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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e [ 27,986,997 ..o e 27,986,997 |...ccvvnene. 27,930,386

2. Stocks:

2.1 Preferred stocks ....

2.2 Common stocks

3. Mortgage loans on real estate:

B FIISEHENS ..ottt [ [ [ [V RN 0
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0

4.2 Properties held for the production of income (less

encumbrances) .

4.3 Properties held for sale (less $

encumbrances)
5. Cash ($ .rrveoeennens 886,348 ), cash equivalents
12,627,000 ) and short-term

investments (§ ..o ) ettt [ 13,513,348 | [ 13,513,348 |.oeviie 6,647,200
6. Contract loans (including $  .ooooveiecunineccce PIEMIUM NOLES) ... |oeeecuiririricieiririiericicine [rorereseisicieise s esisieissereens [eririeeeese s (O T 0
7. DEIIVALVES ...ttt bens [eossis st nnns [oenene et oot (L N 0
8. Other iNVESIEA @SSELS ......c.ceuiuieiiieeeececececceeee ettt seseseaes [eestereseseenenesesesseresereene [eeeeneneseseseeneseneneennsesnnns |resesseseseseneneneseseseeeenenas (O O 0
9. ReCEIVADIES fOr SECUMLIES .......viviiiecicicieiei et [eessss s nnns [onese st nneens oeresisisnene e neeneas (L N 0
10. Securities lending reinvested collateral @Ssets ..........cocoiiiieriiiiiiiinieiees e [ [ [0 0

11.  Aggregate write-ins for invested assets

12. Subtotals, cash and invested assets (Lines 1 to 11)

13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and 8CCIUEM ...........cceueuiuiirieieiereeeeeeeeeeieseeeees [oeerereeeeeenenenens 214,094 |...ooiviiices 1,772 [ 212,322 | 221,045

15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 118,976 |- oo 118,976 ..o 138,814
15.2 Deferred premiums, agents' balances and installments booked but

deferred and not yet due (including $

earned but unbilled premiums) .....

15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ ........ccccocvrriirccnnenne ) cereeer [ [ e (O T 0

16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies

16.2 Funds held by or deposited with reinsured companies ................c.coc.....

16.3 Other amounts receivable under reinsurance contracts

17.  Amounts receivable relating to uninsured plans

18.1 Current federal and foreign income tax recoverable and interest thereon ...

18.2 Net deferred tax @sset .........cooviiiiiiiiiiie e
19.  Guaranty funds receivable O ON AEPOSIL ...........c.cccovveveieiereieeeceeeeieieeieeees |oererereseieeee e sesesieeies [oereeeeerene e [ sees (1 0
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0

21. Furniture and equipment, including health care delivery assets

22.

23. Receivables from parent, subsidiaries and affiliates ............. .410,064

24. Healthcare ($ ..coooooveveeeenieeeces ) and other amounts receivable ......

25. Aggregate write-ins for other than invested assets ............ccccceeiririririeieeees foeveeiiiineccce (L N (L N [0 T 0

26. Total assets excluding Separate Accounts, Segregated Accounts and

Protected Cell Accounts (LINES 1210 25) ......cceueviieieereriineieeieievess s foeeeeseseeenees 43,003,932 |....coovvevenee 543,152 |.oovievienn 42,460,780 |..coeveeene. 35,370,727
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts
28. Total (Lines 26 and 27) 43,003,932 543,152 42,460,780 35,370,727
DETAILS OF WRITE-INS

0 R R RO PP RPN
i 0T RO T RO RO T PO UPPT NPT TP PP PP TSP TPPTN
0 3 R R RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........c.cocove. feorcucrniniicccnnncenes 0 fererereeee 0 foeereeee (O O 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....coocoevveinnne 330,775 ) ettt enen et 759,708 | oo 579,514
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES .........ccuiiiiiiiiiiiiiieiie ettt ettt see e [ e e s re e re s [oreseesee s e s e ere s 0
3. LOSS AGJUSIMENE EXPENSES .....vvviviiesieiieieieteteies ettt ettt e st esese e e s s e st eseseses e e e s et esesesese e e st esesesesenenesesssesesesenesenen|eeseenenessinnas s sees 14,292 | 10,954
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiiiiiiiiiiiiieeeee e [ [
5. Other expenses (excluding taxes, ICENSES ANA FEES) .......uiiiiiiiiiiiii e [er e [ere e
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueuruiuiieriiiieieieieieeeeee e 59,507 oo 110,274
7.1 Current federal and foreign income taxes (including $ ......cooovovreiieecn on realized capital gains (10SSes)) .........cc.. [orereeennniininn (U 137,767
AV (= e o) =T =Yoo= D =T o1 OO RO NP
8. Borrowed money $ ... and interest therEoN $ ...t e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $§ ..o and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNCluding $ v for medical loss ratio rebate per the Public Health Service Act) ...........ccccoceueueveveces forerereeeinen 1,618,339 [ 1,672,995
O o 1V g o= o= 3 31U o PP SR R
11. Dividends declared and unpaid:
T1T STOCKNOIARES ... d bbbt h et s ettt ettt ese o ettt [t
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........cuiiiiiiiiiiiii e [ 0
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.iiuiiiiiiiiieiieiie ettt sttt ettt s e e saeesaeesbeesbeesbeenneea]ee e se s s e st reste s [oesreeiressre et 0
14.  Amounts withheld or retained by company for aCCOUNE Of OINETS ..........cciiriiiriririeicieiiee st 8,105 [ 5,100
15.  Remittances and itEMS NOt @IIOCALEM ...........c.ouririeuieeurererieeeeeteereeeeeeeeteeseseseeeeeeseseseseseeesessssesesesesessesesesesesesssaesnsesesesssassnsesesasnsns [ooessnsessssssssnanansnas 2,153 [ 9,084
16.  Provision for reinsurance (including $ ......ocoovoeivieiiiciienns CEIEIfIEA) ..t [ [ 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates .............cccoccoviiiiiiiiiiiiiiee o
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and affiliates .15,610 |... 2,690
20, DEIIVALIVES ... E R R R R R R R R R e
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiii ittt bbb bbb b bbb bR bbbt bbbt bbbt bt bbbttt be b nne e
22.  Payable fOr SECUIIES IENAING .....ciuiiiiiiiiiie et h bt ekt e bt e bt e ab e e et e sae e she e sbe e sbe e be e bt enbeanbeennesnnesneesaeas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24, Capital notes $  ooooeviiiiiiicees and iNtErest thErEON $  ....coooiiiiiiiiiiiiiiiiitt e [ o
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 4,810,950 3,361,187
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 7,288,658 5,889,565
27, Protected Cell HADIIIES ............oo et e s e e e e e ees e [reere e
28.  Total lIabiliies (LINES 26 AN 27) ......vveiviviriiieeeeteieieeseesete ettt st e bbbt se s bbbt ss s s esebe st sssns et e bbb s et esesesssnsnsese s sssnsnseso|orseeenececneenees 7,288,658 |......cccennve. 5,889,565
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 2,500,000 |......cocvnvee. 2,500,000
L P =) =Ty (Yo [ o= o] = I o o] P! ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.ouiiieiieieeeeee e et e et e ee et s s s sessseseseesasasssasesesesesessssseasnnsssesssssnanas|oeresesenaeeens 104,757,650 |.....o.o....... 99,757,650
35, UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieieieieeeieteteteteteee ettt ettt ese s e et et s et et e sess s s ss et e sebes et esess s esesesesesesesssssasesesesesesesssnanesssesesesesedsereseseererenis (72,085,528).....ccc0vvnnee (72,776,488)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 35,172,122 29,481,162
38. Totals (Page 2, Line 28, Col. 3) 42,460,780 35,370,727
DETAILS OF WRITE-INS
25071, STAtULOrY CONTINGENCY TESEIVE ...oiviiiiiiiiiicietciee ettt ettt bbbt e bbbt s s e s s s bt besenese s ssssesenesens |oensebeserenennnas 4,810,950 |.......c........... 3,361,187
2802, et et e et e s [ 0
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,810,950 3,361,187
2007, ettt b bt E e ekt h e E e e R e E £ E R £ R e e £ R ek £ ek £ e R e eeeE e e E e £ R e R e AR eR £ R e £ AR e £ e A eh e eeeE e e eE e e e R e e e R e et e R e Rt e bt £ eeehtna et e eeebe et et et e et ne e bt ne ettt ettt n et enen [ebe ettt

2902.

2003, ittt h et E e R £ R R £ Rk £ e b e e b e SR £ e R £ R oA £ R R £ R b £ ee ek e e SR e e R e R e £ R eh £ ARk e ee b e e E e e bt bR e b h e b bt a ettt ee et

2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeeeeeeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
£ 720 Y R KN 0
3202, e e e e e e e e et s e [ 0
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ ..o 2,844,874 ) oo 2,899,526 |.......ccevnnee. 1,498,627 |..coviene. 4,056,151
1.2 Assumed (written $ ..o
1.3 Ceded (written $ .. ..
1.4 Net (Wrtten $ oo 2,844 874 ) 2,899,526 |..ccvevienne 1,498,627
2. Losses incurred (current accidentyear $§ ..o 335,775 ):
2 DIFBCT ..
2.2 Assumed ..
2.3 CABM ... s ..
24 Net ..o
3. Loss adjustment eXpenses INCUITEA ...........cc.coiiiiiiiiiiiiiee et
4. Other underwriting XPENSES INCUITEA ...........ccovrieieieueuereiiiieieieeeseieeesesesse e esesesessssssesesessseenssssssss |oeeeenseseeneneeenens 008,009 [ 463,241 | 1,156,380
5. Aggregate write-ins for underwriting dedUCtiONS ............ccooiiiiiiiiiieee e ..
6. Total underwriting deductions (LINEs 2 through 5) .........cccecvriririreieeiiinininrseeeeeese s eeeesese s eseeeeneenenenn 802,280 [, 966,472 [ 1,690,762
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ....c.ceueuiiiiieieieieieieeeieieieeeiee e e 2,047,286 |..covrreeceeinns 932,155 [ 2,365,389
INVESTMENT INCOME
9. Netinvestment iNCOME BAIMEM ...ttt ettt s 543,742 | 359,542 | 801,380
10. Net realized capital gains (losses) less capital gains tax of $ ... (199) e (68,450) (3) (507)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.ociriiiiiiueueuiiiiisirisieieeiereese sttt se s sesesesesssesssses |easseseseseenssesees 475,292 | 359,539 | 800,873
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off § ..o ) e s (O O (U SRR 0
13. Finance and service charges not included in PremilumsS ...........ccoivieiieiieiiciieiiieeeseeseeseeseeseesee e e [
14. Aggregate write-ins for miscellan@ous INCOME ..........couiiiiiiiiiiiiiiiee e 0 0 0
15.  Total other income (LINes 12 throUGh 14) ......c.cuviieiuiirirniieeerennc ettt eeseenenas 0 0 0
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........cociuiuiiieeececeete et ee e eeeessae et es s et 2,522,578 |..cocviiriien 1,291,694 ..o 3,166,262
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiiieiee ettt sa e e e e e et e s e enee e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) .......cceviiiueueieiiieeieieiceeie e e 2,522,578 |.oeie 1,291,694 |........coec..... 3,166,262
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 570,718 313,482 784,094
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........coviuiuriririnicieieirieiieeieieeees et 1,951,860 978,212 2,382,168
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 29,481,162 28,933,897 28,933,897
22, Netincome (from LINE 20) ........ccceuiiririririiietetereseistsestsieteteseseess st st seteseseesessssesesesesesesessssssasesesesensnns [oesesenenenssenees 1,951,860 |..oovovereeenee 978,212 | 2,382,168
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ......cccooveveviiicciins
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuvvririiininiiiiiee e RN TR U U TP FEOU U OO U PP URURPR
26. Change in net deferred iNCOMe tax .......c.ccccovvvvereveereeninenennns ..333,308 |.. . 206,755 |...
27.  Change in NONAAMItEEA @SSELS ..........ccceviiiieieereiiiieeeiete et esete et es et bbb ss st es b ss s ese s e ee e e s (144,445) ... (RIS K] | R (356,394)
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e ..
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,1 PAI TN <ttt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
33T PAI TN -ttt
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ...........coiuieiieiecieceee ettt sae e ene e e e neennen ..
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueuevrriiiriiiririeieieeeeie s sneseeenas (1,449,763) (749,314) (2,028,077)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 5,690,960 399,840 547,265
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 35,172,122 29,333,737 29,481,162
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiiiiicniceceeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
T
SO SRRSO NPSTOTETTPRRSTRTSRR (O T 0
T 7
T S N ST TSP ST PR TRRTSTSTSRTR TSRS
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccoeieiiiiiciicnieiccceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0
3701. Contribution to statutory contingency reServe ......oiiioioieicicceecceeeeee e e (1,449,763) | (749,314 (2,028,077)
74072 O USSR STSTTTETTTSTSTT IR IR
L7401 ST SSTTT
3798. Summary of remaining write-ins for Line 37 from overflow page ...........cccooeieiiiiiieiciceceeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (1,449,763) (749,314) (2,028,077)




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected Net Of FBINSUIANCE .........ccoiurururerieiciceeeeeeieeeseieeeeeee e see e sse s eeesssssesesesesesnanns [eoeesereasirecnenns 2,864,708 |...c.covenee 1,696,200 |..ocovovecenenne 5,222,044
2. Nt iNVESIMENT INCOME .....ouiiiiiiiecieeee ettt e s s s s e e s eses s s nsesesesesasnsesesesns [eeseasececassssenarees 546,303 ..o 298,89 | 815,976
3. MISCEIIANEOUS INCOME .....ceoieieiiiieceieciiec ettt ettt es e neen 0 0 0
4. TOtAI (LINES 10 3) 1ueuiuiiieieeeieiei ettt ettt e s s e s naes 3,411,011 1,995,094 6,038,020
5. Benefit and 10SS related PAYMENTS ............ccucuiviieiiiiieicieteeeeceee ettt ettt s e s sesssn s ens [oesesesenesssesesesesesessnnas 0 [ (1) e 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deduCtions ................cccoeveveveveveveueecceeeens e 719,481 | 448,857 | 1,075,388
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ........................ 508 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 737,765 530,803 847,638
10.  Total (LINES 5 tArOUGN 9) .....cuouiiiiiieietceieeee ettt ettt ettt s s s nane 1,457,246 979,659 1,923,026
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,953,765 1,015,435 4,114,994
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
7200 T =TT o ST .. 3,739,074 |.. 1,144,355 |. ..3,916,362
12.2 Stocks .............. 0 | 0 | .0
12.3 Mortgage loans ... 0 | 0. .0
12,4 REAI ESALE .......vvvieieiieicieieteteeeee ettt ettt s ettt et et s s s s et st besesssn s s eseseseseseans | |reeeeeereten ettt (O (O T 0
12.5 OthEr INVESTEA @SSELS ......cucerueiriiaceeeetririeeeeetete s eseseeeteeseseesetete s e seeseteaessssensesetesesssnsesesesssrnns [oetesssssasisiesesssssasirienenns (O (O O 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocoovcviuevereeiiieeeiceeeieieeeeee e eaesesen e [oeresesesenenanas 3,739,074 |.coovee 1,144,355 (..o 3,916,362
13. Cost of investments acquired (long-term only):
T = 4 U TSP TSTRTRPTST VOO 3,858,903 |.....ccocveenne 3,866,294 |....cccvvenee 6,319,687
13,2 SHOCKS ..eeeeeueuceeeeeee ettt eeteeae st ee e e e e e e s eseeeeee e e seses e e e e eaeseseees a2 e seseseeeses s e seseseses s nsnseses et annanansenes [oetesrearenireeae et enereenna (O (O T 0
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESAE ......eeceeceiiri ettt sttt s et e s e b e e s st e s st nn et st eens et et et s nnans | oeteeet e st (O (O T 0
13.5 Other INVESTEA @SSELS ......cucucueiriieceeeetrire ettt eseseeete et ess st s e e nsssesessssesseseaessssessesesesssnnns [oesesssssasisicaesssseaserecnenns (O (O T 0
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 0 0 0
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 3,858,903 3,866,294 6,319,687
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (119,829) (2,721,939) (2,403,325)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ...............ceueueueuiieeieieiereteeeeceeeee e |eeseeieeeieeeens 5,000,000 |eovreeeeeererirereeeeeeens (1 0
16.3 BOITOWE FUNDS ...ttt se s se e eseses s s e s esesessnssesesesesasnanans | oesesssnsasisicaessssnenericnenas (O O (O T 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DivideNnds 10 SLOCKNOIAETS .........cuuieeiriiicicieieieie ettt s e e s s s esesennnnnns | [eorecietsesssesiceeaee e senees (O (O T 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 32,212 (56,532) (211,000)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 5,082,212 (56,532) (211,000)
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) . |...c.ccccceeveecne 6,866,148 |................ (1,763,036)|......cccvevenne 1,500,669
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieieieiiieeteecece ettt sesesesessassnnssnenes |resesseneseneneas 6,647,200 |..cevrereennee 5,146,531 | 5,146,531
19.2 End of period (Line 18 plus Line 19.1) 13,513,348 3,383,495 6,647,200
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange = Donds (LiNe 12.1) ..ot sessesesens [oeeereiereee s seseeeeeens |oerssisieserereeens (349,922) ..o (349,922)
20.0002. Non-cash exchange = bonds (LiNe 13.1) ..o [oeeereiereee s eeens |oeresieieiesereeens (349,922) ..o (349,922)




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

NOTES TO FINANCIAL STATEMENTS

Note 1. - Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices
The accompanying financial statements of Enact Mortgage Insurance Corporation of North Carolina (the “Company”) have been prepared on the basis of accounting practices
prescribed by the North Carolina Department of Insurance (“NCDOI"). The state of North Carolina requires insurance companies domiciled in the state of North Carolina to prepare
their statutory financial statements in accordance with the National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual subject to any
deviations prescribed or permitted by the NCDOI.

SSAP| FIS | FIS
# | Page |Line# 2023 2022

NET INCOME
1. State Basis (Page 4, Line 20, Columns 1&3) XXX | XXX [ XXX | $§ 1,951,860 | $ 2,382,168
2. State Prescribed Practices that increase/(decrease) NAIC SAP
3. State Permitted Practices that increase/(decrease) NAIC SAP
4. NAIC SAP (1-2-3=4) XXX | XXX | XXX | $ 1,951,860 | $ 2,382,168
SURPLUS
5. State Basis (Page 3, Line 37, Columns 182) XXX | XXX | XXX |$ 35,172,122 | $ 29,481,162
6. State Prescribed Practices that increase/(decrease) NAIC SAP
7. State Permitted Practices that increase/(decrease) NAIC SAP
8. NAIC SAP (5-6-7=8) XXX | XXX | XXX | $ 35,172,122 $ 29,481,162

B. No significant change.

C. Accounting Policies
Loan-backed bonds and structured securities (‘LBaSS”) other than non-agency residential mortgage-backed securities are stated at amortized cost using the modified scientific
method, except where NAIC designation has fallen to 3 or below and the fair value has fallen below amortized cost, in which case they are stated at fair value. Amortization of LBaSS
is based on prepayment assumptions that are updated at least annually. Significant changes of estimated cash flows from original purchase assumptions are accounted for using the
retrospective adjustment method for all such securities, except for securities for which the Company recorded other-than-temporary impairment charges. In such instances, the
prospective method is used.

D. Going Concem
Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about the Company’s ability to continue as a going concern.

Note 2. - Accounting Changes and Corrections of Errors
No significant change.

Note 3. - Business Combinations and Goodwill
No significant change.

Note 4. - Discontinued Operations
No significant change.

Note 5. - Investments
A. - C. No significant change.

D. Loan-Backed Securities
1. Prepayment assumptions for single-class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or internal estimates.
2. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
3. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
4. Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a realized loss
(including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ —
2. 12Months or Longer $ 54,505

b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 Months § —
2. 12Months orLonger $§ 981,468

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

H. Repurchase Agreements Transactions Accounted for as a Sale
None

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

J. - L. No significant change.

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

0. 5GI Securities
None



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

NOTES TO FINANCIAL STATEMENTS

P. Short Sales
None

Q. Prepayment and Penalty and Acceleration Fees
None

R. The financial statements shall disclose the reporting entity’s share of the cash pool by asset type
None

Note 6. - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7. - Investment Income
No significant change.

Note 8. - Derivative Instruments
No significant change.

Note 9. - Income Taxes
In August 2022, the Inflation Reduction Act of 2022 (“Act”) was passed by the US Congress and signed into law by President Biden. The Act includes a new Federal alternative minimum tax
(“AMT"), effective in 2023, that is based on the adjusted financial statement income (“AFSI”) set forth on the applicable financial statement (“AFS”) of an applicable corporation. A corporation
is an applicable corporation if its rolling average pre-tax AFSI over three prior years (starting with 2020-2022) is greater than $1 billion. For a group of related entities, the $1 billion threshold
is determined on a group basis, and the group’s AFS is generally treated as the AFS for all separate taxpayers in the group. Except under limited circumstances, once a corporation is an
applicable corporation, it is an applicable corporation in all future years.

An applicable corporation is not automatically subject to an AMT liability. The corporation’s tentative AMT liability is equal to 15% of its adjusted AFSI, and AMT is payable to the extent the
tentative AMT liability exceeds regular corporate income tax. However, any AMT paid would be indefinitely available as a credit carryover that could reduce future regular tax in excess of
AMT.

The controlled group of corporations of which the Company is a member has determined that it likely will not be an applicable corporation in 2023. In making such determination, the group
has made certain interpretations of, and assumptions regarding, the AMT provisions of the Act. The US Treasury Department is expected to issue guidance throughout 2023 that may differ
from the group’s interpretations and assumptions and that could alter the group’s determination.

Note 10. - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant change.

Note 11. - Debt
None

Note 12. - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plans
The Company does not have any employees.

B. - I. No significant change.

Note 13. - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change.

Note 14. - Liabilities, Contingencies and Assessments
A. - F. No significant change.

G. Other Contingencies
As of June 30, 2023, the Company had admitted assets of $118,976 in uncollected premiums. The portion due from controlled or controlling persons is $0. The Company routinely
assesses the collectability of these receivables and provides an allowance for anticipated uncollectible premiums. This allowance is reflected in the admitted asset balance as of
June 30, 2023.

The Company had no material noninsurance contingencies as of June 30, 2023.

Note 15. - Leases
No significant change.

Note 16. - Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant change.

Note 17. - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. No significant change.

B. Transfers and Servicing of Financial Assets
None

C. Wash Sales
None

Note 18. - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.

Note 19. - Direct Premiums Written / Produced by Managing General Agents/Third Party Administrators
No significant change.

Note 20. - Fair Value Measurements
A. Fair Value Classifications
None

B. Other Fair Value Disclosures
None

6.1



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

NOTES TO FINANCIAL STATEMENTS

C. Aggregate Fair Value for All Financial Instruments
The following tables set forth the Company’s assets’ Fair Value, Admitted Amount and Level of Fair Value Amounts as of June 30, 2023:

Description Aggr\t;gﬁt: Fair Agénsi;tt‘:d Level 1 Level 2 Level 3 V':&A&s:\t,) Not Pl('g(\:lt)icable

Bonds $ 26608490 $§ 27,986,997| $ —|$ 26608490] $ —|$ —|$ —
Cash equivalents 12,627,000 12,627,000 12,627,000 — — — —
Total assets $ 39235490 $§ 40,613997| § 12,627,000( $§ 26,608490] $ —|$ —|$ —

The following tables set forth the Company’s assets’ Fair Value, Admitted Amount and Level of Fair Value Amounts as of December 31, 2022:

Aggregate Fair|  Admitted Net Asset Not Practicable

Description Value Assets Level 1 Level 2 Level3 Value (NAV) ©v)
Bonds $ 26511954 $ 27,930,386( $ —|$ 26511954|$ —|$ —|$ -
Cash equivalents 6,257,000 6,257,000 6,257,000 — — — —
Total assets $ 32768954 $ 34187,386| $ 6257,000| § 26,511954| § —|$ —|$ —

D. Financial Instruments Where Fair Value Not Practical
No significant change.

Note 21. - Other Items
A.-B. No significant change.

C. Other Disclosures
During the second quarter of 2023, the United States economy faced uncertainty due to continued inflationary pressure, the geopolitical environment, the aftermaths of both high-
profile banking failures during the first quarter of 2023 and the potential debt ceiling default, and fears of a possible recession. Inflationary pressures continued to lessen in the second
quarter of 2023, with the Bureau of Labor Statistics reporting in June that the Consumer Price Index was down to 3.0% year-over-year. The Federal Reserve has taken an aggressive
approach towards addressing inflation through interest rate increases and a reduction of its balance sheet. The Federal Reserve raised rates by 25 basis points in July 2023, following
a brief pause on interest rate hikes in June 2023. The Federal Reserve had previously announced 25 basis point increases in interest rates in both May and March 2023 and eight
interest rate increases in 2022.

The unemployment rate as of June 30, 2023, was 3.6%, up slightly from the first quarter of 2023. As of June 30, 2023, the number of unemployed Americans stands at approximately
6.0 million and the number of long-term unemployed Americans (over 26 weeks out of the workforce) was approximately 1.1 million. Both metrics remain relatively in line with February
2020 levels. The full impact of COVID-19 and its ancillary economic effects on the Company’s future business results continue to be difficult to predict. Given the maximum length of
forbearance plans, the resolution of a delinquency in a plan may not be known for several quarters. The Company continues to monitor regulatory and government actions and the
resolution of forbearance delinquencies. While the associated risks have moderated and delinquencies have declined, it is possible that COVID-19 could have an adverse impact on
the Company’s future results of operations and financial condition.

D. - H. No significant change.

Note 22. - Events Subsequent
None. Subsequent events have been considered through August 15, 2023.

Note 23. - Reinsurance
No significant change.

Note 24. - Retrospectively Rated Contracts and Contracts Subject to Redetermination
A .- E. No significant change.

F. Risk-Sharing Provisions of the Affordable Care Act (ACA)
Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk-sharing provisions? NO

Note 25. - Changes in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2022, were $590,468. For the six months ended June 30, 2023, $24 was paid for incurred loss and loss adjustment expenses attributable to insured events of
prior years. Reserves remaining for prior years are now $432,411 as a result of re-estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $158,033 favorable prior
year development from December 31, 2022, to June 30, 2023. The change 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.

Note 26. - Intercompany Pooling Arrangements
No significant change.

Note 27. - Structured Settlements
No significant change.

Note 28. - Health Care Receivables
No significant change.

Note 29. - Participating Policies
No significant change.

Note 30. - Premium Deficiency Reserves
No significant change.

Note 31. - High Deductibles
No significant change.

Note 32. - Discounting of Llabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant change.

Note 33. - Asbestos/Environmental Reserves
No significant change.

Note 34. - Subscriber Savings Accounts
No significant change.

6.2



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

NOTES TO FINANCIAL STATEMENTS

Note 35. - Multiple Peril Corp Insurance
No significant change.

Note 36. - Financial Guaranty Insurance

None

6.3



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvoeceeueieieeeeeceete et eecee e e et e e aet et e s e st esesen s s eaetesesenssseaesesesensnssaesesesansnssaesesesansnsssssesasansnsnaesssannn Yes[ 1 No[X]
1.2 If yes, has the report been filed with the domICIlIAry STAIE? ...........oiiii ettt Yes[ 1 No[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? ..... Yes[ 1 No[X]

A | T = (=Yl i o =g To L USROS

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? ............cccoiiiiiiiii e Yes[ 1 No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? ...........ccciciiiiiiiiiiiii e Yes [ X] No[ 1]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ...........ccceoeiieiiiiieiiniicccees 1276520
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccoooiiiiiiiiiiiiics Yes[ 1 No[X]

4.2 If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ X] No[ 1 NAT[ ]
If yes, attach an explanation.

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

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2021

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 06/14/2023

6.4 By what department or departments?
North Carolina DepartMeENnt O INSUFANCE ..........iiuiiiiiiiiii ettt ettt ae e ae e sh e e eb e e bt e b e e e bt ea bt ea st eaeesRe e eh e e ebeeeb e e b e e bt enbeenbeannesmnesneenneas

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

[ T N[ 1 NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied With? .............oooiiiiiiiiiee Yes[ 1 No[X] NAT[ ]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ...........vrueueieiiieeieieieieieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]

7.2  If yes, give full information:

8.1 s the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or SECUNItIES fIMMS? .......couiiiiiiii e Yes[ ] No[X]

8.4 Ifresponse 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




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

GENERAL INTERROGATORIES

9.1  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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
The Company’s code of ethics was updated in the first quarter of 2023 and approved by the boards of directors of the Company’s indirect

parents, Genworth Financial, Inc. and Enact Holdings, Inc. The changes reflect Genworth Financial, Inc.’s current businesses and updated
values. No changes were made to core poliCieS @nd PrINCIPIES. .......ooiiiiiiiiiee ettt ettt e et e e s e e e st e et e ese e st e beebeeneeeneeeneen

9.3 Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............cooiiiiiiiii e Yes[ 1 No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

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

Yes [ X] No[ ]

INVESTMENT

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
13.  Amount of real estate and mortgages held in short-term investments: ...............cc.coeenn
14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccciiiiiiii Yes[ 1 No[X]
14.2  If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21
14.22 Preferred Stock ....

14.23 Common Stock
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate ....
14.26 All Other
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............cccceiiiiiiiiniicnieeeee
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes[ ] No[X]
] N[ 1 NALX]

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

7.1



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

17.3
17.4

18.1
18.2

20.

21.

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon ........ccooooieeoeeeieecee e One Wall Street, New York, NY 10286 ........ccocoooooioveeeeeieeeeeeeeeeeeeeee

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

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

If yes, give full information relating thereto:

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

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

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

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........coviriirrieeeiin e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........ Yes[ 1 No[X]

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

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

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

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

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[ ] NA[X]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in

part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]

If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcurueuereeeeceeueeeeeeececee e eseeeee e en s nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves

(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of

INTErEST GrEALEr thAN ZEIO? .......e.oeeeeececeeeeee ettt ettt e e ee e et e e e e e e tetetesenssseae st esensns e s et et esensnssaesesesensnsstetasesansnssaesesasannsnaesesasensnsnansasasns Yes[ 1 No[X]
4.2 If yes, complete the following schedule:

TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0

5.  Operating Percentages:

5.1 AGH I0SS PEICENT ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %

A I oto TS ot T g = 1T 4 1= gL Qo T=Y (oY o PPN %

5.3 A&H expense percent excluding cost containment expenses ...

6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee e eeeae et s s ae e s s s asas s et s s s ssasaesesessanassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccrueueieieeececeeteieeeeeecte et ee e et see s ssaesesesesenssaesesesesenssaesesesesenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiiiienin e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevucnee... Yes [ X] No [ ]

7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviieecteteteiet ettt ettt ettt s bbb s bbbt s et b bt b b st es bbbt s s bbbttt s s s Yes[ ] No[ ]



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama .....cccoceeeei . AL e Lo oo 65,658 |oeeeeeeeeenn. 43,113
2. Alaska ...cccooeevvveeeeee . AK [ Lo e 408 |
3. Anzona ...ccoceecicictt AZ el Lo oo 26,842 | 22,738
4. Arkansas .......cc....... AR e Lo oo 18,467 | 1,846
5. California ......ccccccccecc... CA oo NS IS 373,656 |..ooveennn. 215,968
6. Colorado ....... L. ....36,527 |.. ...39,8% |..
7. Connecticut .......cceeec.. CT  |oorenns Lo oo 19,306 |.oovoeeeee. 9,852
8. Delaware ..........c.c.c..... DE  [ecceciie Lo oo 9,773 | 807
9. District of Columbia .....DC |[.......... Lo oo 8,074 [ 844 | [0 [0 [0 0
10.  Florida .....cccoovvviiinnnee L
11. Georgia . L.
12.  Hawaii ... L
13. Idaho ..... L
14, NOIS ..vovveeeeeiiee L
15, Indiana .......cccccceeennee. IN e [N ISR 352,908 |...ccvvveeee 215,876 oo [0 (V1 130,987 | 9,010
16. lowa ...... A L. ...64,045 |.. ... 29,451 |..
17. Kansas .. W KS | Lo oo 77,868 | 67,487
18.  Kentucky ... KY e Lo oo 8,598 | 3,921
19.  Louisiana ..........c.cccc..... LA | Lo oo 4,665 | 4,580 .o [0 [0 [0 0
20. Maine ....cccooveeiinne N
21. Maryland ....... . L. , , 0. 0. .
22. Massachusetts . W MA | NS IS 188,219 | 121,068 ..o 0 [ [ TR 30,457 |l 0
23. Michigan ....... L
24.  Minnesota ................... L
25. Mississippi L
26. Missouri .... L.
27. Montana .... L
28. Nebraska .. L
29. Nevada ... L
30. New Hampshire N
31. New Jersey ...... L.
32.  New Mexico .. L
33. NewYork ...... L
34. North Carolina L
35. North Dakota L
36. Ohio.............. L.
37. Oklahoma . L
38. Oregon ......... L
39. Pennsylvania L
40. Rhode Island L
41.  South Carolina . L.
42.  South Dakota ... L
43. Tennessee ... L
44. L
45, L
46. L.
47. L
48. L
49 L
50. L
51.  Wyoming L.
N
N
N
N

10

52.  American Samoa .
53. Guam .............
54. Puerto RicO ........cccc...
55. U.S. Virgin Islands
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ..........cccccecetfoennn D00 N ORI 0 [ 0 [ 0 [ (1 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 49 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.oouevevuevens ceeens 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - see DSLI) 0 6. N - None of the above - Not allowed to write business in the state... ....... 8
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

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

Genworth Financial, Inc.
Global Organizational Chart
As of June 30, 2023

Common Stock Ownership Only - 100% unless otherwise indicated

Denotes Insurance Company

Genworth
Financial, Inc. (DE)
FEIN: 80-0873306

Genworth Insurance
Company (NC)

56-1311049

Genworth Holdings,
Inc. (DE)
33-1073076

Genworth Financial

Genworth North

Genworth
Enact Foundation 2 Foundation 2
(NC) 88-30300341 (VA) 20-3370235
] 81.60%°

L{m%r-mm[ﬁ}:l America Corporation Enact Holdings, Inc.
oo (WA 91-1277112 (DE)
DE) 55-0848642 46-1579166
3
99.9876% 99.9999%' | 09.99%°
Genworth Genworth Life HGI Annuity Unifed Pacific .
Genworth Seguros Genworth Financial Genworth Financial Insuranc e Service Structured Seftlement B Genw?‘r:g_ Capital
de Credifoala Asia Limited Servicios, S. de Agency, Inc Comporafion (DE nancial India Brokerage
v 0 e Company (DE) oporaiion (DE) Company (FL) Private Limited i
Ve % (HKG) RL.de C.V. (MEX) (VA 54-1304309 043193403 ate Umite Corporation (WA) Enact Morlgage 4
C.V. (MEX) e 91-6027719 23-2571379 (IND) 91-1143830 Hodings LG Genworth Financial
N%' Mauritius Holdings
Carescout Carescout, LIC 56-2255474 timited (MUS)
Holdings, Inc. (DE)
. (DE)
Genworth (Shanghai) . 04-3401260 |
Health Consulfing 92-2164426
Services Company
Limited | | | P——
nact Morigage .
o Genworth Life and Genworth Enact Mortgage Enact Financial Insurance Eni;';ggge: ial
Annuity Insurance GLIC Real Bstate Annuity Service GFCM LLC Reinsurance Services, Inc. (DE) Comporafion (NC)
Company (VA) Holding, 11 (DE) Comoraon (DE) (DE) Corporafion (NC) 32-0098109 31-0985858 Comporation (NC)
54-0283385 26-3366147 o 534 26-0070983 56-2142304 56-1775870
Enact Re Lid.
0, Enact Mortgage
34.5% 65.5% Services, LLC (NC) % [137’\3';)829
Genworth Life 02-0731589
Insurance
Company of New
York (NY)
22-2882416
Enact Mortgage
Jamestown ‘ Sponsored Captive Mo r;ucrréeﬁéane Insurance
Assignment River Lake Insurance i GNWLAAC ~ i
Company, Inc. Company VI (DE) River Lake Assigned RealEstate Newco Mayflower GLCNY Real Re I ) oC) Soporafionof
(VA) 26-3709693 Settlement, Inc. Holding, LLC Properties, Inc. Assignme nt Estate Holding, 80-4894729 orth Carolina (NC)
54-1215126 R (VA) 54-1446519 © ('B% (VA 3- Corporafion (NY) LLC (DF) 560729821
202598415 3919178 13-3627179 74-3128556

Reflects capitalized companies only.

Does not include limited partnerships or investment companies whose
shares are owned by individual investors or insurance companies.
",0001% owned by Genworth Holdings, Inc.

No shareholders.

%0.0124% owned by Genworth Holdings, Inc.

Monument Lane
IC1,Inc.

(bC)
82-4912153

Monument Lane

IC 2, Inc.

(bC)

82-4924650

“Minority Interest — Genworth Financial Mauritius Holdings Limited owns
42.20% of India Mortgage Guarantee Corporation Private Limited;
Remainder owned by Joint Venture partners.

°.01% owned by Genworth Hdldings, Inc.

~9% investment vehicles managed by Bayview Asset Management, LLC;
Remainder publicly owned.
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance
..... 00000 ....|54-1446519 .. Assigned Settlement, Inc. ....ooooveeeeeeeeeeeni [0 COMPANY s | OWNEPSAIPL ik o [ Genwor th Financial,

..... 00000 .... [91-1143830 ..
..... 00000 .... |04-3401260 ..
..... 37005 ....|56-1775870 ..
..... 00000 .... [32-0098109 ..

Capital Brokerage Corporation ..
CareScout, LLC
CareScout Holdings, Inc. ...
Enact Financial Assurance Corporation ..
Enact Financial Services, Inc. ......

Genwor th North America Corporation .......... Ownership.. ..|Genworth Financial,
. | Genwor th North America Corporation .. .. | Ownership.. Genwor th Financial ,
Genwor th North America Corporation .......... Ownership.. ..|Genworth Financial,
Enact Mortgage Holdings, LLC . . | Ownership.. ..|Genwor th Financial,
. |Enact Mortgage Holdings, LLC . . | Ownership.. Genwor th Financial,

0001823529 ..

NASDAQ

..... 00000 ....|46-1579166 .. Enact Holdings, Inc. .. .. | Genwor th Holdings, Inc.1 . Ownership.. Genwor th Financial ,
..... 00000 ... |46-1579166 .. 0001823529 .. | NASDAQ Enact Holdings, Inc. ..... . |Publicly Owned ........... .. [Ownership.. Genwor th Financial,
..... 00000 ....|56-2255474 .. Enact Mortgage Holdings, LLC ... Enact Holdings, Inc. ............ccccccounnnnnnn. | Ounership.. ..|Genwor th Financial,
. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....cceeeeennnnn Ownership Genwor th Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...| Genwor th Financial, Inc. .....ccceeeeees | oees 16675 .... [56-0729821 .. Carolina «oveeeeeeeeeeeeeeeeee e . Enact Mortgage Holdings, LLC ......cceeeennnnn Ownership Genwor th Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... Enact Mortgage Holdings, LLC Ownership.. ..|Genwor th Financial,
............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... . | Genworth Financial Services, Inc. .. | Ounership.. Genwor th Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Mortgage Insurance Corporation . | Ownership.. Genwor th Financial,
............... 00000 ... |46-4037534 .. Genworth Annuity Service Corporation . .| Genworth Life Insurance Company ...... .. | Ownership.. Genwor th Financial,
............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .......... |Ownership.. ..|Genwor th Financial,
Genworth Financial International Holdings,
................................................................ 00000 . |Genworth Financial Asia Limited ................ |..HKG.... LLC eeeieeiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. ..|Genworth Financial,
................................................................ 00000 80-0873306 NYSE ... . | Genworth Financial, Inc. ........... .. DE... Remainder publicly owned .... Ownership.. ..|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th North America Corporation .......... |Ownership.. ..|Genwor th Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th Holdings, Inc. .............ccccuunnnn.. | Ounership.. ..| Genwor th Financial,
Genworth Financial International Holdings,
................................................................ 00000 55-0848642 ..DE.....|......NIA....... | Genwor th Holdings, Inc. ......................... | Ownership.. ..| Genwor th Financial,
................................................................ 00000 ....| weveeiiiii | e | e Enact Holdings, Inc. .........cccccecunvunnnnnnn. | Ownership Genwor th Financial,
................................................................ 00000 ....|33-1073076 .. Genworth Holdings, Inc. ....... . Genwor th Financial, Inc. . . [Ownership.. ..|Genworth Financial,
. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 94072 ....|56-1311049 .. Genworth Insurance Company ... . Genwor th Financial, Inc. . . [Ownership.. Genwor th Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. ..|Genwor th Financial,
. 4011 ...|Genwor th Financial, Inc. .....ccceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. ..|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York .| Genworth Life Insurance Company .............. Ownership.. ..|Genwor th Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York |..NY..... . COMPANY e Ownership.. ..|Genworth Financial, Inc. .......cc........ e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ |..WA.....] ..... Genwor th Holdings, Inc. ..... Ownership.. ..|Genworth Financial, Inc. ....ccooeuuvnennn [ N0 oo o,
Genwor th Seguros de Credito a la Vivienda, Genwor th Financial International Holdings,
................................................................ 00000 SA. de C.V. i MEX ) e T A [LLC eieeeeeeeeens | OWNETSDiD Genworth Financial, Inc. ......ceevvevnnnn [ N0 oo s
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. deC.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership Genworth Financial, Inc. .....ccceevuvnnnn [l YESof oo o,
Genwor th Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... | .MEX.... LLC wereiiiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..|Genworth Financial, Inc. ....cccoeuvvnnnnn [ N0 oo s
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..|Genworth Financial, Inc. ..oocooveeveees |ol YESoc ) s el
Genworth (Shanghai) Health Consulting
............... 00000 ....| weeeeeeeenennns Services Company Limited .. Genworth Financial Asia Limited ............. |Ownership.. ..|Genwor th Financial,
............... 00000 ....|26-0070983 .. GFCM LLC oo Genwor th Life Insurance Company ... . | Ownership.. Genwor th Financial,
............... 00000 ....|26-3366147 .. GLIC Real Estate Holding, LLC Genwor th Life Insurance Company ... .. | Ownership.. Genwor th Financial ,
Genworth Life Insurance Company of New York
................................................................ 00000 ... | 74-3128556 .. | ....cceeeeeeee | eeveieiiiiiiiis | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. |GLICNY Real Estate Holding, LLC ..ooooovveeeeies [LaDEeeeecf oo e NTA | s | QUMD ccciiiecieeb s o [ Genwor th Financial, Inc. .oeeeeeeeeeeee [ N0 e e
Genworth Life and Annuity Insurance
................................................................ 00000 ... 20-2528615 ..  ....ooeeeee | eeeeeeeiiiiees | eeeeeeeeeiiiiiiiieeeeeeeeeee.... | GNWLAAC Real Estate Holding, LLC ............... [..DE....f......NIA....... | COMPANY ....evvvvnnunnniiiiiiiiiiiiiiiiiinnnnnnnnenees | OWNEISIP. e eeeees o[ Genwor th Financial, Inc. ..oeeeveeeecee [ N0 L,
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................................................................ 00000 ....|04-3193403 ..| .....cceeeeee | wevvvveievieiens | eeveveeeviiieiiieeeeeseeeeeeee.. |HGL Annuity Service Corporation ................ [..DE.....[......NIA....... | Genwor th North America Corporation .......... |Ownership......cccccccevvrevveeeeeeeneeeencbeeeees weeeeen.[Genwor th Financial, Inc. ...eeeevvvevnennnn [ N0 o,
Genwor th Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .| ..o | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | Jamestoun Assignment Company, Inc. ... [ VAL NTAL | COMPANY Laeiiiiiiiiiiiiiiiiiiiiiiiieiieieieeneeeeen | OWNEPSNIP. b e e[ Genwor th Financial, Inc. aeeeeeeeeeeeeeennn [ NOG e

Genworth Life Insurance Company of New York
..... 00000 .... | 13-3627179 ..
..... 00000 .... |82-4894729 ..
..... 00000 .... |82-4912153 ..
..... 00000 .... |82-4924650 ..

Mayflower Assignment Corporation ...............
Monument Lane PCC, Inc. .
Monument Lane IC 1, Inc.
Monument Lane IC 2, Inc. ...

. 4011 ...| Genwor th Financial,
. 4011 ...[Genwor th Financial,
. 4011 ...| Genwor th Financial,

Ownership
. | Ownership..
Ownership..
Ownership

..|Genwor th Financial, Inc. .
Genwor th Financial, Inc.
Genworth Financial, Inc.
..|Genworth Financial, Inc. .

Enact Mortgage Holdings, LLC
Monument Lane PCC, Inc. .
. |Monument Lane PCC, Inc. .
Genworth Life and Annuity Insurance

................................................................ 00000 ....|36-3919178 ..| ..eoeveieiiees | eeveiiiiiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Newco Properties, Inc. ...eeeeeeeeeeeeeeeeeeeeeeeens [ VAo NTAL | COMPANY e | QUMD cccciiiiiiieceeeeb s oo [ Genwor th Financial, Inc. ..eeeeeeeeeeeeen [ VS o e
Genworth Life and Annuity Insurance

. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | oeeee 13569 ....[26-3709693 .. | ..eoerriiiiinn | eeverreriiiiinen | e River Lake Insurance Company VI ................ LDE] s IA........ COMPANY e OWNership...cooeeeeeeeeeeeeeeeeeeee e e Genworth Financial, Inc. .....ccccceueeeee e N0 e
Genworth Life and Annuity Insurance

. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 15139 .... [46-0982336 .. River Lake Insurance Company X .... . ..| Company ... Ownership «.e.....|Genwor th Financial, Inc. .

. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 11365 .... [62-1819880 .. Sponsored Captive Re, Inc. .......... . .|Enact Mortgage Holdings, LLC ... Ownership ..|Genworth Financial, Inc. .

United Pacific Structured Settlement Company

................................................................ 00000 ....|23-2571379 .| teeeeveeeeeees | eeeeeiiieiiiiii | eeeeeeeieeeeeieeeeeeieeeeeeeees | rererriiiiiiieiesseesessessssssssssssssssssssssssssssssess | oo Flee | oo NIAL..... | Genwor th North America Corporation .......... |Ownership.....cccccccvvvveeeveeeeeeeeeeeecibeeeees weeeeen.[Genwor th Financial, Inc. ..oeeevveveveennnn [ N0 o o,

[ Asterisk | Explanation |




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

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1 B e
2.1 AlEA LINES ...ttt

2.2 Multiple peril crop
23 Federal flood

2.4 Private crop

25 Private flood ...

3. Farmowners MUILPIE PEFIl .........ccvcvieviueeiieiieeeeeeteeeereeeetee et e seennes |oeeesiee e eseeene [oreeeeieeee e 0.0 [ 0.0
4. HOMEOWNErS MUIIPIE PNl ......c.o.vvvvcteiceieiieee ettt et et eeee [eoeeee et 0.0 oo 0.0
5.1  Commercial multiple peril (non-liability POrtioN) ............cceeeeeereriririeeee e oo [ 0.0 oo

5.2  Commercial multiple peril (liability portion)

6. Mortgage guaranty .. 180,194 |...

8. Ocean marine

9. Inland marine

10. Financial QUaranty ..........cccocooiiiiieiieieseeeee e [
111 Medical professional liability - OCCUITENCE ...........cccciiiiiiiiiiiiicii e [
11.2  Medical professional liability - claims-made ..........c.ccoceeiiiiiniiiiiinien e e
12. EArtNQUAKE .....oeeeieeeeee et [ s e

13.1 Comprehensive (hospital and medical) individual

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

151 VISION ONIY .ot et snes [oreet et e e
15.2  DENEAI ONIY .ot [
15.3  Disability iNCOME .......ccoiiiiiiiiiiieici e e [
154 MediCare SUPPIEMENE ......coeiiiiiiiiiitieite ettt [ee s e
15.5  Medicaid Title XIX ........cccoiiiiiiiiiiiiiic o [

15.6 Medicare Title XVIII

16.7  Long-term care

15.8  Federal employees health benefits plan
15.9  Otherhealth ... [

16. WoOrkers’ COMPENSALION .........couiiiiiiiiieieeie et [
171 Other liability - OCCUITENCE .......c.oiiiiiiiiiiecee e e [
17.2  Other liability - ClaIMS-MAAE .....c..eeiiiiiiiieeee e e [

17.3 Excess workers’ compensation

18.1 Products liability - occurrence
18.2  Products liability - claims-made ...
191 Private passenger auto no-fault (personal injury protection) ..........cccocceveec i i

19.2  Other private passenger auto liability ..............cccceoiiiiiiiicniiicceeee o o

19.3  Commercial auto no-fault (personal injury protection) .............coceeoeneeneeifornin
19.4  Other commercial auto lability ...........ccoceriiiiiiiiiiie e o
211 Private passenger auto physical damage ...........cccccevieiiiiiiiiinneneen i [

21.2  Commercial auto physical damage ....
22. Aircraft (all perils) .
23.

24.

26.

27.

28.

29.

30. Warranty

31. Reinsurance - Nonproportional Assumed Property

32. Reinsurance - Nonproportional Assumed Liability

33. Reinsurance - Nonproportional Assumed Financial Lines .................c.. s e XXX

34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn 0 0

35. Totals 2,899,526 180,194
DETAILS OF WRITE-INS

3401.

3402.

3403.

3498. Summary of remaining write-ins for Line 34 from overflow page

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

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

Allied Lines ....
Multiple peril crop

Federal flood

Private crop

Private flood .........ccoiiiiiii e
Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion) ..
Commercial multiple peril (liability portion)

[V lo g (e =T T o U E=T =T o YOS URRR
Ocean marine

Inland marine

Financial guaranty

Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
Medical professional liability - claims-made
Earthquake ....
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group

Credit accident and health

Vision only

Dental only

Disability income

Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence
Other liability - claims-made
Excess workers’ compensation ...
Products liability - OCCUITENCE ..........coiiiiiiiiiii e
Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage .
Commercial auto physical damage
ATFCTAft (Al PEIIIS) ..ttt
[ Te Y11 PRSPPSO

Boiler and machinery
Credit
International
Warranty
Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
0 0 0

1,449,387 2,844,874 1,698,413

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT ..o oot [0 S, (O 0 e [ e 0 e oo e e (O (O (O 0
2. 2027 o (O (O 0 e e oo 0 o e e e (O (O (O 0
3. Subtotals 2021 + Prior .........ccoo o [0 S, (O [V [0 S, [V (O [V S, [0 S, (O (O (O (O 0
4. 2022 i 558 [ K728 I 590 |oeeieerierees [ [ [V R A32 oo e [ 432 | (126) [ (73 ] (158)
5. Subtotals 2022 + Prior ........ccco.foeereoineiinicne T I K7 I 590 o [0 S, [V [V 432 e [0 S, [V 432 | (126) [ (73 ] (158)
6. 2023 ... e XXX [ XXX [ XXX [ XXX v [ (VN D,9.0, CRNI RN 297 | 45 e 342 ... D,9.0 O RUN XXX [ XXX
7. TotalS .o 558 32 590 0 0 0 432 297 45 774 (126) (32) (158)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 29,481 Line 7 Line 7 Line 7
1. (22.6) 2. (100.0) 3. (26.8)

Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.5)




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccoeviveiiiiieieeieeee NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiiiiins NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccooviine NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING

5.  Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should

be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e YES

Explanations:

Bar Codes:

o T S Boesment et |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
1 6 6 7 &5 2 0 2 3 4 9 0 0
o Suppemenio et Tbmmmen Genfier ™ |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
1 6 6 7 &5 2 0 2 3 4 &5 5 0
e TenD e Suppenen Becsmentenfier |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
1 6 6 7 &5 2 0 2 3§ 3 6 5 0
e e Suppiement esament Gertier = |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II| I
1 6 6 7 &5 2 o0 2 3 5 0 5 0

0 0

o
—

0 2
0 2
0 2
0 2

EY EY
— T E—
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. [N ... B ... AP SO ... B ... B e
4. Total gain (loss) on disposals ........cccccceceeveeeee... [NNER. - B .. .- - - - Y B
5. Deduct amounts received on disposals ............. | N . NGA N .. . W .......... . B VAR -
6. Total foreign exchange change in book/adjusted ......
7. Deduct current year’s other than temporary impai
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred INterest and OtNET ..........cc.viiiiiii et sbe e st e e beebeebeebesnaeeseesaeas
4. Accrual Of diSCOUNT .......c.oouiuiiiiiiiiiie . o
5. Unrealized valuation increase (decrease) .......... A ... BN ... AP "SGR ... B ... B .. .
6. Total gain (loss) on disposals ........cccccccevevee.... NG - B - BN - B - DA B Py
7. Deduct amounts received on disposals .. Y B N .
8. Deduct amortization of premium and mortgage NSt PN AN\ Mitmaltes ... NG ...
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment recognized
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14.  Deduct total nonadmitted @MOUNLS ............oiiiii s aes [reeeseas e e e et nens [en et
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiieieeeee ettt saeesnesnesnesneees [eseensenneneenaesnseenseenneenns [orteete et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt et e et e et e e st e saeesaeesaeeseeseennesnneennes [reeteeteee e et e e e et ens [oense e e et
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other .....
4. Accrual of discount ..........cccoeoiiiiiinieenen.
5. Unrealized valuation increase (decrease) ....
6. Total gain (loss) on disposals .........cccccceveeveee.... AR
7. Deduct amounts received on disposals ........
8. Deduct amortization of premium and depreC|at|on
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS .........iiiiieiiiee ettt e et et e e st e e st e ea e e ea e e sae e s e esseenseenseanseeneeeneeeseenseenseanne [sreeiseenseeiseateasteesseesseanees [oreesseessenseenseenseeaeeaeenaeas
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........c.ceeiiiririeieieeeeeeeseeeeeseeee s [eoceeieeeeneens 27,930,386
2. Cost of bonds and stocks acquired ...3,858,908 |...
3. Accrual of discount
4. Unrealized valuation iNCrEASE (AECIEASE) .........iuiitiiiiitiitiitiiti ettt sttt sttt bbbt bbbt bt bbbt bt bbbt bbbt bttt et st st nbe s [oemseeee e e e ee e e e e e e 0
5. Total gain (loss) on disposals (68,649)]...
6. Deduct consideration for bonds and stocks disposed of ...3,739,074 |...
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value ..
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12.  Deduct total nonadmitted @MOUNLS ..o [reee e [V R
13. Statement value at end of current period (Line 11 minus Line 12) 27,986,997 27,930,386

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T (8) ettt st b s s e 18,475,711 | 3,508,955 |.....ccoovcunee 2,726,531 | 2,979 | 18,475,711 | 19,261,114 | [V 19,906,737
2 Y (2 - OO RSUSTSR TR PEPRRUSTSPRTIY ISR 8,726,423 |......cevvriiie (L RSN (VS (540) [...eeviicine 8,726,423 |........ccceone. 8,725,883 |.....ceviricere [V 8,023,649
3. NAIC 3 (8) coeeeeieieiiiie ettt ettt ettt et h et s ettt s b bR R Rt s s s s s s e s se et et s s et senesene et esesesesesens |ee e e e [0 [0 (1 R [0 [0 [0 (1
L 7Y @2 - OSSP KRR (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (L RN
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 [0 [0 (1
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0
7. Total Bonds 27,202,134 3,508,955 2,726,531 2,439 27,202,134 27,986,997 0 27,930,386
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 27,202,134 3,508,955 2,726,531 2,439 27,202,134 27,986,997 0 27,930,386
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

S103, SI104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvcvveveveeeeeeceieeiie ettt et se e s et se e sasns s seseseseas [eseseneasasneenenas 6,257,000 |....ccovornnnne 4,630,000
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoiiieieeeeeececececceee et ettt et st s et esese s s s s sesesesesssssssssesesesesessasssssasesas [eresensnsasanenas 10,835,000 |..coveereeneee 7,988,000
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................cvcveueuiuieiieeiietieeteseseaee s e st ste et esesss s st eseseseseseseasesssssssesesesessssessssseseseseses |oesessesesesenenens 4,465,000 |.cooorerieenne 6,361,000
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 12,627,000 |..coeerennee 6,257,000
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 12,627,000 6,257,000

S108



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO1, EO2, EO3
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912820-GV-7 ......... US TREASURY TREASURY NOTE  3.750% 04/15/26 ......iieieeuneieeeeinnnnanaeeennnneeeeennnnnneaeennnnnns | seeerensnnnenes Joennn 04/26/2023 ..... BANC OF AMERICA SECURITIES LLC ...ieeevuuusseeeennnunaaeennnnnssaeennnnnsasarennnnssseennnnnssseennnnnsns |reeennnnnsssernnnnnsseernnnnnnereee Joerennnasseernnnnnaeees 2,002,109 .eoreuiiiiiiiiiies 2,000,000 f..iiiieininiaeeernniaaas 2,459 [1.AFE ..........
0109999999. Subtotal - Bonds - U.S. Governments 2,002,109 2,000,000 2,459 XXX
438516-CL-8 ......... HONEYWELL INTERNATIONAL INC ~ 4.250% 01/15/29 | ...... 05/12/2023 ..... J.P. MORGAN SECURITIES INC +...750,000 |....
806854-AK-1 ......... SCHLUMBERGER INVESTMENT SA  4.500% 05/15/28 .......cccvvviiiiiuunnniiiiinnnnniiiniennnnninsennnnnnnss | Covvvvvvnnnnnns Jovnnd 05/08/2023 ..... DEUTSCHE BANK SECURITIES INC. ........... ....760,000 |....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,506,846 1,510,000
2509999997. Total - Bonds - Part 3 3,508,955 3,510,000
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 3,508,955 3,510,000
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX

6009

3,508,955
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..912828-R6-9 | US TREASURY TREASURY NOTE  1.625% 05/31/23 |....... . 05/31/2023 . |Maturity R 2,000,000 |........ 2,000,000 |........ 1,956,004 |........ 1,996,738 [0 oo 3,262 |... 0 e 2,000,000 |.ooeeeeeeeeennn 0 foveeiiiiiiinnnn 0 fviiiiiiiines (VR 16,250 |. 05/31/2023 . [1.A ........
..912828-2P-4 | US TREASURY .....eevvvvvvvvvvveeernnnnieiiiiiiiiinenes [eeeens . 04/01/2023 . |Maturity .ooooooooviiiiiins Jovevveeeeeeneennnnns leveeeeeeeeeenn 0 Jovveviiiiiiinnnn 0 Jovvevvveveieeennn 0 fvvviiiiiiiinnnnnn 0 L 0 [ 0| ...0 . 04/01/2023 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 3,262 0 XXX XXX
..20034D-JA-8 | COMERICA BANK ~ 2.500% 07/23/24 ................ | ....... . 04/27/2023 . |KEYBANC CAPITAL MARKET |.........ccccceeeers |-oeee... 662,190 |.......... 700,000 |...........699,349 [...........699,788 [........cccccea0 [oreiiiiiinns 4 |. ...0 . 07/23/2024 . (1.G FE ....
.. 43284H-AA-7 | HGVT_19-AA Series 144A  2.340% 07/25/33 .... [....... . 06/25/2023 . |Paydown ........oooeeeeeeens |ooeeeeenenenenneeens e 26,698 26,698 .l 26,694 Ll 26,695 [0 3 | .0 . 07/25/2083 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 678,888 726,698 726,043 726,483 0 4 0 (47,643) (47,643) 13,773 XXX XXX
2509999997. Total - Bonds - Part 4 2,678,888 2,726,698 2,682,137 2,723,221 0 3,309 0 2,726,531 0 (47,643) (47,643) 30,766 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 2,678,888 2,726,698 2,682,137 2,723,221 0 3,309 0 2,726,531 0 (47,643) (47,643) 30,766 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX

6009999999 - Totals

2,678,888

2,682,137

2,723,221

2,726,531

(47,643)

(47,643)




STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *
0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories XXX [ XXX XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 0 0 0 [ Xxx
Bank of New York Mellon ........ New York, NY .o Lo o v foreeiiniisiein oo frsesnnnnenees 1,474 | 32,246 |...ocoonnnne 886,348 |........
0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 1,474 32,246 886,348 | XXX
0399999. Total Cash on Deposit XXX [ XXX 0 0 1,474 32,246 886,348 | XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX

0599999. Total - Cash XXX | XXX 0 0 1,474 32,246 886,348 | XXX

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
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
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations
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
09248U-71-8 ....... BLACKROCK LIQUIDITY: TEMPFUND | J 06/30/2023
261908-10-7 ....... DREYFUS TREAS&AGEN CASH MGMTI I IO 06/28/2023
316175-50-4 ....... FIDELITY INSTIT TREASURY | GLAIC 140135 06/28/2023
31846V-54-2 ....... FIRST AMERICAN TREAS OBLIGATIO FIRST AMERICAN TRSY OBL Z 3678 . 06/28/2023 .
38141W-32-3 ....... [GOLDMAN SACHS FS TREAS OBLIGI ... 06/28/2023 .
481202-73-4 . . [ JPMORGAN US TREAS PLUS MMFINS 06/28/2023 .
60934N-50-0 . FEDERATEDGOVT OBLIG FUNDINST . 06/30/2023 .
61747C-58-2 ....... |MORGAN STANLEY TRY INSTL #8304 06/28/2023 .
825252-40-6 ........ AIM STIT TREASURYCASH MGMT J 06/28/2023 ..
857492-55-7 ........ STATE STREET INSTITUTIONAL TRE I IO 06/28/2023 1,050,000 |..
90262Y-80-2 . UBS MONEY SER - UBS SELECT PRI .. 06/28/2023 . ...1,050,000 |..
94975H-29-6 ........ WELLS FARGO ADV TREAS PLUS MMF GIC ... [ PP 06/28/2023
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 12,627,000

8609999999

- Total Cash Equivalents

12,627,000

100,835
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