.441% 08/15/49 ............. | ..ceeee ..10/01/2022 . [Paydown ......coeueeeeeeees forneeiiiiiiiiiii e fe e 18,277 [ TL806 [ [ (7,306) - [ (7,306) [+eeeeeeirneeens feeeeeeiiimieeeeiie fereeeieiiiiieees fooeeiiiiiiis o feeeeiiins 1,729 |..08/15/2049 .
Morgan Stanley Capital | Trust Series 2016-
61767F-BB-6 .. |UB11 Class XA  1.441% 08/15/49 ... ..11/01/2022 . |Paydoun .... ..(6,931)[... ..(6,931)]... ..08/15/2049 .
Morgan Stanley Capital | Trust Series
61767F-BB-6 .. |UB11 Class XA  1.441% 08/15/49 ............. | ..eeeee ..12/01/2022 . [Paydown ......ooeeeeeeerees forneiiiiiiiii e e 158,383 [ 78T [ s (7,387 )i [oeeeees (7,357) | eeeeeeeii foeiemeeeeeeiiiees feeiieieeeieies oo foeeeiiiiiiiis e 2,084 |..08/15/2049 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuveeees | eennnee ..01/01/2022 . [Paydown .....oooouemeeerens founeeiiiiiiiiiiii oo e o785 1803 [ s (1,303)]- e [oeeeiiaes (1,303) |+ eieeeeeeii foeiimieeeeeiiines Joeeiieieeeieies oo o e 19 ]..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 .....ccccuuveens | eennnne ..02/01/2022 . | Paydown .......occueeeeeenes founnniiii e e e 1,742 oo 1,309 |- [ (1,309)- e Joeeeeiies (1,309) |- eieeeeeeii Joeiimeeeeeeiiiees e e o e 37 (..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuvveees | eennnne ..08/01/2022 . [Paydown .......occueeeeeenes founenniiiiis e e e 2,276 | 1,710 foreeeeiiieees e (1,710 e (1,710) [eeeee s oo oo oo o oo 73 ..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuveees | eennnee ..04/01/2022 . [Paydown .......cccueemeeeees foumeniiii e e e 1,759 [ooeeiiiiens 1,321 | [ (1,321) ] [eeeeis (1,321) oo o e oo o e 78 [..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuvveees | eennnne ..05/01/2022 . |Paydown ......occuveeeeerns founeeiiiiiiiii e e 2,178 | 1,636 |- fereeeeene (1,636)]- e e (1,686) [+eeeeeeiniieeees feereeeiiiireeeeein feoeeeiiiiiiieees oo o [ 120 [..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuvvvens | eennnne ..06/01/2022 . [Paydown .......ccceeeeeeres foumeiiiiiiii e e e 1,995 | 1,499 [ e (1,499 [eeeeis (1,499) |- foiieeeeeeiiiees e oo feeeeiieiiis e 133 [..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuvvnees | eennnee ..07/01/2022 . |Paydown .......occueeeeeenes foumeniiiis e e e 2,444 ... 1,836 |- [ (1,836) ] [ (1,836) [+eeeeeinnireees feeeeeeiimeeeeeiin feoeeriiiiiiieens oo o [ 190 [..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuuveees | eennnns ..08/01/2022 . [Paydown .......cccueeeeeeees founeniiiiii e e e 2,240 |.eoveeaennnns 1,683 |- [ (1,683)] e [ (1,683) [eeeeeeiiieeees foereeeiiiieeeeeie feoreiiiiiiiieens oo o [ 200 |..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuvveens | eennnns ..09/01/2022 . | Paydown .......oocueeeeeeres founeeiiiiiis e e e 2,464 | 1,852 | [ (1,852) - [oeeeiiies (1,852) |- eeiieeeecii foeimeeeeeeiiiiees Joeviiiieeeeiie oo feeeeiiiiiiis e 250 |..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccuvvvens | eennnne ..10/01/2022 . [Paydown .......oocueeeeeeees founeniiii e e e 2,591 | 1,947 | [ (1,947 [ (1,947) | o e oo feeeeiiiiiis i 290 |..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ......cccvueens | eennnne L. 11/01/2022 . [Paydown .....oooeeeeeeeenes fooneeii e e e 2,377 | 1,786 [ooeeeeiiiiieees | (1,786) - [ (1,786) [+eeeeeiiieiees feeeeeeiiiieeeeiie feoeeieiiiiieens oo o oo, 295 |..07/15/2052 .
Morgan Stanley Capital | Trust Series 2019-
61771M-AX-8 .. |H7 Class XA 1.299% 07/15/52 ... P IR ..12/01/2022 . | Paydoun ....1,962 |.. ..(1,962)|... ..07/15/2052 .
62044T-AE-5 .. |Nvr Inc  3.950% 09/15/22 ..06/15/2022 . |Cal | 100.0000 ... .... 2,808,000 .2,819,281 |.. ..2,808,000 |.... ..09/15/2022 .
62944T-AE-5 .. |Nvr Inc  3.950% 09/15/22 ..06/15/2022 . |Cal 100.0000 .... . ... 1,566,000 |......... 1,608,063 |.......... 1,672,291 |.. 21,566,000 [-eeveeeiiiiiiins oo [ ..09/15/2022 .
631103-AF-5 .. |Nasdaq Inc ~ 4.250% 06/01/24 . ..04/06/2022 . |Call 102.9422 . .. 11,478,056 11,150,000 |.. 11,612,570 |.. 11,276,173 11,261,521 |. L (111,521) ..06/01/2024 .
637432-NII-3 ...|National Rural Util Coop  2.400% 04/25/22 ..03/25/2022 . |Call 100.0000 .... ...8,125,000 |........... 8,125,000 8,122,725 8,124,850 |. ..8,124,959 |.... ..04/25/2022 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeeeees | vennnne ..01/25/2022 . |Paydown .......ccceveeerres fornniiiiiiin e 7,857 |oeeeeiiiieens 7,857 [ 7,838 | 7,845 | [eeee s | o [ o 7,857 |eeeeieiieenes oo o oo 4 |..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccceeeevces [ cunnnn |-. 02/25/2022 . | Paydoun ... ..6,125|... ....6,125 ...6,15 |.... ..09/27/2066 .
Navient Student Loan Trust Series
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeveeeee | vennnne ..03/25/2022 . |Paydown .......cccoueeeerres foreiiiiiiii e 5,241 | 5,241 [coeiiiiiens 5,228 |..overeeennes 5,283 [oeeeeiiiiiiieeees e T e [ [ PO IR 5,281 i o e s 81..00/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 .........cceeeeeens [ unnnn |-. 04/25/2022 . | Paydoun .........ceccuveeees fonnneiiiiiiiiins e 8,282 | 8,282 8,262 | 8,270 | [eeeeeeiiiees 12 e [ 12 | o 8,282 |oeeiiciiiieeies oo e e 20 [..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeeeeees | vennnne ..05/25/2022 . |Paydown ........ccoueeeerres foreniiiiiiii e, 8,440 |....oveeennne 8,440 |....eeenn 8,420 | 8,428 | [ 12 e [ 12 | o 8,440 oo e o e 28 [..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 .........ccceeeeen [nnnn |.. 06/25/2022 . | Paydown ..........occoeeeeeifoinnneeiiiiiiiiiness oo, 6,867 |...ccuunnnnn 6,867 .............. 6,850 |.....eee. 6,857 [.eveeieiiiiiiiies oo 10 | o, 10 [ [, 6,867 |..ooveeeiiiiinns foeeiiiiiiiis | e, 33 ]..09/27/2066 .




ev'via

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 4
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Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeveeees | cennnne ..07/25/2022 . |Paydown ........ccoeeeeerres founiiiiiiiiin e 9,584 |....oveeeennne 9,584 ... 9,561 | 9,571 [ [eeeee s L3N RTORORUUR RPN 4 | o 9,584 |eeeiiieiiiiiin o [ e 61 ..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeveeeeee | vennnne ..08/25/2022 . [Paydown .......ccceveeerie foreiiiiiiiiii [ 10,154 | 10,154 [ 10,130 foueeernnees 10,140 | o L3N RTORORUUR RPN 4 | s 10,154 | o o e 89 [..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeeeeees | vennnee .09/25/2022 . | Paydoun ... ..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeveeees | cennnne .. 10/25/2022 . |Paydown .......ccceemeeeres fornnniiiiii [ 8,228 08,228 8,208 [l B 21T [ [ 12 e [ 12 [ [ 8228 [ [ e [ 117 |..09/27/2066 .
Navient Student Loan Trust Series 17-4A
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeeveeeee | vennnne .11/25/2022 . | Paydoun .... ..09/27/2066 .
Navient Student Loan Trust Series
63940A-AB-4 .. |Class A2 4.889% 09/27/66 ........ccoeeveeeeee | vennnne .. 12/25/2022 . |Paydown .......ccceeeeeeres fornnniiiii [ 21,815 [ 20,815 [ 20,763 [ 20,785 [ [ BT e [ BT [ [l 20815 [ [ e [ 476 |..09/27/2066 .
Nelnet Student Loan Trust 16-1A  5.189%
64033U-AA-8 .. | 09/25/65 ........oereiiiiiiiiieeeeiieee e [ e .01/25/2022 . | Paydoun .... ..09/25/2065 .
Nelnet Studen
64033U-AA-8 .. | 09/25/65 ........eoeiiiiiiiiiiaieeiieee e | e ..02/25/2022 . [Paydown .......ccceeeeerins forniiiiiiiii [ 21,877 | 21,877 [ 21,160 |..oceeeens 21,167 [ [ 210 foreeeiiii e 210 [ooeiieeeeiiiins foeeeeeeee 21,377 | orieeeeeiiiies oo o 32 |..09/25/2065 .
Nelnet Student Loan Trust 16-1A  5.189%
64033U-AA-8 .. | 09/25/65 ........eeriiiiiiiiiieeeeiieee e [ e .03/25/2022 . |Paydonn ........oeecueeerees fornieniiii e 23,562 ..eeeeeinens 23,562 | 23,322 [oeeeeiinnes 23,330 |-eoiieeeeeeeies [ 282 |eeeieeeees o 282 oo e 28,562 [eeeeiiiiiiiiies fereeeeiiiiees s [ 54 ..09/25/2065 .
Nelnet Student Loan Trust 16-1A  5.189%
64033U-AA-8 .. | 09/25/65 ........eoriiiiiiiiiieeeeiieee e [ e ..04/25/2022 . [Paydown .......ccceeeeerii forniiiiiiii [ 26,142 ..o 26,142 |............. 25,876 |............. 25,885 ..o o 257 | o 257 oo e 26,142 | o oo s 88 |..09/25/2065 .
Nelnet Student Loan Trust 16-1A  5.189% MGIC Investment
64033U-AA-8 .. | 09/25/65 ........oereiiiiiiiiieeeeiieee e [ e ..05/16/2022 . | Corporation .......cccoees feeeeeiiiiiiinniiiics foeeeeene 1,361,603 |........... 1,374,943 (......... 1,360,978 |......... 1,361,421 | e 72 [oeeeeiiiiiiis i 72 | foeeees 1,361,493 [ooeeiiiiiiiiies [ 110 ..09/25/2065 .
New York Life Global Fdg ~ 1.100% 05/05/23 MGIC Investment
B49B-DP-5 .| weeeeeiiiiiiiiie e [ e .. 11/01/2022 . | Corporation ........cccoew feueeeeriiiiiniiins e 701,920 | 716,000 |............ 727,921 | 721,616 [oeeeeeiiiiiieees | (3,474).eeeeeiiiiies [ (3,474) |- o 718,142 | s (16,221) ..05/05/2023 .
MGIC Investment
6533%K-BU-3 ...|Nextera Energy Capital  0.650% 03/01/23 .. |....... ..05/16/2022 . | Corporation ...763,527 |... ... 775,000 ...776,191 775,757 |.. .. (240)|... .. (240)|... L.775,517 |.... . (11,990) ..03/01/2023 .
MGIC Investment
65364U-AB-2 .. |Niagara Mohawk Power — 2.721% 11/28/22 .....|....... .. 11/01/2022 . | Corporation .......cccees foeeeiiiiiiiiiiiniics foeeeene 3,734,783 |........... 3,740,000 |......... 3,711,423 |.......... 3,785,175 [ [oeeeiis 4,432 oo | 4,432 [ foeeees 3,739,607 |oooeciiiieeiies oo (4,854) .. 11/28/2022 .
MGIC Investment
654106-AC-7 .. |Nike Inc ~ 2.250% 05/01/23 ......cceceuvveeaees [ nnnnn |-e 11/01/2022 . | Corporation ..1,483,179 |.......... 1,500,000 |......... 1,464,480 |......... 1,491,814 |.. .. 1,496,890 |.... L (13,711) ..05/01/2023 .
Nissan Auto Rec Owners Trust Series
65478N-AD-7 .. |Class A3 3.220% 06/15/23 ..01/15/2022 . |Paydown ........cccueeeeere fornenniiii e 745,556 |............. 745,556 |............ 745,413 |............ 745,543 ..o e 13 [ [ 13 | i 745,556 |..oooeiiiiiiiies [t ..06/15/2023 .
Nissan Auto Rec Owners Trust
65478N-AD-7 .. |Class A3 3.220% 06/15/23 .... ..02/15/2022 . |Paydoun .... ...688,571 |... ... 688,571 ...688,439 . 688,559 |.. .. 688,571 |.... ..06/15/2023 .
Nissan Auto Rec Owners Trust
65478N-AD-7 .. |Class A3 3.220% 06/15/23 ..03/15/2022 . |Paydonn ........cccueeeeees forneiniii e 644,885 |............. 644,885 |............ 644,762 |............ 644,874 ..o et | o L LI OO IO 644,885 |...ooooiiiiiiins ferereiiiiiiies i [ 5,191 ]..06/15/2023 .
Nissan Auto Rec Owners Trust
65478N-AD-7 .. |Class A3 3.220% 06/15/23 .......cccevrvuunns [unnnnn |-e 04/15/2022 . | Paydonn ........cccueeeeees forneeniiii e 727,300 |..oeeeennnnee 727,300 |- 727,161 ..o 721,288 oo oo 12 e [ 12 | s 727,300 [eveeeeeeiiiinn foreeeeeeiiiies feeeeeiiiieeeeees o 7,806 |..06/15/2023 .
Nissan Auto Rec Owners Trust Series 18-C
65478N-AD-7 .. |Class A3 3.220% 06/15/23 .......eoeverrvunns | eennnne ..05/15/2022 . |Paydown ........cccceeeeeees forneniinii e 637,785 |............. 637,785 ... 637,663 |............ 637,774 oo | | o [ [ 637,785 |..eeeeieeiiiiinn foreeeeeiiiiies [ o 8,557 |..06/15/2023 .
Nissan Auto Rec Owners Trust Series 18-C Redempt ion
65478N-AD-7 .. |Class A3 3.220% 06/15/23 .......ooevevivunns | eennnne ..06/15/2022 . 100.0000 ........oemeerris fourririiiiiiiiiiii [ 2,746 | 2,746 ..o 2,746 | 2,746 | [ e [ e 2,746 |oooieiiiiiies | o e 44 1..06/15/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .....cccueveeeeeeecs | cennnns ..01/15/2022 . |Paydown ........cccueeeeeees fornenniiii e 567,209 |............. 567,209 |......cecu.. 567,124 |............ 567,198 [.oeeeiiiiiiieein oo 12 e [ 12 | s 567,209 [.eeeeeiiciiiiins fereeeeiiiiieeees o [ 1,371..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .....ccevveeeeeeeces [ ennnnnn |-o 02/15/2022 . | Paydonn ........ccccueeeeees forneeniiiii e 516,353 |...ccueenes 516,353 |............ 516,275 |............ 516,342 |- e | o [ o 516,353 [oeeveeieiiiiiins [ e [ 2,49 |..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .....cccevveeeeeeees | cennnns ..03/15/2022 . |Paydown ........cccueeeeees forneiiiiii e 497,504 | 497 504 |............ 497 429 |............ 497 494 ..o e 10 | o L[V OO IO 497,504 .eoeeiiiiiiies oo e [ 3,607 |..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .....cceevveeeerecs [ unnnnn |-e 04/15/2022 . | Paydonn ........ccccueeeeees forneeniiii e 546,478 |............. 546,478 |............ 546,3% |............ 546,467 |- o | o [ [ 546,478 |.oooeeiiiiiies [ e [ 5,283 [..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .....cccuvvveeeeeeas | cennnne ..05/15/2022 . |Paydown ........ccccueeeeres forneniinii e 459,400 |.......eeeee 459,400 |............ 459,330 |.....ovennns 459,390 [...eeeeeeiiiiiies [eeeeiiiiees 10 | o L[V OO IO 459,400 [.eeveeiiiiiiins [ e [ 5,551 [..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .....ccuvvveeeeeeas | cennnne ..06/15/2022 . |Paydown ........cccoeeeveres forneiniiiii e 456,702 |............. 456,702 |............ 456,633 |............ 456,692 ... o 9 e [ [T FUURTRRURT RO 456,702 [.evveeieciiiiens foreeeeiiiiiieees o [ 6,622 |..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. | Class A3 2.900% 10/16/23 .......ccuveeeeeee [cnnns ..07/15/2022 . [Paydown ........cccoeeeeeeefonnniiiiiiiiin ol 420,750 |............. 420,750 )............ 420,686 |............ 420,741 | e 9 | [ 9 | i 420,750 fooeeeiiiiiiiinns foeeeiiiiiiiieens i e, 7,118 |..10/16/2023 .
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Nissan Auto Rec Owners Trust Series 19-A
65479K-AD-2 .. |Class A3 2.900% 10/16/23 ...oovveeeeeemnnns | eeens ..08/15/2022 .| Paydown .....eieeeermnnnies foeeennee s e 397,400 |............. 397,400 |..ceennnnnen 397,340 |............ 897,392 [.oeeeeeieeeeeene e 8 [ e L PR 397,400 [..oeeeeeeneieeee Jorneeeeeemiees foeeeeeeeis e 7,683 [..10/16/2023 .
Nissan Auto Rec Owners Trust Series 19-A Redempt ion
65479K-AD-2 .. |Class A3 2.900% 10/16/23 .......eeeveeeennnnn ..09/15/2022 .| 100.0000 ... ...87,659 |... .. 87,657 |.. ..10/16/2023 .

664675-AG-0 ..

67555J-AA-4 ..

67555J-AA-4 ..
68233J-AR-5 ...
68389X-AP-0 ..
68389X-AP-0 ..

69349L-AN-0 ..
70450Y-AB-9 ..
70450Y-AB-9 ..

709599-AN-4 ...
718172-AT-6 ..
723787-AS-6 ..

723787-AU-1 ..
731572-AA-1 ..
731672-AA-1 ..
737679-0D-9 ..

74368C-AR-5 ..

75951A-AJ-T ..
76200P-AA-1 ..

784420-AP-6 ..
784420-AP-6 ..
784420-AP-6 ..
784420-AP-6 ..
784424-AD-5 ...
784424-AD-5 ...
784424-AD-5 ...
784424-AD-5 ...
78442G-PQ-3 ...
78442G-PQ-3 ...
78442G-PQ-3 ...

784426-PQ-3 ...

3.941% 03/01/22 .
2.510% 05/15/31

Nor theastern University

Ochsner LSU Health System
Ochsner LSU Heal th Systen  2.510% 05/15/31
Oncor Electric Delivery  4.100% 06/01/22 .
Oracle Corp ~ 2.500% 10/15/22 ...
Oracle Corp  2.500% 10/15/22 ...

Pnc Bank Na
Paypal Holdings Inc
Paypal Holdings Inc

3.800% 07/25/23
2.200% 09/26/22
2.200% 09/26/22

4.250% 01/17/23
2.500% 08/22/22 ..
0.750% 01/15/24

Penske Truck Leasing
Philip Morris Intl Inc
Pioneer Natural Resource

Pioneer Natural Resource  0.550% 05/15/23
Ralph Lauren Corp 1.700% 06/15/22
Ralph Lauren Corp ~ 1.700% 06/15/22 .
Potomac Electric Power  3.050% 04/01/22 ..

Protective Life Global ~ 1.082% 06/09/23 ..
Reliance Stand Life I~ 3.850% 09/19/23 ..
RGA Global Funding  2.000% 11/30/26
SLC Student Loan Trust Series 05-3 Class A3
4.889% 06/15/29
SLC Student Loan Trust Series 05-3 Class A3
4.889% 06/15/29
SLC Student Loan Trust Series 05-3 Class A3
4.889% 06/15/29
SLC Student Loan Trust Series 05-3 Class A3
4.889% 06/15/29
SLC Student Loan Trust Series 07-1 Class A4
4.710% 05/15/29
SLC Student Loan Trust Series 07-1 Class A4
4.710% 05/15/29
SLC Student Loan Trust Series 07-1 Class A4
4.710% 05/15/29
SLC Student Loan Trust Series 07-1 Class A4
4.710% 05/15/29
SIm Student Loan Trust Series 05-5 Class A4
4.498% 10/25/28
SIm Student Loan Trust Series 05-5 Class A4
4.498% 10/25/28
SIm Student Loan Trust Series 05-5 Class A4
4.498% 10/25/28
SIm Student Loan Trust Series 05-5 Class A4
4.498% 10/25/28

..03/01/2022 .

.09/30/2022 .

.. 12/14/2022 .
..03/01/2022 .
.. 10/15/2022
.10/15/2022 .

.. 11/01/2022
..05/23/2022 .
..06/22/2022 .

..11/01/2022 .
..08/22/2022 .
..02/14/2022 .

..11/01/2022 .
..06/15/2022
..06/15/2022
..04/01/2022 .

..11/01/2022 .

..05/16/2022 .
08/23/2022 .

..03/15/2022 .

..06/15/2022 .

..00/15/2022 .

12/16/2022 .

..02/15/2022 .

..06/16/2022 .

..08/15/2022 .

.. 11/15/2022 .

..01/25/2022 .

..04/25/2022 .

..07/25/2022 .

..10/25/2022 .

. [Maturity ...

.| Corporation

. [Maturity ...
. |Maturity

Maturity ...
Jane Street Execution
Services .....oceeeeunnnns
Wells Fargo
Call 100.0000 ....

Maturity ...
MGIC Investment

Call 100.2650 ....
Call 100.0990
MGIC Investment
Corporation
Maturity
Call 100.0000 ....
MGIC Investment
Corporation

Maturity ...
MGIC Investment
Corporation
MGIC Investment
Corporation
Truist Securities

Paydown

Paydown

Paydown
Redempt ion
100.0000

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

............ 153,492

......... 6,338,323

...3,095,000 |...
125,000 |...

............ 697,938

...625,000 |...

...5,023,946 |...
...5,540,000 |...
...1,790,000 |...
...3,210,000 |...

... 3,609,936 |...
...6,744,868 |...

.. 625,000
............. 200,000

..... 7,990,000
..... 5,540,000
.... 1,790,000
..... 3,210,000

.. 15,200,000

........... 6,350,000
..3,095,000
.. 125,000

..4,330,000
............. 716,000

..... 3,580,000
..... 7,385,000

.. 75,000 |..
. 358,000 |..
. 642,000 |..

...625,000
............ 200,000

......... 7,990,000
5,045,181

......... 4,256,823

............ 720,038

......... 3,781,626
7,381,529

.. 74,996 |..
. 363,653 |..
.652,137 |..

15,404,087 |..
.. 633,307 |..
353,074

.625,000 |..

6,388,107

..3,099,433 |..
.. 124,965 |..

74,997

. 359,315
. 644,359
..4,324,654 |..

... 717,977

3,671,402 |..
7,381,588 |..

..(1,319)
..(2,359)

........... (1,143)

...5,346 |...

(19,462)|...

.(1,315)
.(2,359)

..(9,854) ...
(829) |...
...(1,486) |...

..... 5,346 |...

........ 6,357,718

..3,095,000 |....
124,967 |....

(247,323)
.. ...(3,421)
........... (1,453)

(18,896)

. (42,005)
(637,151)

.(1,819)[.

(18,896)

(42,005) ...
(637,151)[...

..217,
....56,
.44,

.. 80,

... 731

.. 10,

819 |..
785 |..
750 |..
250 |..

627
725|..
..09/26/2022 .

..03/01/2022 .

..05/15/2031 .

05/15/2031 .
06/01/2022 .
10/15/2022 .
10/15/2022 .

..07/25/2023 .

09/26/2022 .

..01/17/2023 .
..08/22/2022 .
..01/15/2024 .

..05/15/2023 .
..06/15/2022 .
..06/15/2022 .
..04/01/2022 .

..06/09/2023 .

..09/19/2023 .
..11/30/2026 .

..06/15/2029 .

..06/15/2029 .

..06/15/2029 .

..06/15/2029 .

..05/15/2029 .

..05/15/2029 .

..05/15/2029 .

..05/15/2029 .

..10/25/2028 .

..10/25/2028 .

..10/25/2028 .

..10/25/2028 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

Sv'via

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 19 20 21
11 12 13 15
Total
Current Foreign Bond
Year's Exchange Book/ Interest/
Prior Year Current Other- Change in | Adjusted Stock Stated
Book/ Unrealized Year's Than- Book/ Carrying Dividends Con-
CusIp Adjusted Valuation (Amor- | Temporary Adjusted Value at Total Gain | Received | tractual
Identi- For-| Disposal Name Con- Carrying Increase/ | tization)/ |Impairment Carrying Disposal (Loss) on During Maturity
fication Description eign Date of Purchaser sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized Value Date Disposal Year Date
80282K-AT-3 .. | Santander Holdings Usa  3.700% 03/28/22 .. |....... ..02/28/2022 . [Cal | 100.0000 ..... 11,350,000 11,350,000 11,335,215 11,349,089 ..o o, 614 | o814 [ [ 11,349,703 [ovvvvvvviiniiinns Jeeeeeeeennnnnn 207 [, 207 oo 174,979 |..03/28/2022 .
MGIC Investment
817826-AA-8 .. | 7-Eleven Inc  0.625% 02/10/23 ........ovvvvnn | oeeeens ..11/01/2022 . [ Corporation .....cceeevvn Joeveeeeenniininnnnnns Joveeenennnns 197,551 |............. 200,000 |............ 199,834 |............ 199,908 [.vvvvvvvvriiiiieins foerieiiiiieens B9 | e B9 [ [ 199,977 | i (2,426))... [27L5) ] 1,6311..02/10/2023 .

842587-CU-9 ...

88731E-AF-7 ..

889184-AC-1 ..
889184-AC-1 ..
889184-AC-1 ..

889184-AC-1 ..
889184-AC-1 ..
889184-AC-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

80231A-AE-1 ..

89238E-AC-0 ..

89238E-AC-0 ..
80788M-AE-2 ..

90187L-AA-7 ..

90270Y-BF-5 ..

90270Y-BF-5 ..

90270Y-BF-5 ..

90270Y-BF-5 ..

90270Y-BF-5 ..
91324P-BV-3 ..
91324P-CN-0 ..
91324P-CN-0 ...

927804-FN-9 ..

Southern Co  2.950% 07/01/23 ...
Time Warner Entertainment  8.375¢%

Toledo Hospital/The ~ 5.325% 11/15/28 ......
Toledo Hospital/The  5.325% 11/15/28 ......
Toledo Hospital/The  5.325% 11/15/28 ......

Toledo Hospital/The  5.325% 11/15/28
Toledo Hospital/The  5.325% 11/15/28

Toledo Hospital/The  5.325% 11/15/28
Toyota Auto Receivables Series 18C Class A4
3.130% 02/15/24 ..
Toyota Auto Receivables Series

3.130% 02/15/24 ..ooveiiiiiiiiiiii s

Toyota Auto Receivables Series
3.130% 02/15/24 ..
Toyota Auto Receival

3.130% 02/15/24 .ooveiiiiiiiiiiie e

Toyota Auto Receivables Series

3.130% 02/15/24 ..ooveiiiiiiiiiiii s

Toyota Auto Receivables Series

3.130% 02/15/24 ..ooveiiiiiiiiiiii s

Toyota Auto Receivables Series

3.130% 02/15/24 ..ooveiiiiiiiiiiii s

Toyota Auto Receivables Series

3.130% 02/15/24 .ooveiiiiiiiiiiie e

Toyota Auto Receivables Series 18C Class A4

3.130% 02/15/24 ..ooveeiiiiiiiiii e

Toyota Lease Owner Trust Series 21-A Class

A3 0.390% 04/22/24 .....oevviiiiiiiiiies

Toyota Lease Owner Trust Series 21-A Class

A3 0.390% 04/22/24 ......ooviiiiiiiii,
Truist Financial Corp 1.887% 06/07/29 ...

Park Avenue Trust Series 2017-245P Class A

3.508% 06/05/37 ...vvvvveeeeiiiiiieeeiieee

UBS Barclays Comm Mtg Trust Series 2013-C5

Class A4~ 3.185% 03/10/46 ....................

UBS Barclays Comm Mtg Trust Series 2013-C5

Class A4 3.185% 03/10/46 ....................

UBS Barclays Comm Mtg Trust Series 2013-C5

Class A4~ 3.185% 03/10/46 ....................

UBS Barclays Comm Mtg Trust Series 2013-C5

Class A4~ 3.185% 03/10/46 ....................

UBS Barclays Comm Mtg Trust Series 2013-C5

Class A4 3.185% 03/10/46 ...........c.......
.|Unitedheal th Group Inc  2.875% 03/15/22 .
.|Unitedheal th Group Inc ~ 3.350% 07/15/22 ..

Unitedheal th Group Inc ~ 3.350% 07/15/22 ..
Virginia Elec & Power Co  2.750% 03/15/23

..11/01/2022 .

..11/01/2022

..08/22/2022 .
..08/23/2022 .
..00/02/2022 .

..10/03/2022 .
..10/04/2022 .
.. 11/10/2022 .

02/15/2022 .

..03/15/2022 .

04/15/2022 .

..05/15/2022 .

..06/15/2022 .

..07/15/2022 .

..08/15/2022 .

..00/15/2022 .

10/15/2022 .

.. 11/20/2022 .

12/20/2022 .
..08/23/2022 .

..03/28/2022 .

..06/10/2022 .

..09/01/2022 .

..10/01/2022 .

..11/01/2022 .

12/01/2022 .
..03/15/2022
..07/15/2022
..07/15/2022 .

.. 11/01/2022

. |Maturity
. |Maturity

MGIC Investment
Corporation
MGIC Investment

.|Corporation ..............

Jane Street Execution
Services

Jefferies & Co Inc. ...

J.P. Morgan .....cceuneen
Cantor Fitzgerald & Co.

Inc.
Market Axess Corp
J.P. Morgan

Paydown ....

Paydown ....ccuvvevnniennnns

Paydown ....

Paydown ....ccuvvevniennnns
Paydown ....ccuvveeuiinnnns
Paydown ....ccuvvevnniennnns
Paydown ....ccuvvevniennnns
Paydown ....ccuvveeuiinnnns
Paydown ....ccuvveeuiinnnns
Paydown ....ccuvvevnniennnns

Paydown ....ccuvvevniennnns
Bank of America .........

J.P. Morgan ..............

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion

100.0000 ..................

Redempt ion
100.0000 ...

Maturity ...
MGIC Investment

. [Corporation .....ccoeveue

......... 5,869,785

...639,383 |...

......... 1,829,708

...5657,350 |...
.51,480
...2,280,060 |...

... 118,155 |...

...133,874 |...

......... 4,814,063

......... 9,533,498

121,673

114,725

104,005
706,351
568,309
459,185

207,504 |...
2,875,000
866,000
...8,879,000 |...

1,810,000

.. 2,868,000

..2,875,000 |..
.. 8,879,000

........... 9,625,000

...690, 151

......... 2,381,772

...510,777

736,002

......... 2,007,600

......... 6,780,000

......... 5,106,836

. 2,949,261 |..

9,626,483

716,358

576,360

9,113,551

1,907,675

............ 116,077
............ 108,751

............ 103,117

......... 6,780,000

5,061,991

............ 104,163
............ 707,428
............ 569,175
............ 459,885

....207,821 |..
. 2,875,000

.868,738

..8,905,443 |..

.......... 9,623,834

.671,288 |..

. 499,239 |..
. 194,007 |..
............ 719,454

. 135,452 |..

........ (1,352)
........ (1,267)
........ (1,201)
........ (1,084)
........ (1,106)

........ (2,550)

..(1,578)[...

....204,785
.. 27,498 |..
....... 1,002,783

....... 1,840,505

.......... 121,673

....... 6,780,000
....... 5,069,317
.......... 104,005
.......... 706,351
.......... 568,309

.......... 459,185

....... 9,623,995

..657,984 |....

..495,102 |....
K ..192,486 |....
.......... 713,278

..2 007 600 |....

..118,155 |....

..133,874 |....

207,504 |....
..2,875,000 |.
. 866,000 |.
..8,879,000 |....

......... (18,631)|...
......... (10,797)

........ (159,852))...
......... (69,986)...
........ (251,778)

......... (90,497)

........... 170,957 |..

.. 18,571

..07/01/2023 .

03/15/2023 .

.. 11/15/2028 .
.. 11/15/2028 .
.. 11/15/2028 .

.. 11/15/2028 .
.. 11/15/2028 .
.. 11/15/2028 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..02/15/2024 .

..04/22/2024 .

..04/22/2024 .
..06/07/2029 .

..06/05/2037 .

..03/10/2046 .

..03/10/2046 .

..03/10/2046 .

..03/10/2046 .

..03/10/2046 .
..03/15/2022 .
..07/15/2022 .
..07/15/2022 .

..03/15/2023 .
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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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-AW-5 .. | C19 Class XA 0.963% 03/15/47 ......cevveees | cnnns ..01/01/2022 . [Paydown ......oooeemeeernes founneiiiiiiiiiii oo e e 20,972 [ B TT [ s (5,787 )i [oeeeeiies (5,757) |- cieeeeeiiii foeineeeeeeiiiies Joeeiiiieeeeiie oo feeeeiiiiiis e 290 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-All-5 .. | C19 Class XA 0.963% 03/15/47 ......cevveees | cennne ..02/01/2022 . [Paydown ......ooouemeeeeres founeeiiiiiiiiii oo e e 18,985 [ 496 [ | (4,961)]-eeeeeeeeiiiiiees [oeeeiiies (4,961) |- eeeeeeeeeiiiis foeiineeeeeiiiines Jeriiiieeeeeiie oo feeeeeieiiis i 528 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-All-5 .. | C19 Class XA 0.963% 03/15/47 .. ..03/01/2022 . |Paydoun .... .(1,494)[... .. (1,494) ... ..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-AWl-5 .. | C19 Class XA 0.963% 03/15/47 ......ccevveees | vnnne ..04/01/2022 . [Paydown ......oocuemeeerens foorneiiiiiiiiiii oo e 71,529 |oeeeeennne 18,742 | [ (18,742).eeeeeeiiices | (18,742) ..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-All-5 .. | C19 Class XA 0.963% 03/15/47 .. ..05/01/2022 . |Paydoun .... ..(8,478)]... ...(8,478)|... ..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series
92938V-All-5 .. | C19 Class XA 0.963% 03/15/47 ......cevveees | cennne ..06/01/2022 . [Paydown ......oocueeeeerres founeeeiiiiiiiiii oo e 05,300 [ 1402 [ s (1,402) . [eeeeiis (1,402) | foeiieeeeeeiiiees e oo feeeeiiiiiis e 485 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-All-5 .. | C19 Class XA  0.963% 03/15/47 .. ..07/01/2022 . |Paydoun .... .(1,357)[... .. (1,357) |... ..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series
92938V-All-5 .. | C19 Class XA 0.963% 03/15/47 ......ccevveees | cnnee ..08/01/2022 . [Paydown .......ccuemeeerees fooreeiiiiiiiiiiiii oo e 60,572 |...oeeeeen. 15,871 | ot (15,871) ] foeeeeeae (15,871) |+ eeieeeeeeiies Joeiieieeeeeiiiies e oo o s 7,646 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-AWl-5 .. | C19 Class XA 0.963% 03/15/47 ......ccevveees | vennee ..09/01/2022 . [Paydown ......cccueeeeeeens fooreeiiiiiiiiiiiis oo e 19,419 | 5,088 |...oeeeeeeiiiiens foreeeeene (5,088) ] [ (5,088) [-eeeeeiiiieeees feereeiiimieeeeiiie feeeeeiiiiiiieees oo e [ 2,763 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-All-5 .. | C19 Class XA 0.963% 03/15/47 ......cevveees | cennne ..10/01/2022 . [Paydown .......cccueeeeerees foornniiiiiiiiiiii oo e 10,777 [oeeeiiiiens 2,824 [ooeeeiiiiieees | (2,824)].ceeeeeiiiiees [oeeeies (2,824) |- cieeeeeiiies foeiieeeeeeiiiees e e feeeeiiiiis e 1,675 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-AW-5 .. | C19 Class XA 0.963% 03/15/47 ......ccevveees | cnnne 1170172022 | Paydonn ...eeeeeeeeeeeee oo e e e 186,713 |.....ceeeees 48,922 | ot (48,922) .. foiiieeens (48,922) [.vveeeeiiies [ e e e 31,768 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
92938V-AW-5 .. | C19 Class XA 0.963% 03/15/47 ......ccevveees | cnnne ..12/01/2022 . |Paydown ......ooocueeeeeenes founeniiii e e e 7,928 | 2,077 | [ (2,077)] e e (2,077) [eeeeeeiiiieeees oo [ oo o oo 1,451 ..03/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 ....ooooviiiniiccs | e ..01/01/2022 . [Paydown ......ooocueeeeeeees founeiiiiii e e e 2,022 | 625 | o (625)]. e o (825) [+eeeeeiiieeees feeeeeiiiiiieeiiie feoeeiiiiiiieens oo o [ 22 |..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....ooovriinincns | cennnne ..02/01/2022 . | Paydown .......occueeeeeenes founeniiii e e e 2,080 |eoiiiieienne 627 | o (B27) [ | (B27) [-vveeeeeeeiine [ o o e s 45|..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiininins | e ..08/01/2022 . [Paydown .......cocueeeeeeees founeniiiiii e e e 2,487 | 768 oo | (768) [eeeeeeeiiiieeees |oeeiiiieees (768) [-vveeeeeeeinee fermmeeeeeiiiieieees o o s s 82 [..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiinincns | e ..04/01/2022 . [Paydown .......cocueemeeeees foumnniiiis e e e 2,048 | 633 | o (833)] e o (833) [+eeeeeeiieeeees foeeeeeiiiiieeiiie [ oo s e 94 |..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiininccs | cennne ..05/01/2022 . [ Paydown .......cccueeeeeeees foumenniiiis e e e 2,205 [ 681 [ e (681) [ oo (881) [-eeeeeeeeeeiine [ o o e s 126 [.. 11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiinincns | v ..06/01/2022 . [Paydown .......cccueeeeeeres foumeeiiiiiii e e e 2,065 | 638 | o (638)[eeeeeeiieiieeees Joeeiiiieees (638) [-evveeeeeeeiins fermmeeeieiiieeies o o e s 145 [..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiinincns | e ..07/01/2022 . |Paydown .......occueeeeeenes foumeniiiis e e e 2,222 | 686 [..ooeeiiiiiiiiens | (<157 OO RO (886) [-vveeeeeeevnne fermmeeeieiiiiieens o o e s 180 |.. 11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiinincns | e ..08/01/2022 . [ Paydown .......cccueeeeeeres founeniiiii e e e 2,082 |ooiiiiiienne 643 |t e (643)]- s o (843) [-eeeeeeiieeees [ [ oo o e 196 [.. 11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiininccs | cennne ..09/01/2022 . [ Paydown .......ooueeeeeenes foumeniiii e e e 2,090 |oooeiiiiienne 646 | o (B46) .o | (B46) [-vvveeeeeennee fermmeeeeeiiieis o o e s 223 |..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiinincns | v 1070172022 . |Paydonn .....eeoeeeeeeeeees forneeiiiii e e e 2,246 | 694 |t o (694)]. e o (894) [-eeeeeiieiies [ oo oo o e 265 |..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 .....oooviiiinincns | e L. 11/01/2022 . [Paydown ....ooooeeeeeeennes fooneeiiii e e e 2,107 | 651 | o (651 feeeeeiiiiiieees oo (651) [-eeveeeeeeeiine feremeeeieiiieees o o e s 276 |..11/15/2047 .
WF RBS Commercial Mtg Trust Series 2014 C24
9293%K-AH-1 ...|Class XA 0.840% 11/15/47 . .. 12/01/2022 . |Paydown ......oooueeeeeenes founeniii e e e 2,262 .. 11/15/2047 .
94973V-AX-5 .. | Anthem Inc  3.125% 05/15/22 . ..05/15/2022 . [Maturity ......cooooveniis foreeiiiiiiiis fee.... 8,575,000 |...........8,575,000 |......... 8,734,066 ..05/15/2022 .
Wells Fargo Comm Mtg Trust Serles 2012-1 LC5 Redempt ion
94988H-AC-5 ...|Class A3 2.918% 10/15/45 . . ..01/01/2022 . {100.0000 ... .. 124,934 ..10/15/2045 .
Wells Fargo Comm Mtg Trust Series Redempt ion
94988H-AC-5 ...|Class A3 2.918% 10/15/45 .....cvvvveeiiicins | cennne ..02/01/2022 . {100.0000 .......ooevveeiinn ferreniiiiiiiiniiiis [ 89,533 [...oooiinnnns 89,533 |...uvvennnne 90,465 |............. 89,506 [....coveuvrnnienin foeriiiieeeene P20 O RN P24 R R, 89,533 [ouvvveiiiiiiiins fereeieiiiiis i o 442 1..10/15/2045 .
Wells Fargo Comm Mtg Trust Series 2012-LC5 Redempt ion
94988H-AC-5 ...|Class A3 2.918% 10/15/45 .... . ..03/01/2022 . |100.0000 ... .. 203,5% ...205,716 ..10/15/2045 .

94988H-AC-5 ...

Wells Fargo Comm Mtg Trust Series
Class A3 2.918% 10/15/45

..04/01/2022 .

Redempt ion
100.0000

............. 579,783

............ 585,823

.. 10/15/2045 .
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fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Wells Fargo Comm Mtg Trust Series 2012-LC5 Redempt ion
94988H-AC-5 ...|Class A3 2.918% 10/15/45 ....coovveeeveeennnn | eeens ..05/01/2022 .1 100.0000 ...eeuueeeemmnnnn foeemmmnneeeeeennnes Jorneeeeens TT7,789 |oeeeennns 77,789 e 785,891 |.oeeeeennnn TT7,558 | oot 286 [oeneeeeeennieeeee foererneeeens P U ISR TTT,789 e oo e o 9,513 |..10/15/2045 .
Wells Fargo Comm Mtg Trust Series 2012-LC5 Redempt ion
94988H-AC-5 ...|Class A3 2.918% 10/15/45 ....cooveeeveeennnn | eeeens ..06/17/2022 .1100.0000 ...eveueeeeeemnnnn foeeemmnneeeeeennies s 2,305,117 |........... 2,305,117 |......... 2,329,131 [oeeennnes 2,304,419 |oeeeeeiieeeeeenn [ B98 [ Joen e [S101C T PR 2,305,117 |oeeeeeiiieeeennn fooreeeeemiieees e e 33,799 |..10/15/2045 .

94988H-AC-5 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

94980H-AZ-3 ...

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

95000F-AW-6 ..

950006-8B-9 ..

Wells Fargo Comm Mtg Trust Series 2012-LC5
Class A3 2.918% 10/15/45 . .
Wells Fargo Commercial Mortgag Serles 2015

NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015

NXS1 Class XA 1.073% 05/15/48 ...
Wells Fargo Commercial Mortgag Series
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015

NXS1 Class XA 1.073% 05/15/48 ...
Wells Fargo Commercial Mortgag Series
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2015
NXS1 Class XA 1.073% 05/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA  1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA  1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA  1.883% 07/15/48
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA 1.883% 07/15/48 ..
Wells Fargo Commercial Mortgag Series 2016-
035 Class XA  1.883% 07/15/48
Wells Fargo Commercial Mortgag 2016 BNK1 XA
1.716% 08/15/49

..07/15/2022 .

..01/01/2022

..02/01/2022

..03/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..07/01/2022

..08/01/2022

..09/01/2022

.10/01/2022

.. 11/01/2022

.12/01/2022

..01/01/2022

..02/01/2022

..03/01/2022

..04/01/2022

..06/01/2022

..06/01/2022

..07/01/2022

..08/01/2022

..09/01/2022

..10/01/2022

.. 11/01/2022

..12/01/2022

..01/01/2022

. | Paydown

. | Paydown

. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown

. | Paydown

. | Paydown

Redempt ion
100.0000 ...

. | Paydown ....

. | Paydown ....

.| Paydown ....

. | Paydown ....

...408,405 |...

.. 408,405

... 412,659

............... 2,075
............... 2,083
............... 2,219

............... 2,09

(29,041)

........... (2,448)

......... (11,166)
........... (2,060)
........... (2,196)
........... (2,075)
........... (2,083)
........... (2,219)
........... (2,099)
........... (2,234)
........... (6,247)
......... (17,022)
........... (7,909)
........... (6,392)
(27,641)

......... (29,766)
........... (6,804)
........... (6,565)
........... (6,428)

........... (6,932)

........... (6,9833)

..(2,046)]...

..(2,083)[...

..(6,404)[...

..(5,513)]...

........... (29,041)

............ (2,448)

(11,166)

............ (2,060)
............ (2,196)
............ (2,075)
............ (2,083)
............ (2,219)
............ (2,099)
............ (2,234)
............ (6,247)
........... (17,022)
............ (7,909)
............ (6,392)
........... (27,641)
........... (29,766)
............ (6,804)
............ (6,565)
............ (6,428)

............ (6,932)

............ (6,9833)

..(2,046)|...

..(2,063)|...

..(6,404) ...

..(5,513)]...

..10/15/2045 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..05/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..07/15/2048 .

..08/15/2049 .
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Current Foreign Bond
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Prior Year Current Other- Change in | Adjusted Stock Stated
Book/ Unrealized Year's Than- Book/ Carrying Dividends Con-
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Wells Fargo Commercial Mortgag 2016 BNK1 XA
950006-BB-9 .. | 1.716% 08/15/49 ......cceiiiuriiriaeiiiiieceeeae ..02/01/2022 . [ Paydown ......ooeueeeeeeees formeniiii e e e 11,987 5,535 [oeeeeiiiiiiiiieees oo (5,835) [+eeeeerereeren Joerieeeenn (5,588) | o e e [ e 250 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 ......cceiiiuriieiaeiiiiieeeeene ..08/01/2022 . [Paydown ......ooeeeeeeeeees formeiiiii e e e 14,627 [ 6,782 | feeeeeeee (6,782)]-eeeeeeeeeien [ (B,782) s e e o e s 460 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 .. ..04/01/2022 . |Paydoun .... ..(5,584)[... ..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 ......cceeiiuriiiraeiiiiieeeeeae ..05/01/2022 . [Paydown ......oooueeeeeeees formeniiiiii e e e 12,967 [ 6,012 | [ (6,012) - o (6,012) s o e e e e 690 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 .. ..06/01/2022 . | Paydoun .... ..(5,629)[... ..08/15/2049 .
Wells Fargo Commercia
950006-BB-9 .. | 1.716% 08/15/49 ......cceiiiuriieiaeiiiiieeeeene ..07/01/2022 . [Paydown .......oocueeeeeeees formeiiiiis e e e 18,063 [ 6,057 | foeeeeeee (6,057) e o (8,057 s e o e e s 980 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 .. ..08/01/2022 . |Paydoun .... ..(5,675)[... ..08/15/2049 .
Wells Fargo Commercia
950006-BB-9 .. | 1.716% 08/15/49 ......cceiiiuriirraeiiiiieeeeene ..09/01/2022 . [Paydown ......ooeueeeeeenes founeniiiiiiiiiii oo e 12,289 [ 5,698 [ | (5,698)|-vvveeeeeiinnres feeeeeenn (5,898) [oeeiiiiiiiies [ oo [ s [ 1,200 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 ......cceiiiuriiriaeiiiiieeeeene ..10/01/2022 . [Paydown ......ooceemeeernes foumeniiiiiiiiii e e e 18,206 [ 6,128 [ s (6,128)]-eeeeeeeeiiiies feeeeeenn (6,128) [ [ oo [ s e 1,428 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 ......cceiiiuriieiaeiiiiieeeeene L. 1170172022 . [Paydown ....ooooeeeeeeeeeees foreeiiii e e e 12,389 [ 5,745 [ | (5,745) - feeeeeen (B,748) [ [ oo oo o [ 1,480 |..08/15/2049 .
Wells Fargo Commercial
950006-BB-9 .. | 1.716% 08/15/49 ......cceeiiuriiiraeiiiiieeeeene .. 12/01/2022 . [Paydown ......oooeeeeeeeees formnieiii e e e 13,304 [ 6,169 | [ (6,169) - .eeeeeeeeinn o (6,189 [ [ e o e 1,728 |..08/15/2049 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..01/01/2022 . [Paydown ......oooueeeeeeees foumeniiiiiiis e e e 9,697 | 2,500 [ueeeeeeeeeeiiees [ (2,500)|-cceeeeeeivnenes feeeeeeeenn (2,500) [eoeee s foeeiiiiiiiieiii [ [ e [ 131 [..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..02/01/2022 . |Paydown .......oocueeeeeeees foumeniiii e e e 9,741 | 2,512 [ooeieiiieens | (2,512) [ [oeeeeenn (2,512) [ [ [ [ o [ 262 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..08/01/2022 . [Paydown ......ooeeeeeeeeees formeniiii e e e 12,044 [ 3,105 | foeeeeeee (8,105) - [eeeeeenn (3,108) [ iiiiiies [ oo [ o [ 486 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..04/01/2022 . [Paydown .......oocueeeeeenes founeniiii e e e 9,840 | 2,537 [oeeeeiiiiiieeees | (2,587)- e [eeeeeeeeenn (2,837) [ [ [ [ o [ 548 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..05/01/2022 . [Paydown .......occueemeeeres formeniiiis e e e 10,634 [ 2,782 [ | (2,782) [ [ (2,742) [ [ [ [ o [ 735 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..06/01/2022 . | Paydown .......cccueeeerrees foumniiiiiiiiiiiii oo o 192,338 [ 49,590 |- ot (49,590) [+ eeevveeeeeeen Joeeeeennn(49,590) | o e e e e 16,224 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..07/01/2022 . [Paydown .......cccueeeeereas foonneiiiiiiiiiiii oo e 48,739 [ 12,566 |[...oveeeeeiiinees feeeeene (12,866)|-.cveeeeevrnens feeeeeeeen(12,566) [eeeeeeiiiiiies [ oo oo s e 5,429 [..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..08/01/2022 . [Paydown .......cccueeeerrees fornniiiiiiiiiiiii oo e 83,791 [ 16,447 | [ (16,447 [eeeeeeed (16,447) [ [ oo oo s e 8,297 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..09/01/2022 . [Paydown ......oooueeeeerees foorneiiiiiiiiiiii oo e 083,368 [ 13,760 |- et (13,760)|-eeeeeeeeieees feeeeeeeees (13,760) [eeeeeiiiiiies oo oo oo o e 7,906 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..10/01/2022 . [Paydown ......oooeeemeeeres formeeiiiiiis e e 10,181 2,625 [ooeeeiiiiiieeees | (2,625)|-eeeeeeeeiiinnes feeeeeeenn (2,625) [eoeieiiiiiies [ oo oo s [ 1,645 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. L. 11/01/2022 . [ Paydown .....oooeeeeeeeenes e e e e 9,518 | 2,454 oo | (2,854) [ oo (2,854) | i e [ feeeeii e 1,683 |..03/15/2047 .
Wf-Rbs Commercial Mortgage Tru Series 2014-
96221T-AH-0 .. |LC14 Class XA 1.237% 03/15/47 .............. ..12/01/2022 . [Paydown ......oocuemeeerees foorneiiiiiiiiiii oo e 1259 [ 2,645 [ | (2,645 feeeeeeenn (2,6848) [ [ oo [ s e 1,951 |..03/15/2047 .
96949L-AA-3 .. |Williams Companies Inc ~ 3.600% 03/15/22 .. |.. ..01/15/2022 .| Cal | 100.0000 ..... [oeeeeriiiiiiiieienn et 13,500,000 13,495,680 |........ 13,499,866 |.........cccvveees |oeveviiiniinnnns i O RN I FUUUU RN 13,499,892 [....ooooviinnnns foeeniiiiiiins 108 [ovveeeenes 108 | 162,000 |..03/15/2022 .
MGIC Investment
13607G-RK-2 .. [Canadian Imperial Bank  0.950% 06/23/23 .. .. 11/01/2022 . | Corporation ........ccooee feueeereviiiininiins o 330,267 |............. 340,000 |............ 339,810 [............ 339,906 |-.ovvviiieeeiiins o 83 [oreeeeiiiiiiiens i B3 | | 339,959 | e (9,692) ..06/23/2023 .

29250N-BD-

867224-A

C-
867224-AC-

06761C-AA-7 ..

6 ...|Enbridge Inc
67077M-AJ-7 ..

1 .. | Suncor Energy Inc

1 .. | Suncor Energy Inc

4.700% 02/17/23 ..
Nutrien Ltd ~ 3.150% 10/01/22 ...
2.800% 05/15/23 .
2.800% 05/15/23
Babson Clo Ltd Series 16-2A Class AR

5.323% 07/20/28 wevveeeeeiiiieeeeeiieeee

..11/01/2022 .
..10/01/2022 .
..06/30/2022 .
..06/30/2022 .

.. 12/29/2021 .

MGIC Investment
Corporation
Maturity ......

Call 100.0000 .
Call 100.0000 ...

Redempt ion

100.0000 ..o foeeeee

124,770
,000,000

........ 8,345,881

“2.962.908 |..
888,019 |.

8,345,881

....... 8,345,881

..125,000 |.
..3,000,000 |.

(129,
(6283

..02/17/2023 .
..10/01/2022 .
..05/15/2023 .
..05/15/2023 .

..07/20/2028 .
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Babson Clo Ltd Series 16-2A Class AR Redempt ion
06761C-AA-7 .. |5.328% 07/20/28 ..coovveeeeeeeiieeeeeeeeee s D...... ..01/01/2022 .1 100.0000 ...eeuueeeemnnnnn foeemmnnneeeeennines s (8,345,881)|......... (8,345,881)........ (8,345,881)]|........ (8,345,881) ...ceeeeeneieeeee foeemmnieeeeiins e e ..07/20/2028 .
CIFC Funding Ltd Series 14-2A Class Al
12548R-AB-0 .. | 5.375% 04/24/30 .evvveeeeeeieeee e D......|..03/07/2022 .|Bank of America ... 1,879,794 |.......... 1,890,000 |......... 1,891,512 ..04/24/2030 .
21685W-DD-6 .. | Cooperatieve Rabobank Ua  3.875% 02/08/22 |D......[..02/08/2022 . Maturity ...4,000,000 |.......... 4,000,000 |......... 4,097,200 ..(3 530) ..02/08/2022 .
MGIC Investment
23636A-AW-1 .. | Danske Bank A/S  1.226% 06/22/24 ........... D...... ..05/16/2022 .| Corporation .....cceevvves |oevevnnnnnierinnnnnns Jovinnenenns 321,431 | 340,000 |............ 340,000 |..evvvnnnnn 340,000 [oennniiiiiinnnnns Joovenniiiiiiiiins e feee ..06/22/2024 .
Dryden Senior Loan Fund Series 13-26A Class
26250U-AQ-8 .. |AR  4.979% 04/15/29 .....oevniiiiiiiiiiiie, D...... ..01/17/2022 .| Paydown .....evvvviinnnnnns|oerinninnniiiiienes feeeennn.. 188,068 | 188,068 |............ 187,778 |............ 187,871 |oveeeiiiiiieiens [l L7 R RN L7400 PO ERN LT N7 R N R RN 508 |..04/15/2029 .
Dryden Senior Loan Fund Series 13-26A Class
26250U-AQ-8 .. |AR  4.979% 04/15/29 . |D......|..08/07/2022 .|Bank of America ... 16,819,801 16,793,909 |........ 16,802,208 |.. .16,802,489 |.... . (97,083)[.... ..04/15/2029 .
404280-AL-3 .. |Hsbc Holdings Plc ~ 4.875% 01/14/22 . .|D. ..01/14/2022 . |Maturity ... ,750, ..5,750,000 |.. .6,666,378 |.. 5,753,962 .(3,962) ..5,750,000 |. .- ..01/14/2022 .
44841C-AB-0 .. |Hutch Whampoa Int 11 Ltd  4.625% 01/13/22 D. ..01/13/2022 . | Maturity ..10,500,000 10,500,000 |.. 11,871,731 |.. 10,508,709 .(8,709) .10,500,000 |. ..01/13/2022 .
456837-AG-8 .. | Ing Groep Nv  3.150% 03/29/22 . . |D. ..03/29/2022 . |Maturity ..12,190,000 |. 12,190,000 |.. 11,950,023 |.. 12,171,722 .18,278 .12,190,000 |. ..03/29/2022 .
KKR Financial CLO Ltd Series 11 Class
48250M-AK-3 .. |5.259% 01/15/31 oeerreeiiieeieiee e D...... ..03/07/2022 .| Bank of America ......... |oeeeeeeirreeeennnnns Joununnns 2,614,763 |........... 2,625,000 |......... 2,646,328 |.......... 2,639,689 [....ceieeieiiieees foeeeeiins (182)]eeeeeeeeeeeeeennn [oeeeeeennas [R1:72 ) PO I 2,639,507 |.eeeeeenieieeinn feeeeeeees (24,744) ..01/15/2031 .
LCM Ltd Partnership Series 25a Class A Redempt ion
50189P-AC-6 .. |5.453% 07/20/30 ..eevvvnnneeeeennnnneeeeennneeeeees | Deeies .02/28/2022 .1100.0000 ..eeveuueeeennnnn foeeeenneeeeeennes s 7,000,000 |-......... 7,000,000 |......... 7,015,750 |......... 7,005,573 |oeeueeeeeemnnaees foeeeeennnnn [R-7K) ] U TR (5,573) |oeveenneeeeeeenn feeeeees 7,000,000 [-oeeeeeeeneeeeee foreeeeeeennns ..07/20/2030 .
Madison Park Funding Ltd Series 15-17A Class
55818Y-BN-0 .. |AR2  5.278% 07/21/30 ..eoeeeeeeneeeeeeennns D......|..10/21/2022 .|Paydown 174,873 |... L 174,873 . 174,873 .. 174,873 |.. ..07/21/2030 .
63861V-AD-9 .. |Nationwide Bldg Society  3.622% 04/26/23 . |D......[..04/26/2022 . [Call 100.0000 .... ...2,350,000 |... ..2,350,000 |......... 2,350,000 ..04/26/2023 .
MGIC Investment
63906Y-AA-6 .. |Natwest Markets Plc ~ 2.375% 05/21/23 ...... D......|..05/16/2022 .|Corporation .. ...850,493 |... ....859,000 [............ 877,666 . (15,077)f.... ..05/21/2023 .
714264-AH-1 .. |Pernod Ricard SA  4.250% 07/15/22 . D. ..07/15/2022 . | Maturity ... 959,000 . 959,000 |.. . 1,012,109 |.. .- ..07/15/2022 .
714264-AH-1 .. |Pernod Ricard SA  4.250% 07/15/22 . D. ..07/16/2022 . | Maturity ... 1,721,000 . 1,721,000 |.. . 1,816,309 |.. R ..07/15/2022 .
T4977R-DE-1 .. | Cooperatieve Rabobank Ua  3.875% 09/26/23 D......|..08/23/2022 .|Call 100.2260 ... ...6,013,560 |.......... 6,000,000 5,983,800 3,811 [.... ..09/26/2023 .
80281L-AF-2 .. |Santander Uk Group Hldgs  3.571% 01/10/23 |D......[..01/10/2022 . [Call 100.0000 .... .... 498,000 .... 517,467 ..01/10/2023 .
80281L-AF-2 .. | Santander Uk Group Hldgs  3.571% 01/10/23 |D. ..01/10/2022 .| Cal | 100.0000 . .277,000 |.. .287,828 |.. 277 173 .- ..01/10/2023 .
80414L-2G-9 .. |Saudi Arabian 0il Co  1.250% 11/24/23 ..... D......|..03/17/2022 .|BNP Paribas .. 950,000 .. 947,939 . 948,689 |.. . (13,563)[.... .. 11/24/2023 .
MUFG Securities
853254-BZ-2 ...|Standard Chartered Plc 1.456% 01/14/27 .. ..08/23/2022 .| Americas INC ....ccvvunves |oevevnnnnnnnniinnnnns Jovnnn.... 8,580,191 [l 9,705,000 |......... 9,705,000 |...ceen LS (00100 R O O ) R« (0:< 004 I RN IS (1,124,810)|..... (1,124,810))... ..01/14/2027 .
MGIC Investment
902613-AB-4 .. | UBS Group Ag 1.008% 07/30/24 ............... D......|..05/16/2022 .|Corporation 460,678 |... 474,000 |............ 474,000 .... 474,000 |.. 474,000 |.... - (13,322) e (13,322))... ..07/30/2024 .
92857W-BK-5 .. | Vodafone Group Plc  4.375% 05/30/28 ........|D. ..12/14/2022 .| Cal | 100.0000 . ..13,000,000 13,000,000 |.. 13,288,432 |.. 13,213,410 .13,185,164 |. (185,164). . (185, 164) ..05/30/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/02/2022 .| J.P. Morgan .. 8,854,584 ..8,220,000 |.. . 8,199,286 |.. . 8,205,618 ..8,205,947 |. . 648,637 |. .. 648,637 ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/07/2022 .| J.P. Morgan .. 5,440,951 ..5,090,000 |.. 5,077,173 |.. . 5,081,004 ..5,081,315 |. ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/16/2022 .| J.P. Morgan .. 1,649,272 ..1,575,000 |.. . 1,571,031 |.. 1,572,244 .. 1,672,322 |. ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/18/2022 .| J.P. Morgan .. 536,153 .510,000 |.. .508,715 |.. .509,108 .509, 134 ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/22/2022 . |BNP Paribas . 439,454 . 420,000 |.. . 418,942 |.. . 419,265 419,287 ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/24/2022 . |Bank of Amerlca 529,370 .510,000 |.. .508,715 |.. .509,108 .509, 136 ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/24/2022 .| Goldman Sachs & Co. 950,392 . 915,000 |.. .912,694 |.. . 913,399 913,450 ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/24/2022 .| BNP Paribas ..... 369,527 . 355,000 |.. . 354,105 |.. ..354,399 |. ..06/01/2028 .
984851-AF-2 .. | Yara International ASA  4.750% 06/01/28 .. |D. ..03/24/2022 .| J.P. Morgan 1,847,253 |.......... 1,780,000 |......... 1,775,514 . . . . 1 776,985 |.... . ..06/01/2028 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 650,601,893 657,335,618 674,767,736 663 464,150 (3, 643 845) 1,415,066 (5, 058 911) 658,405,248 (8,966, 768) (8 966,768) 16 675,471 XXX
2509999997. Total - Bonds - Part 4 859,827,397 860,487,212 893,400,788 875,491,010 (6,350,057) 1,415,066 (7,765, 123) 867,725,885 (12,489, 184) (12,489, 184) 24,578,225 XXX
2509999998. Total - Bonds - Part 5 8,780,086 9,224,373 9,323,298 (108,923) (108,923) 9,214,374 (434,288) (434,288) 157,204 XXX
2509999999. Total - Bonds 868,607,483 869,711,585 902,724,086 875,491,010 (6,458,980) 1,415,066 (7,874,046) 876,940,259 (12,923,472)]  (12,923.472) 24,735,429 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
Federal Home Loan Bank Federal Home Loan
31338%-11-6 ... Bank CL B-1 ....ceovveeiiiiiiiiiineieeiiiieneeeeeen [ ereeens [on 03/25/2022 . |Federal Home Loan Bank |........ 22,500.000 |......... 2,250,000 f.oeeeveniiieieinins Jeeennnns 2,250,000 |......... 2,250,000 [....uiieeeennnanne foorrrnnninnneerens Jorrneereeennnnaes forreeernniinereeennn foerrnnnnneeeeenn foaaaeees 2,250,000 |..eeeveniiiiennn foonereeminiiiniee Jeereiiiineneeiines feeeeeeeeenans 28,356 |ooiiies aannnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,250,000 XXX 2,250,000 2,250,000 2,250,000 28,356 XXX
5989999997. Total - Common Stocks - Part 4 2,250,000 XXX 2,250,000 2,250,000 2,250,000 28,356 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 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
11 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-
CusIp 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
5989999999. Total - Common Stocks 2,250,000 XXX 2,250,000 2,250,000 2,250,000 28,35% XXX
5999999999. Total - Preferred and Common Stocks 2,250,000 XXX 2,250,000 2,250,000 2,250,000 28,356 XXX
6009999999 - Totals 870,857,483 XXX 904,974,086 877,741,010 (6,458,980) 1,415,066 (7,874,046) 879,190,259 (12,923,472)] _ (12,923,472) 24,763,785 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 20 21
12 14 16
Total
Current Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Year Dividends
941247-N2-0 ...[Waterbury Conn  7.089% 12/01/38 ...... [....... ..01/06/2022 . L 12/01/2022 ] eeeeiiiiii i 230,000 J.......... 300,343 |.......... 230,000 |.eeeennnnnns 230,000 |-eeeunieiinnnnnnns (70,343)] e ceevnmneeeennnes (70,343)] e eevvnmneeeeenn foonanrrerniiianns Jernnnnnneeernninns foanererrnniianraees foernnnannns 16,305 |.ooveennnnes 1,766
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 230,000 300,343 230,000 230,000 (70,343) (70,343) 16,305 1,766
OAKLAND CALIF REDEV AGY TAX ALLOC BDS | ‘ |
672321-JJ-6 .. [COLISEUM R 20068  5.537% 09/01/35 .... |....... ..06/09/2022 .|Citigroup Global Markets Inc. .]..09/01/2022 .| .....cccvuuiirriiiinnnnnnnnnns 855,000 J.......... 894,416 |.......... 855,000 |..euvunnnnns 855,000 |..ovveeiiiininnnns (39, 416)[..cceeeeeeiinnnnns (39,416)]..eevvvenniinennn fovenniiiiiniiinns Jovvvnnnniiiiinnns fooniiiiiiiiiines i, 23,671 |..oeveennn 13,413
0909999999. Subtotal - Bonds - U.S. Special Revenues 855,000 894,416 855,000 855,000 (39,416) (39,416) 23,671 13,413
BX Trust Series 2022-IND  5.816%
05609W-AA-1 .. [04/15/37 oo [ e ..04/08/2022 . L 10/15/2022 | eeeiiiiiiii 122,397 |oeeennnees 122,049 |.......... 122,397 |oeerennnneee 122,397 |oeeeeeeeeeeen feeeeeeeeeiens B8 [ e B8 [eeeeeiiieeeee o e [ [ 10,400 [ooieeeeniies
BX Trust Series 2022-IND  5.816%
05609W-AA=1 .. [04/15/37 eeeeeeeeeeeee e [ eevneen ..04/08/2022 . L /15/2022 L] e e 2,651 |oeeeennes 2,644 |t 2,651 |oeeeeies 2,651 |oeeeeeeeeeeei e L PP ISP 8 |eeeeeeeeenn e e e LX)
BX Trust Series 2022-IND  5.816%
05609W-AA=1 .. [04/15/37 eeeeeeeeeeeeee e [ eevneen ..04/08/2022 . L 12/15/2022 | eeeeiiiiies e 39,325 |........... 39,213 [ 39,325 [..ceeeennnnn 39,325 [oiieiiiiieeees e T2 [ o T2 [ e e e [ 806 [ceeeeeeeeeennnnns
Volkswagen Group America SR 144A
928668-BT-8 .. [NT4.6%29  4.600% 06/08/29 .......ceeeee [evvnnnn ..05/31/2022 . ..09/20/2022 .| Citibank ....ooeiieiniiiies foevennnnns 7,975,000 |.......7,964,633 |....... 7,530,713 |......... 7,965,001 |.ueenieiiniinenes forrerieiaes 368 |-eennieeeeerinies feeeeieeeiiinnns 368 |.eenneieerennnn forreeeiiiies (434,288)|........ (434,288)|.......... 105,979 |.eoveniiiieinnnnns
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,139,373 8,128,539 7,695,086 8,129,374 836 836 (434,288) 117,228
2509999998. Total - Bonds 9,224,373 9,323,298 8,780,086 9,214,374 (108,923) (108,923) (434,288) 157,204 15,179

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

8,780,086

9,214,374

(108,923)

(108,923)

(434,288)

157,204

15,179
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks XXX
55282*-10-3 ........... [MGIC Assurance COrPOration .........ccccciiiiiiiiiiiiiiiiiiiiiiec e seeieees | eesteesneeseeennes [eeennens 22594 ........|...... 39-1830674 ....... 266,321,508 |...cveveeeeieeieieieireene [ [ 350,000,000.000 ... 100.0
619109-10-1 . IMGIC Indemnity Corporation ....39-0916088 ... 113,636,875 |.. e | .1,794,000.000 |. ..100.0
55287*-10-8 ........... [MGIC Reinsurance Corporation of VErmONt ... eneiesenees | esnesessssesnssenssnes fooseessanes coeresnens |oreees 39-1980820 ..o foeveeee 8Bl 3,224,621 103,224,621 [ 50,000.000 100.0
1699999. Subtotal - Common Stock - Investment Sub 383,183,002 3,224,621 XXX

Stocks 383, 183,002 3,224,621 XXX

1999999 - Totals 383, 183,002 3,224,621
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
Bank Of NY Mellon Corp FR 1.85%012723 ... ..10/25/2022 .| TD Securities 01/27/20238 . |.. 708,788 |.... 8,076 [ e o 710,000 |.... JAN I
Ebay INC .ooovvvviiiiiiiiinnnns 10/26/2022 .| Jefferies & Co Inc. 01/30/2023 . .. 1,183,025 ..1,185,000 |. FRNA I
Exxon Mobil Corporation .. . 10/26/2022 . |Various ..... 04/15/2023 . .. 3,359,374 ..3,389,000 |. ... RO ..
Florida Power & Light Co .... ..10/25/2022 . | Mizuho Securities USA Inc. 05/10/2023 . .. 3,397,758 ..3,406,000 |. ...FMAN ..
GUARDIAN LIFE GLOB FUND FR 3.4%042523 . 10/26/2022 . [Morgan Stanley & Co., Inc. 04/25/2023 . ..1,000,000 |. ... RO ..
HONEYWELL INTERNA IONAL vevnnnn | 1072672022 . | Wells Fargo 02/27/2023 . |.. (R (SRR 8 - I AU R IR, 1,000,000 |.... . LGMAT L
NATIONAL SECS CLEARING SR GLBL 144A 23 ............ weveeeeenns |- 10/26/2022 . | Various 04/23/2023 . |........... 2,393,643 |.eeeeeeeeeeiiees fereeeen 15,338 | e s 2,420,000 |........... 2,378,306 A0 .
Protective Life Global SR SEC 144A NT23 . . . . 10/26/2022 .| TD Securities 04/12/2023 . .. 2,963,585 .. 3,000,000 |. 2,940,150 |.. A0 .
RECKITT BENCKISER TSY ...iieereeieieermennnreeennnnns | ennnnnens | . 10/12/2022 . | US Bank NA ... ] 09/21/2023 . f...oeiinn... 589,782 [ e 1565 [ | fee 595,000 |.... ...588,217 L WS
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 16,584,613 16,705,000 16,503,554 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 16,584,613 16,705,000 16,503,554 XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations 16,584,613 81,059 16,705,000 16,503,554 71,369 XXX 25,775 36,726
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2509999999. Total Bonds 16,584,613 81,059 16,705,000 16,503,554 71,369 XXX 25,775 36,726
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX
7709999999 - Totals 16,584,613 81,059 XXX 16,503,554 71,369 XXX 25,775 36,726
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.LS ....993,154 1B.$.......... 3,389,147 1C..$ ... DS 3,359,374 1E.$............. 6,361,343 1F .$ ..o 708,788 1G.$.....ccocoeeeee 589,782
1B 2A..$ .. .1,183,025 2B.. 2C..$
1C 3A..8 ... 3B .. 3C..$
1D 4A .8 .. 4B .. 4C ..$
1E 5A...$ ... 5B .. 5C..$...
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Federal Home Loan Bank of Chicago Chicago, |1 eeeeeeieeeeeeeeeeeeeeees | e o 0.000

US Bank Mi lwaukee, Wl

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories

XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 25,455 4,608 109,634 [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 25,455 4,608 109,634 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

109,634

XXX 25,455 4,608
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 3,512,608 4. 1O FRRRRTRRR 1,503,638 T JUYe o 8,500,755 10. October.......|occviiiinne 1,961,631
2. February...|...ccocovnoennns 8,961,008 5. May.......eoeeeeees 6,343,090 8. AUQUSL......... e 5,360,581 11.  November...|...cccooiriene 3,525,482
3.  March 4,739,713 6. June 9,777,749 9. September 2,238,701 12.  December 109,634

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

...................... |Air Lease Corp FR 2.250H011523 .. iiuuuuniiiiiuiiiiiiiitti i i i ittt st s et eatt e s s rieai s e s ersesissseresnsassesesennnsesrnnsnnsssssrnnnnnsesernnsnnseesrrnnnnsssssrrsnnssesernnns | aeeerennnns [ooreseennns 10/20/2022 coviiiiiin foviiiiiiniiiiiiiiinnn2.250 |oiiiinnnn 0171572023 i v GATA A3 [ 4928 [ (309)
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 474,423 4,928 (309)
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 474,423 4,928 (309)
1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 474,423 4,928 (309)
2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 474,423 4,928 (309)
381428-50-0 ....... |Go|dman Sachs Financial Square Treasury NS trUMENT .. iee.iiee ittt ittt it sttt e et et et et et et et e et e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e e e eaneeanaas Covernvennnfevniinnnns 12/02/2022 .veveee | 3970 oueniiiiiiiiiiiinn i fe e 3,102,038 [..euuiirniiinniiiiaiiiiiiiiiaaenns 10,074 |ouuiiiiiiiiiiieii s 34,900
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,102,038 10,074 34,900
381410-23-2 ....... Goldman Sachs Financial Square MMkt Fund 12/30/2022 ..ovvvvii | 4.414 |. . 32,592,056 |.. .... 170,515
381410-27-3 ....... Goldman Sachs FS Govt Inst Fund 12/30/2022 . 4.159 |. e [ere e 513,305 |.. ....8,016
665278-40-4 ....... 12/30/2022 .......... . 56,313,077 |.. .... 150,055

8309999999. 89,418,438 328,586

8609999999 - Total Cash Equivalents 92,994,899 199,597 363,177

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MORTGAGE GUARANTY INSURANCE CORPORATION

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

Alabama
Alaska
Arizona

Arkansas

California .......ccoevveeivnieiiiieeen,

Colorado
Connecticut

© N Ok WD =

Delaware

©

District of Columbia

N
=4

Florida

-
N =

Georgia
Hawaii

NN = a4 a a a a a
SO 0o No O R ®

Maryland

N
N

Massachusetts

NN
> w

Michigan

Minnesota

N
o

Mississippi ...

N
o

Missouri

N
N

Montana

N
®

Nebraska ..

N
©

Nevada

w
©

New Hampshire

w
=

New Jersey

w
N

New Mexico
New York
North Carolina
North Dakota

W w
> w

W oW W W
® N o O

Oregon

w
©

Pennsylvania ...
Rhode Island
South Carolina
South Dakota
Tennessee

»
=4

N
-

N N N N
ook wbn

Vermont .

IN
N

Virginia

'S
*®

Washington

I
©

West Virginia

I3
©

Wisconsin

[$)]
a

Wyoming

&)
N

American Samoa

o o
> w

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

o o
o o

o
N

Canada

I3
®

Aggregate Alien and Other

.50,000 |...

.50,000

3,102,038

3,102,038

59. Subtotal

1,192,455

1,037,442

4,700, 188

4,329,308

DETAILS OF WRITE-INS
. Goldman Sachs

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

3,102,038

3,102,038 |..

3,102,038

3,102,038

E29
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