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

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt [ 5,055,796,628 |.......cccooevvimerieriinies [ 5,055,796,628 |............ 5,109,655,515
2. Stocks (Schedule D):
2.1 Preferred STOCKS ....c.cuiieiiiiiicicvctcecece ettt aes s s s s seses et s s eeeeneensesnenene [eaeseneeesenesseeeeeseneesesnnes |oeeseseeeee e [0 0
2.2 COMMON SOCKS .....eoieeerieice ettt st e 3,000 |eeeeeeeieieene 3,000 [ [OOSR 0
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS 1.ttt e [ornn s e [OOSR 0
3.2 Other than firSt IENS.........c.ceiiieeeeeceeccecee ettt et snenenene [reeeeneeesenes e e eneesennnes [oeeseeeeeseeeeseaeeeseseeneeas [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...cveieiiieieieie ettt s s se s ses [oeeseseseaeaeennenetessteaeiesees [oeseteseseeeseseseseseeenenenenes [rereeeeeieieee e 0 freeeeeeeeee 0
4.2 Properties held for the production of income (less
S 0 @NCUMDIANCES) ...vuiviieiicieicieieieieieis oot [t [ [OOSR 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....vvvvieieeee ettt s s besens [eeeeeeeeeenenenens 1,561,188 [ o 1,561,188 |.oovoeeceee 999,580
5. Cash($ .rerorrnen 1,433,680 , Schedule E - Part 1), cash equivalents
[ J 280,552,000 , Schedule E - Part 2) and short-term
investments (3 oo , Schedule DA) .......cocooovveeee e 281,985,680 |....ooceeeeeeeieeceeeeees oo 281,985,680 |......ccoenc 136,451,256
6. Contract loans (including $  .oveeevrvvrvieeeciiene Premium NOES) ... |oeveeeeeicieiiiieieieicieeeies oot eeeenes [ 0 freeeeeeeeeee 0
7. Derivatives (SChEUIE DB) ........c.cciuiieieieeeeeeeeeeeieeie e teteeeaeses e sa s e s sssesesenens [reeeeseneenesesseseseseseeenenns |oeeseeesssseseneneeeaeeeeeenas [0 0
8. Other invested assets (SChedule BA) .........cccccoovveveveiiiiiieceeresieeseeiese s oo 2,236,927 | e 2,236,927 |...coovree. 2,238,553
9. ReCEIVADIE fOr SECUNTIES .....oveieeieeeee ettt ee e ee e eee e e L A SR IO 84 177 | 20,740
10. Securities lending reinvested collateral assets (Schedule DL) .........ccoouvvvins | oomimininiiinininiiiiins [ [ 0 freeeeeeeeee 0
11.  Aggregate write-ins for iNVESLEd @SSELS ...........c.ccovivevevirieiieeeeieieieieseeie e oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ...ooveveveveeriniriricieieeeen oo 5,341,667,600 |........cccoevvvirennne 3,000 |....ocoec.. 5,341,664,600 |........... 5,249,365,644
13. Title plants less $ ..coovveeevieiiiicce charged off (for Title insurers
ONIY) otttk ettt bbbttt s bt n e e e s enenenene [eren ettt ettt eneaene | [eeeeeieie ettt eeens oottt 0 freeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........cowooweoueeeeeeeeeeeeeeeeeeeeee e | 33,750,012 .o 22,489 | 33,727,523 |l 30,601,195
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 41,585,875 | ..o | 41,585,875 |.cocoveene 42 168,818
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled Premiums) ........ccccoiiiiiiiii e
15.3 Accrued retrospective premiums ($  .c.ooveevvrenicnincines
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reinSUrers ..............ccccccevviciieciiciivncieees e [ [ [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccceeviiierns i o o [0 0
16.3 Other amounts receivable under reinsurance CoNtracts ............ccocccvcees evenninniiiiiciies [ Lo [OOSR 0
17.  Amounts receivable relating to uninsured plans ............ccoceiiiiiiienienieneens e [ [ [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccoooiiiiiiiiiiiiiis i [ 0 freeeeeeeeeee 0
18.2 Net deferred tax @SSet .......oouoirieieeciriieeeeeeee et [oeeeeineeieeas 779,965,780 |..cooveuvneee 741,849,462 |................ 38,116,318 | 37,207,540
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieieeeeirieeieens oottt eeeeeesennerenes [ eeeeee [ 0 freeeeeeeeee 0
20. Electronic data processing equipment and SOftWAre ..............cceveveveueeeeevenas foeveeeeenenene 11,045,173 | 9,008,392 |.....coverunnne 2,036,781 | 671,964
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [eiere e 1,244,028 |..coooceenne 1,244,028 |...ooooee [0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o oo 0 freeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates ...................cccceeeeeevenes fooerennrnccens 246,982 ..o e 246,982 ..o 623,628
24, Healthcare ($ ...cccooovvvvvciciiiiiccnne ) and other amounts receivable ...... |o...coorcrriiiiiiniiies [ [ O RN 0
25. Aggregate write-ins for other than invested assets ..............cccccceeoeeveveveveveeecs foreccec 7,060,587 |...coveeane 7,052,720 | 7,867 oo 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucveveereceeeeeeeeeceeeeeeseeeseeae e oo 6,216,566,037 |................ 759,180,091 |............ 5,457,385,946 |........... 5,360,638,789
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt se st et st sse st s s e sesesesssssssssesesas [eocsesesesscacaessessensaciesnnans [oesemcacuessessesasssieasesmennas [oeacicusesesnnscaeaseseennscaas [0 0
28. Total (Lines 26 and 27) 6,216,566,037 759,180,091 5,457,385,946 5,360,638,789
DETAILS OF WRITE-INS
i 0L T RSO RO OO TR OO T TR S PPRTR SRR TP PR PRTRROURROY
0 O R PSP POTR PPN
B L0 T T RO RO SO TR OO U RO SRR ST TP UPTRSORTRROURROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501,  Prepaid eXpenses .......ccococoiicieiiiciecc s [, 7,052,049 [...coocoveennn. 7,052,049 [.ooovoie (0 0
2502.  AMOUNTS TeCEIVADIE ...viiieiicie e | 8,538 | 671 | 7,867 [ 0
25003, e et e e et e e et e e et e e ae e e e et e e eaneeeneeeeneeeaaneeeanneean [seeeennee ettt eenneeeneeennneeenn [ereeeiuneeene e e e e e et e s teeeean [oreeenee et e et e e s e e e e ene [reeenr e e e e e e
2598. Summary of remaining write-ins for Line 25 from overflow page ..........c.ccooov.fooveeccciiiie [OOSR O RN 0 freeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 7,060,587 7,052,720 7,867 0




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......cucveiiieieieeieieiieeeete et eae ettt se st st et s s s e s s st s s seses et s ssnsesesesesssssnsesesssanas [eorsesesecnenns 508,801,651 |............... 629,099,923
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoeeeveenennennces i, (O RN 0
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN ) ......c.oiiiiioieieieieieeesieieieieeeee et ses s e e ssseseseses|eosesneneneisneas 9,616,028 |................. 12,168,817
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiioiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ............ciuiueuiiiiiriiiiirieeieieieee st se s s sesese s sssns oo 43,833,936 |....occeuenee 36,823,188
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuiiieiiieiiieiereeceeeee et 3,571,045 |..oooerine 5,515,148
7.1 Current federal and foreign income taxes (including $ .......cccccccevueene. 64,204 on realized capital gains (I0SS€S)) ......ccvvun |oevereercrrcnnns 9,777,958 | 781,765
7.2 Net deferred taX HADIILY ............cccuiiiiieiicietetet ettt ettt ettt ettt et s e s s et et st et esesess et es s sesesesessas et ssasesesesessssssasssesesesesesssns|eenessebebebeett et seererenis (L RSN
8. Borrowed money$ .. and iNtEreSt tNErEON $  ..ooiiie it ettt ee e et e
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
S 0 and including warranty reserves of $  .....cccooveriieiiecienecienn. and accrued accident and
health experience rating refunds including $ .......ccccocooviiiiiiice 0 for medical loss ratio rebate per the Public Health
SEIVICE ACE) .ottt ettt ettt et s et a et a et s st s a st s s ettt s st s st s s s s sena st 201,043,755 |..cocovvvneeee 245,867,844
B X (V=T Tot= R o T =Y o T 1F o PSP UPOUPTUPRTTUTY RS SPUST RSN
11. Dividends declared and unpaid:
T S (oo g o] o 1= e P KON
LIV o] o3 g o] o [=T £ ST O O O O SO OSSP FEOO TN
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.cueuiieviiiiieieterieieeeeess ettt esesees e sesesss s ettt 5,787,306 |....ccccvvnnee (2,912,994)
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeiiiiiininininiienesesesese e [0 0
14.  Amounts withheld or retained by company for CCOUNt Of OINETS ..........c.ccveioiiiiviieieiceieeeeeee ettt et 31,996,351 [ 36,418,748
15.  Remittances and teMS NOt @IIOCALED ...........c.cuiuiiriieiiereiin ettt b ettt ettt bbbt es et enas [rensemenennnaeaeaas 1,293,883 |.oeerrreneee 1,526,972
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, ColumN 78) ........cccceuevevececs [ (L RN 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ..o [
RS R B T e o U1 3 =T o [T T T AR FESU
19. Payable to parent, subsidiaries and affiliatES ...............ccccieieieieieieeecieee ettt et 9,617,653 |....occvvvvcinne 8,150,672
20, DEIIVALIVES ...evviieieieetetire ettt ettt b bt eh bbb R b £ e £t E R £ R E £ E L E SRR £ E RS R R E R Rt e bbbttt b ettt (O 0
P T == o] [ (o Y=Y o141 1T OSSOSO S PR NP
22.  Payable for SECUMIES I8NTING ........oiiiiiiii bbbt b bbbt bbbt bbbt b bttt sttt sbe st sbe b e sreste s e ste s e stesestesesrees [oreeteete s
23. Liability for amounts held under UNINSUIEA PIANS .......c.oiiiiiiiiiiee ettt et e et e et e s aeesaeeae e s e e saeeneeeneeeneennea ereereesressbeesbeesbeesbeesteetes [reeereesteereete s e e nnes
24. Capitalnotes $§ .o and iINterest therEON $ ... e e [
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvoverueueiee ettt ettt ee ettt ee s sttt s e sa et s s s en s s saetesesensssetetesesensssesesesesennnensesn] 3,548,174,784 3,041,042,272
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25) .........cccooiviiiiieieieiiiiiirisseieieeee s |reseenenees 4,373,514,350 |............ 4,014,482,355
27, Protected Cell HADIIIES ............o oo
28.  Total liabilities (LINES 26 AN 27) .....cvveivivereiiieescieteieeseesete ettt se st sssss et b et st ses st b et ss e st ebe bt sssns bbb s s sns s s s s s nseee ..4,373,514,350 |... 4,014,482,355
29. Aggregate write-ins for Special SUMPIUS FUNAS .......oc.iiitiiiiiii ittt bbb e bttt et e sseesseesaeesbeesbeenaerseneeaneesreeare s abeesbeereens 0. .0
30.  COMMON CAPIAI STOCK ......uveveeeeeeeeceee ettt ettt et e e s s e e s et et eeeeeesasesasaseseseseasasssesasasasesessasssansssnsesssasnsnsnasasad|eesseseneseseeeas 4,288,747 |.............. 4,288,747
o P o = =Ty (Yo o= o] = 1 (o o] TSP SPON! ST NP
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiiii e e (01 O 0
33, SUIPIUS NOLES ...ttt et a ettt e s e s e s e s s e st es e s e s e s e aese s s s e s et es e s s s s s s s st esesesessa s s st seseseseanasa s s st esesesesee et ne sttt (L RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS .........c.o.oiiieiieieieeee e et ae e s s s s eseeeseseseseesassesasesesssesssnassnsesssessasananas|oeresesennerenes 789,405,547 |............ 1,274 ,405,547
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieieieieeietetetet ettt et ettt s es e ettt etesese s s st et ese b et et ssess s ssssesesesesessss s st asesesesesessssasessnesesesesedstreseeeererenis 290,177,302 | oo 67,462,140
36. Less treasury stock, at cost:
36.1 shares common (value included inLine 30 $ ..o ) e [
36.2 shares preferred (value included inLine 31$ .o, ) e s [
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cccovuevevevreeieieeeeeeeeeseeeeessessesseesessssensnias 1,083,871,596 1,346, 156,434
38. TOTALS (Page 2, Line 28, Col. 3) 5,457,385,946 5,360,638, 789
DETAILS OF WRITE-INS
2501,  STatUOry CONTINGENCY TESEIVE ..ouiviiiiiiiiiicietetc ettt ettt b ettt sebebesese e s ssesenenesens |ornnenesanan 3,547,660,581 |........... 3,040,783,652
2502.  Checks pending €SCREATMENT ...........ocooiiiiiiccecece ettt ettt a et ettt ess s s s s s sesesens [ore bt s s enne 514,203 | 258,620
2501 O RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from OVerflowW PAgE ...........couiiiiiiiiiiieeee e e [V 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 3,548,174,784 3,041,042,272
2007, ettt h e E e E ettt e E 2o E £ E e £ SR a £ R e R £ E R £ bk £ SR b e eeeE e e ke £ SR e e R e R £ R eh £ AR e £ e A eh e ee ek £ e E e e R et e R e et e R e et e R et e eb ekt nae bt neebe et ete et e e st nte bt st et e sttt sttt n et enens |oeet ettt ettt
2P RPN RPN
2003, it h e E et et et e E £ R e £ R e £ SR E R e R £ e R R e e ek £ SR b e ee e R £ e eE e e eR e e R e R £ R eh £ AR h £ AR eh e ee ek e e ek e e e R e e e R e et e R ene e R eetebehenaebe st ebe et ettt e fre st nte bt st et sttt e bt n et enens |oeete ettt sttt
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........coouiiiiiiiiieeieee et [ere s (O RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ittt bbbt b e e bt et e E e E e E R £ R e R £ AR e R £ b b £ E b e A e R e e R e £ eE e £ R e R £ R e £ R e £ R ehEee b e e E et e R e e e R e et R e st R eetebehenaebeneebe et ete et e fre st nte bt st et e sttt et et n e e nnens |oeet ettt
£ 7201 O RO OP RN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeee e [ [V 0
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above) 0 0




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

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COIUMN 4).........cciiiiiiieiiiiietieietseneteeeete st see bbbt s sbenes s sesetenessfosssesesesnan 935,251,447 |................ 972,961,622
DEDUCTIONS:
2. Losses incurred (Part 2, LiNe 35, COIUMN 7) ....c.cuiiiiiireiiriieeeetetsese sttt ts ettt es sttt ettt eb ettt ebeneofonse s senanas (99,052,874)................ 117,040,559
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) ....ouiiiiiiiieiinieieieieisee ettt st seseese s s 4,297,341 |. ...8,385,322
4. Other underwriting expenses incurred (Part 3, Line 25, COIUMN 2) ........ccoiiiniriiiiieriiiiieinnenieiereieeeee s seees [ 226,064,857 |............... 234,458,619
5. Aggregate write-ins for underwriting dEAUCHIONS ..ottt ettt e e e b e e e e e e eneeennenae
6. Total underwriting deductions (LINES 2 thrOUGN 5) .........coiiiiiiiiiiiii bbb bbb ns
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 plus Line 7)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ..o o 144,930,310 |............... 139,536,062
10. Net realized capital gains (losses) less capital gains tax of $§ ..o 63,902 (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt ettt ettt et ettt et h b bttt ettt a ettt n e (2,195,127) (5,691,844)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......ocuiueuiieieececeeteteeeeeecte et e eeseeae et eseesssete et esenssaesesesesensssesesssssansssssesasesensssnsesssssenesdoeseseeeesreeen 142,735,183 |.............. 133,844,218
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
. J ORI amount charged off § ..o ) ettt 0 oo 0
13.  Finance and service charges not included in PremMiUMS ... s et es [eeee e e e
14.  Aggregate write-ins for MisCellan@ous INCOME ...........c.cciiiiiiiiiiiiiiiiii e 810,305 1,023,899
15.  Total other income (Lines 12 through 14) 810,305 1,023,899
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LINES 8 + 11 4 15) 1.t bbb bbbttt fer s 947,487,611 .o 747,945,239
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiii e et e e et bt et e e e e e et e et e sae e et e saeesaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) vttt sttt 947,487,611 |...coovenne. 747,945,239
19.  Federal and foreign inCOME taXES INCUITEM ..........ccoiiiiiiiiiiiiiieeie ettt 202,996,306 157,162,038
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cvoveuiuiuieiiiieieteeeeeeeeeeeee ettt s st s et s s as s s s s seseseseaeas 744,491,305 590,783,201
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......cooieirieeeeeneninineeseeeeeeseseseeeee o 1,346,156,434 |............ 1,475,514,520
22, NetinCOME (frOM LINE 20) ......cuiuiiieieieeteiriiteeieteireni ettt eb et ee e b ee b bt ee b b et e b b et eb bt e et tssb et n s e stseteteneofonsesesesnanas 744,491,305 |............... 590,783,201
23.  Net transfers (t0) from Protected Cell BCCOUNLS .............ccoiiiiiiii e et e et e e ne e eennenne [eeeeneeeeseneeeeeeeeeeeenean
24. Change in net unrealized capital gains or (losses) less capital gains tax of §  ................ (3,257,518) oot (12,254,472) (... 1,419,054
25. Change in net unrealized foreign exchange capital gain (IOSS) ........cuioirrirrieuereiiirerersietetee ettt |oas et (6,367) .. (309,699)
26. Change in Net deferred INCOME tAX ........c.ciiiiiiiiiecit ettt ettt sttt e ens 108,516,957 |................ 111,361,787
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) .......ccccoeeirieirieieieesieieieeseeeeeeeeeese e (111,155,332)|..ccuc... (109,596,998)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColumN 1) ........cccoiiiiiiiiiiiiiiiiiiiceceeeeeeeeees [ 0 feeeeeeeeeee 0
P4 B O - 1a T T T T U]y o) [ g o] (= USRS PPUPRORPPRRI
30. Surplus (contributed to) withdrawn from protected cells .
31. Cumulative effect of changes in accounting PriNCIPIES .......c.eiiuiiiiiiei et e e ae
32. Capital changes:
3201 PAI IN .ttt ettt h e h e a e e h £t £ et h et s et bt h et bt b ettt a ettt n i e eaan
32.2 Transferred from surplus (Stock Dividend) ..
32.3 TranSTEITEA 10 SUMPIUS ......oueiieiiitieitiete ettt ettt ettt ae e e a e e sh e e s bt e e b e e bt e bt e m bt e mb e eab e eheeeaeesheeabeenbeenbeebeenteanneanne
33.  Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (StOCk DIVIAENA) .........ccciiiiiiiiiiiiiiiic e |e ettt tene [eetesentene et
33.3 Transferred from CAPITAl .......... ..o e e e e e e e e e e s e e e s e e e e e e e esneas [eneeeeneeneeneneenneneennennennes |eeseeeeenseeeneee e e eeeeenean
34. Net remittances from or (t0) HOME OffiCe .........ccciiiiiiiiiiiiiic e e ees [oeeesee et ettt
35.  DiVIdENdS 10 STOCKNOIAEIS ........oeeeeeeeeeeeeeee ettt e e e et e e et e e e e e e e ee e eeeeseneeeneeeeeneseesenseenensnenennsennnns |oeeeeneeeseeseesenseeseeeeeseesees |oeeeeeeeenns (200,000,000)
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) ........cccooiiiiiiiiiiiiiiiiiincieeeeeeeeeeees e 0 feeeeeeeeeee 0
37. Aggregate write-ins for gains @nd I0SSES IN SUIPIUS .....c.cvviiuiueueiiiiiriririsie ettt sttt b ettt se e bbb s e e e enee (506,876,929) (523,015,431)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueureiiiniririnineieieeeeese s (262,284,838) (129, 358,086)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 1,083,871,596 1,346, 156,434
DETAILS OF WRITE-INS
L0 O PO OO P TR UOTN OO O OO UE RSO UE TSP PRPTUUTR) RUTTOTE RO PEPOTEURPRORTRRRTOON
L0107 PO PR PR UOE RO TR OO TR PO PPRPOPURR RUTRRTEPO PP PRTOPRRTROT
0803, b E £ E e £ Eeh bk £ ek £ e k£ o4 R e e R £ £ R e £ R R £ AR h £ ARk £ e R e e k£ ee R e e R e e E R e R R £ Rk e e bt e bt b e bt n et r et nneen
0598. Summary of remaining write-ins for Line 5 from overflow page .0 .
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) 0 0
1401, MISCEITANEOUS TNCOME .....eieeeieetierieeceetetee e esee et esee e et eses et e eeese s e seseeee e eeeses e e e e e e eeseseseeeeee e seses et eseeessesnsesesessssennsesesesssaennsnses oennnananeeensananaas 810,305 ..o 1,023,899
TADZ. bbb E bR bbb h bt b e b e b h R E R e b s e bt b e e bt b e bbb st ettt [t
1403. .
1498. Summary of remaining write-ins for Line 14 from overflow Page ............ccccciiiiiiiiiiiiiiiiicicccc e | 0 feeeeeeeeeee 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 810,305 1,023,899
3701.  Contribution to statutory CONtiNGENCY FESEIVE ..o (506,876,929)|.............. (523,015,431)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow Page ........ ..o [ [0 0
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) (506,876,929) (523,015,431)




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

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums Collected Net Of TEINSUIANGCE ..........cuiiuiiieeiieieieie ettt [era s 899,710,601 |......cecneee. 908,691,806
2. NEtINVESIMENT INCOME ...ttt ettt ene s 141,853,556 |........c.o..e. 139,577,447
BT Yo=Y T o TS 1 o T =SSOSR 810,305 1,023,899
4. Total (LINES 1 tATOUGN 3) ....ovvieieiie ittt ettt ettt ettt a s s e e s et et et e s e s e sess s ss et e s et e s essaess s sseses et esesesesn s ssasesesesesesnnnanan 1,042,374 ,462 1,049,293, 152
5. Benefit and 10SS related PAYMENTS ............c.ccuiieiiiiiieiieteteeceee ettt vt et ee ettt es e s es st e s s e s et esssn s st asesesesesessss s ssssesesesesesssnssans [oesesasssesesess 21,245,398 |....ccoevee 33,172,250
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........cceiiieiiiieiiiiiieeiieeie e foe s (O 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS ..............cccoiiieieueueiceccceeieee et [eee e 227,848,342 |............... 235,571,155
8.  Dividends Paid t0 POICYNOIAETS .........c.cooviviviveeetieieeeee ettt et eee et e ettt s e e s et et ese b et esess s s esesesesesessss s ssssesesesesessssasesssesesesesesesns oo eneaenesesbebenenen et e seneen (O 0
9. Federal and foreign income taxes paid (recovered) net of $ ..........c.c...... 1,124,635 tax on capital gains (I0SSES) «.ovvvvvvvvvee.. 194,063,745 158,722,195
10, TOtal (LINES 5 TNMOUGN ) ....oviuieiiieeictceceee ettt ettt e ettt a s s s s s s et et et et e ss et s st et e s ebeseseas s sseses et et esesess s ssanesesesess 443,157,485 427,465,600
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] 599,216,977 621,827,552
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt bbbttt [erennen s 1,040,853,397 |............ 1,246,930, 101
12,2 SHOCKS ...eeeeueeeteeei e cieeeeees e e sesseeee e e seseseeeeee e eaeseeee e e e eaeseeee e £ e e s eseeee eSS AeASeeEeE S e AeAeEeE eSS S AL R eAeEeE R R A e A e e ee e RS e neReses st s anseseseo|ee e ch b (U 0
12.3 MOMGAGE I0BNS ........vvvieieiiee et tetet ettt et ettt et s et e e et e s et et e s es e ee s e s e s es e s e b et essss s s s et e s e s et essssasesssesesebesesessssasssesesesesesssnssasssas|oeserenenentsesese et tener e (O T 0
12,4 REAI ESIALE ... bbbttt [ee s 902,989 |....coovvveiiene 476,809
12.5 OhEr INVESIEA @SSELS .......vuiuiieiieiiee ittt b bbbttt bttt bbbttt (U 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term iINVESIMENTS ..............cccooveieveveueuceiiiie et oo (67,516) [ 299,266
12.7 MISCEIIANEOUS PIOCEEAS ........vcvieieieiieetetetesiee et ettt tetetesees et et et et e s es s sse s eses e s et e b e s esess s st et et esesesessss s ssesesetesesssn s esssasesesesesnnnana (6,636) (309,699)
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....cocvviveuereeiiieieeeeeeesteteteteee ettt st ss s st esess s s essnenas [en s enane 1,041,682,234 |............ 1,247,396 ,477
13. Cost of investments acquired (long-term only):
131 BONGS .ottt e 1,004,666,674 |............ 1,657,285,771
13,2 SHOCKS ...eeueueuceeeeee e caeeeteee e esesesseeeee e eseseeeeee e s eseseeee e e e eaeeeeee e S eAeseeee eSS A e A eeeE eSS e AeAeEeEeE SR AL R eAeEeE S e Ae A e A eeee s e e A eseses s s anseseseo|ee e en bt (U 0
13.3 MOIGAGE I0BMNS .........vvvieieiiee et tetet ettt ettt et et e s et et et et s s et e s es e s et e b et e s ss st es s et et e s et essssss et sses et et et esnssssesssesesesesesssnssesssas|eberen et st st ettt (O 0
1314 REAI ESEALE ...ttt [ree s 1,397,082 |...cooviene 1,459,145
13.5 OhEr iNVESIEA @SSELS ......vuiutiieiieiieei ettt bbbttt bbbttt (U 0
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeieeeeceete e eecae et ee s et e s ee e ae et esen s asae e s esensssese s et esenssasaetesesenssassesesesensnaetesasannenen 63,437 20,740
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueururureiiieieieeeeeeeeeee ettt sttt s s s e seseananas 1,006, 127,193 1,658,765,656
14. Netincrease (decrease) in contract loans and PremiUum NOTES ..........cc.iiiiiiiiiiiieii ettt 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiirieieieiierereeceeeee et 35,555,041 (411,369, 179)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI MOES ........eevveeeeeecececeiietet ettt ettt ettt et sea e s s st e s et esesess s s st et et esessanasssassesesesessasasanas [sesesesenenesesesseaeseneseneeas (O 0
16.2 Capital and paid in SUrPIUS, 18SS trEASUNY STOCK .............c.cueuiuiuieiiiiiicictetetceceee ettt s s sess s st sesesessas s s s [er e eeneenen (485,000,000)|-..veveeeeeeeeerereneeeeeens 0
16.3 BOITOWET fUNGS ...ttt bbbttt [t (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cocoiiiiiiiiiiiiieeeeeeneeeeeeeeeeee e, 0 foreeeee e 0
16.5 DIVIAENAS t0 STOCKNOIABTS ..ottt e (U 200,000,000
16.6 Other cash Provided (BPPIHEA) ..........c..cueviueiieiieeiecee et esae sttt ettt a s a et a e a e a e s s s s s s s s s s s sen s (4,237,5%) 4,159,711
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) .............cccccevevvnnee. (489,237,594) (195,840,289)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......cccceevvvvvererererrisnnnnn. 145,534,424 14,618,084
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....viviuiiiiieicieteieiee sttt ettt ettt s ettt s bt ses et st s s s bbb s ese st e s s ek sesesese e se s bbb esene e s ssssesesesesesen|oenenebeininneas 136,451,256 |......cccvne 121,833,172
19.2 End of period (Line 18 plus Line 19.1) 281,985,680 136,451,256
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange — Donds (LiNE 12.1) ..ottt s s s sesesnnenens [ereansesesanans (46,244 17)|.coveee (88,650,594)
20.0002. Non-cash exchange — Donds (LiNe 13.1) ..ottt enans[eresnsesesanans (46,244 17)|.coveee (88,650,594)
20.0003. Interest Capitalization (LINE 2) ....oooooiiieieeeeececeeeee ettt ettt s et e s s s senesenens [esesesnsesssesssesesesssnesassnans [oeresersnesesenesns (239,264)
20.0004. Interest Capitalization (LiNe 13.1) oottt ettt ettt nnnans[esesesssesssesssesesessssenensnans [oereresesesesenesns (239,264)




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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums

2
Unearned Premiums
Dec. 31 Prior Year -

3
Unearned Premiums
Dec. 31 Current

4

Premiums Earned

Written per per Col. 3, Year - per Col. 5 During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
1 FIT® ettt nets e 0 [ [0 0 [ 0
2.1 AlIEA INES .ottt es s s s s e s esesemnnnns [eostssssnsi st se e 0 oo [ [OOSR 0
2.2 MUIIPIE Pl CTOP ...t eneanas oeeeeeeseseeeeeneeeaeneeeeeas 0 oo o (01 0
2.3 FEAEIAl OO .....cueeeeeiricecieieis sttt eines | [eoetesenen s 0 oo [ [OOSR 0
2.4 PLIVALE CTOP ..vcveeveveeeeeeteteeeeeseeees ettt eess s et asseesesesessesesssssstesesesesnsessssssseseseanas [oeesensesesessseneeeneneaeeeas 0 oo o (01 0
2.5 Private flOOd .........ccoiueurerieiriecieeeeeieeecieeee s ee e s s s eses s ese s s snanes [eoeissennsiei s 0 oo [ [OOSR 0
3. Farmowners MUItPle PEFil .........cc.ceveueieeeieieeeeieeeeeeeeeeee et [eeeee e [0 [0 (01 0
4. Homeowners MUIPIE PEIl ..........cccoviveveieeeieececieeeeee et [eeeeeieiee e O RN [OOSR 0 feeeeeeeeeee 0
5.1 Commercial multiple peril (non-liability portion) ............ccccccveviiiiiniinniiis oo 0 [ e [0 0
5.2 Commercial multiple peril (liability POrtioN) ...........ccoovevieieieeeieecceeieeeieieeas oo 0 oo [ 0 feeeeeeeeeee 0
6. MOFgagE QUANANLY ........coveeeiveviiiiecieie ittt snsesenes [ecicicenesnenas 890,427,358 |.....ccccvnenv 245,867,844 |................ 201,043,755 |............... 935,251,447
8. OCEAN MAMNE ...t eeaeeee e esssee e e ensesse e e s sseseseses s s ssesesesennannes [eossssssisnisistseasssiseeees O RN [OOSR [OOSR 0
9. INIANA MEMNE w..eeieiie ettt [eonenesine s 0 [ [0 0 [ 0
10, FiNANCIAl QUATANTY .....ovieieieiiieeeeeeece ettt [eeeeeieseete et eeas O RN [OOSR 0 feeeeeeeeeee 0
11.1 Medical professional liability - OCCUITENCE .........c.ceururiimiucieieiiccieieieieieeiees ereemeeeieieie e 0 [ 0 [ [0 0
11.2 Medical professional liability - ClaIMS-MAAE ..........cocooveveveeiieiieieieieeiceees [ O RN [OOSR 0 feeeeeeeeeee 0
12, EAMNQUAKE ....oeeeeeeeeececece ettt n s st eaenn s s s ssetesesennn |eeeeeneenene et eenes [0 [0 (01 0
13.1 Comprehensive (hospital and medical) iNAIVIAUAL ..............ccccceeireveierereices [oeeeeeeieeeeeenes 0 oo [ 0 feeeeeeeeeee 0
13.2 Comprehensive (hospital and medical) group ............cccccceviiiiiiiiiiiiiiins [ 0 [ e [0 0
14. Credit accident and health (group and individual) ..............cccceieieieiiriiererciens [eeeeeeeeeeeene O RN [OOSR 0 feeeeeeeeeee 0
151 VISION ONIY .ovviviiiicectetete ettt ettt b bbb nsnns [oesenscacecesesnensicicaeeennas 0 oo [ [0 0
15.2 DENLAI ONIY ..ottt eaennans|eeeeeieneeet et eees 0 oo [ 0 feeeeeeeeeee 0
15.3  DiSADIlity INCOME .....eoveveieieecieiiceeie ettt [oeeessciciceseseenniciceeeennas 0 oo [ [0 0
15.4 MediCare SUPPIEMENL ..........ccoiievieeeeeeeeceeieieteteieaeass st sesens [eeeeeieneeesen et eeaes 0 oo [ 0 feeeeeeeeeee 0
15.5 Medicaid Title XIX ......oiiiiiiiiieiie e nne [reesse e 0 oo o [0 0
15.6 MediCare Tite XVII ......cuueuiiiiecieeeeeeeiceieeeee et esssnanns [oeseninisisisesssnsinissennas 0 oo [ [OOSR 0
15.7 LONGEIM CAIE ...ttt [oesesscaciceseseensiciceeeennas 0 oo [ [0 0
15.8 Federal employees health benefits Plan ...............ccccceiieieieieeeccceeieeeies [oeeeeeeeeee s 0 oo [ 0 feeeeeeeeeee 0
15.9 Other NEAIN .......viiiiciee et [oesemeneiea e 0 oo [ [0 0
16.  WOrKErs' COMPENSALION ............ccoviviveririeiieeieeeeieteteteeee e e tessss s s seseaes [eeeeeieeeneen e O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
17.1  Other liability - OCCUITENCE ......cvcvviiieieeieieisieiceete et snsesen [eeeessececesessensceeeesenas 0 [ [0 [0 0
17.2 Other liability - ClaimS-Made ..........ccooiiiiiiiiiii e [eeeie e
17.3 Excess workers' compensation
18.1 Products liability - OCCUITENCE ......cc.coiiiiiiiiiiiiiii e
18.2 Products liability - claims-made ...........ccccociiiiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) ............ccccceceee
19.2 Other private passenger auto liability.............ccooviiiiiie oo
19.3 Commercial auto no-fault (personal injury ProteCtion) ............ccccceeveveviveeees [oeeeeerenieeeeeeeeene 0 oo [ 0 feeeeeeeeeee 0
19.4 Other commercial auto liability...............cccovuiiiiiiiiiiiiiicccees [ 0 [ e [0 0
21.1 Private passenger auto physical damage ...........c.cocveveveveueucureeieieieieeieeens oo 0 oo [ 0 feeeeeeeeeee 0
21.2 Commercial auto physical damage ............cccocviiiiiiiiiiiii s e 0 [ e [0 0
22, AIFCraft (Al PEIIS) ....cvveveeieeeiieieteeeeceee ettt eaessnns oeseeee et O RN [OOSR 0 feeeeeeeeeee 0
23, FIAEIRY e [ser e [0 [0 [0 0
24, SUIELY ooeeeeieeeeeeeeee ettt ettt nnenenes oottt O RN [OOSR 0 feeeeeeeeeee 0
26.  BUrglary @nd theft ..........ccccviieicieiiieceeee e [eoeeee s [0 [0 [0 0
27.  BOiler and MACKINETY .........ccococveveveveeeeeeeeieieteeeeeeee et eseaeas [oeseeeesee e O RN [OOSR 0 feeeeeeeeeee 0
28, CTEAI «.vueeceiieeee ettt e 0 [ [0 0 [ 0
22 T 101 1=Y 13- 1o - TP OO PPN O RN [OOSR [OOSR 0
30, WAITANLY ..ottt s e sansnaes | [eosseeesnaciceseseennaciceeeen [0 [0 [0 0
31. Reinsurance - nonproportional assumed PrOPErtY ..............cccccereeevrierereens foerereeeeeeeeeeeeeeseneeeenens O RN [OOSR 0 feeeeeeeeeee 0
32. Reinsurance - nonproportional assumed liability ............cccooeiiiiiiiiiiiiiiiis [oereeieeies [0 [0 (01 0
33. Reinsurance - nonproportional assumed financial liNEs .............cccoveveveeiees foevereeeeenereeeerereeeeens O RN [OOSR 0 feeeeeeeeeee 0
34. Aggregate write-ins for other lines of business ...........ccccccciiiiiiiicicicee 0 0 0 0
35. TOTALS 890,427,358 245,867,844 201,043,755 935,251,447
DETAILS OF WRITE-INS
L0 P KPP KPR OPP PR RPN
B0, et b et s e e et e s nee e s reesenneesereeesrneenreenarne |oesuneeeneeesneeenaneesneeesnees [oeneeeaneeeeneeeeneeeareesnnees [eeueeesneeesaneeenneenaneeennneees [erreeenn e e e e e e e e e e nneeeas
L0 P KPP RO RTPP PR RO ORI
3498. Summary of remaining write-ins for Line 34 from overflow page ............cocoe. |oeeeoeeieieieciciccicieieeca 0 [ 0 [ [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0




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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

1 2 3 4 5
Reserve for Rate
Amount Unearned Amount Unearned Credits and
(Running One Year | (Running More Than Retrospective Total Reserve for
or Less from Date One Year from Earned But Unbilled | Adjustments Based | Unearned Premiums
Line of Business of Policy) (a) Date of Policy) (a) Premium on Experience Cols.1+2+3+4

Multiple peril crop

2.3 FEAEral flOOQ ......c.cuevviiieieiciieiieeeeeeeee et |oeeeeeeeeseneneenensseeseesseienen [oeseseeenenesessseeseessennseee [reseeeeeeseseneeeneseseessneiene [reeeeeeee e |oeeeee e 0
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril .........ccoooeiiiiiiieniieen.
5.1 Commercial multiple peril (non-liability portion) .......
5.2 Commercial multiple peril (liability portion) ..............
6. Mortgage guaranty ...........ccccceeeiiiiniiinienienese
8. Ocean marine
9. Inland marine ...
10. Financial guaranty ....
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ... [o...coooooio o e e 0
13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ... |.
15.1 ViSion ONIY ....ooiiiiiiiiiciicice e
15.2 Dental OnlY .......ooeiiiiieieeeeeeeee s
15.3 Disability income
15.4 Medicare supplement ..
15.5 Medicaid Title XIX
15.6 Medicare Title XVl .....oooiiiiiiiiieeeeeeeees oo o [ [ [ 0
15.7 Long-term care
15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiiis
16.  Workers' compensation
17.1 Other liability - occurrence .
17.2 Other liability - claims-made
17.3 Excess workers' compensation ............ccceeeveevvenien foomvmmiiiii e [ [ [ 0
18.1 Products liability - occurrence
18.2 Products liability - claims-made
19.1 Private passenger auto no-fault (personal injury
PIOLECHON) ....evvvieeicectete ettt snsnses[eeeesenscieieeseemenceaessesnens [oescicisesessensicasasessensieies | [ooeusesasnsicasesesssnsicaesseans | [oesemnaciessesesnsacieasesnennas[oeseaeesesssssicieeseseennieaas 0
19.2 Other private passenger auto liability................ccccoee Joovevenininniiiiiiiis | [ o [ 0
19.3 Commercial auto no-fault (personal injury
ProteCtioN) ......oiviiiiiiiic
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage ..
21.2 Commercial auto physical damage
22, AIFCraft (Al PETlS) .....cveveveeieiieieiereeeeceeeeeee e eieieisaeas |oeeeeeeeeeeseeneneseseeseeseees [oeseseeneseeeesseseeseenesennnens [orereeseseeeieeiesesesesseseeniens [reeseseeessse e e et ene e e [oeeeeee e 0
23.
24.
26.
27.
28. Credit... 0
29. International
30, Warranty ......cccoeeeeieiiiicececeeeeeee s
31. Reinsurance - nonproportional assumed property ..
32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial
TNES .o nnnns |oeeeeeeeeese ettt eienees [eeee ettt ennnes [rteeee s eenenene[eeeeeneee et [reeeeee e 0
34. Aggregate write-ins for other lines of business ........ 0 0
35. TOTALS
36. Accrued retrospective premiums based on experience ....
37. Earned but unbilled premiums
38. Balance (Sum of Line 35 through 37) 201,043,755
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAJE ....evviiricetieieiree et seenensenes [ooesesses e 0 [ 0 [ [0 [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34
above) 0 0 0 0 0

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




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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Written
Line of Business Direct Business (a) From Affiliates From Non-Affiliates To Affiliates To Non-Affiliates Cols. 1+2+3-4-5

2.2 Multiple peril crop .
2.3 Federal flood
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril ....
5.1 Commercial multiple peril (non-liability

POFEIONY .t eeeees [oeeererenerereennennnns 0 [ [ [ o [ 0
5.2 Commercial multiple peril (liability portion) D e e [ [ .0
6. Mortgage guaranty ...........cccoceereeeeererenenes Jreeeeerennn 970,082,596 | v 94,678 [ [ 79,749,916 |............ 890,427,358

8. Ocean marine

9. Inland marine

10.  Financial QUaranty ............ccococeeueueeeevevens feoerrnececeeiens 0
11.1 Medical professional liability - occurrence .|..........cccccoveiviinnnns 0
11.2 Medical professional liability - claims-

MATE ..ot [eeeeenseaeae e O U PPV SPTTPTUoUPST HOTTTS TP IR 0
12, EarthquakKe ........ccooveveeereiirieseieieeeeees e O U PPV PP PST HETTT TP IR 0
13.1 Comprehensive (hospital and medical)

individual e [t 0
13.2 Comprehensive (hospital and medical)

GPOUD ottt sesenes [eoeeeseisieee s O U PPV SPTTPTUoUPST HOTTTS TP IR 0
14. Credit accident and health (group and

individual)

15.1 Vision only
15.2 Dental only
15.3 Disability income
15.4 Medicare supplement
15.5 Medicaid Title XIX
15.6 Medicare Title XVIII
15.7 LONG-term Care .........ccooeeveeiieeieeieeeeee
15.8 Federal employees health benefits plan
15.9 Otherhealth ...
16. Workers' compensation
17.1 Other liability - occurrence
17.2 Other liability - claims-made
17.3 Excess workers' compensation ....

18.1 Products liability - occurrence ...................
18.2 Products liability - claims-made ...........cc.c. [oeoeiiiiiiiiiiiiinnns 0
19.1 Private passenger auto no-fault (personal

iNjury Protection) ..........cccvevereenrennenens froeieneiec e, 0
19.2 Other private passenger auto liability......... [-.cccooiiniiniinnns 0
19.3 Commercial auto no-fault (personal injury

protection)
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage . |.....c...cccoevviiniinnen, 0
21.2 Commercial auto physical damage ........... |-coecviiiiiniiniinnn, 0

22. Aircraft (all perils)
23. Fidelity

24, SUIELY oo ene e [ O f [ e e [ 0
26. Burglary and theft ...........cccoeeeecereeeeieen v O s [ o [ [ 0
27.  Boiler and Machinery ............cccoeveveeeerees Joveeeeinvennnnnnenes O i [ o [ [ 0

28. Credit
29. International

30, WAITANLY .o [ 0 [ oo e | | 0
31. Reinsurance - nonproportional assumed

PrOPEIY ...oeeveveieieeeeeieieieieeeeeesenennens frerrseseniess XX i [ [ [ e [ 0
32. Reinsurance - nonproportional assumed

lH@bIlity ....c.ovvevireeiieeeeee e [ XXX oo feiiiiiiiiiins [ [ o 0
33. Reinsurance - nonproportional assumed

financial liNes .........coovveeeernnencccnnnns e D0 S O PSSO SO STST TR NPTV NPT 0
34. Aggregate write-ins for other lines of

DUSINESS ... 0 0 0 0 0 0
35. TOTALS 970,082,596 0 94,678 0 79,749,916 890,427,358

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveeeeeernererin frrereeecieeeeeeccci (U RN (U RN (U RN [V (U 0
3499. Totals (Lines 3401 thru 3403 plus
3498)(Line 34 above) 0 0 0 0 0 0
(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ 1 No[X]

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

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



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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Line of Business

Losses Paid Less Salvage

Direct Business

2 3
Reinsurance Reinsurance
Assumed Recovered

Net Payments

Net Losses Unpaid
Current Year

Net Losses Unpaid
Prior Year

Losses Incurred
Current Year
(Cols. 4 +5-6)

8
Percentage of
Losses Incurred
(Col. 7, Part 2) to
Premiums Earned
(Col. 4, Part 1)

21
2.2
23
2.4
25

5.1
5.2

10.
111
11.2
12.
131
13.2
14.
151
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
181
18.2
191
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop .
Federal flood ..
Private crop .
Private flood ...
Farmowners multiple peril .
Homeowners multiple peril ...
Commercial multiple peril (non-liability portion) ...
Commercial multiple peril (liability portion) .
Mortgage guaranty
Ocean marine .
Inland marine ...
Financial guaranty ............ccccccooeiis
Medical professional liability - OCCUITENCE ............eiiiiiiiiiiit e
Medical professional liability - claims-made ..
Earthquake ...........oeeeeiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group ...
Credit accident and health (group and individual)
Vision only ......c.oeeiiiiiiii e
[DT=T o= o] | USRS UPRTN
Disability income
Medicare supplement .
Medicaid Title XIX
Medicare Title XVIII
Long-term care .
Federal employees health benefits p
Other health ...........cccccee.
Workers' compensation .
Other liability - occurrence
Other liability - claims-made .
Excess workers' compensation ...
Products liability - occurrence ..
Products liability - claims-made ..
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability.............cc.cceenneene
Commercial auto no-fault (personal injury protection)
Other commercial QU0 IADIlItY..........eiuiiiiiie et
Private passenger auto physical damage ..............ccooiiiiiiiiiii
Commercial auto physical damage ......

Aircraft (all perils) .......ccccoueenenen.
Fidelity ..
Surety ............
Burglary and theft ....
Boiler and MacChinery ... e
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

lan ..

(Cols. 1+2-3)

21,278,657

(Part 2A , Col. 8)

629,009,023

99,019,641

508,801,651

(99,019,615)

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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




ol

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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

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

Fire
Allied lines ..
Multiple peril crop
Federal flood ..
Private crop
Private flood ..

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

Mortgage guaranty
Ocean marine ...
Inland marine ...
Financial guaranty ...

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

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

Federal employees health benefits plan ...

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

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

).

481,466

""" .481,834.08

26,955

(Cols.4+5+6-7)

508,801 .65

21.1 Private passenger auto physical damage .
21.2 Commercial auto physical damage ....
22.  Aircraft (all perils) ....
23. Fidelity ....
24. Surety ..
26. Burglary
27. Boiler and machinery ..
28. Credit............
29. International ...
30. Warranty
31. Reinsurance - nonproportional assumed property .
32. Reinsurance - nonproportional assumed liability ...
33. Reinsurance - nonproportional assumed financial lines ...
34. Aggregate write-ins for other lines of bUSINESS ..........cocviiiiiiiiiiiiie e
35. TOTALS
DETAILS OF WRITE-INS
3401.
3402.
3403. ...
3498. Summary of remaining write-|
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0 0 0

(a) Including $

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




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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
TLA DIFECL 1ottt e st s st se s e s s sses oo [oeeeiei e nnee [t [eeeee e 0
1.2 REINSUIrANCE @SSUMEM .....ccuiiiiiiiiiiiiiiesiiesiee et ettt see e sieesbeesbeesbeesbeeensesna et e e ss e s e ssesnaeenns [oasenseeesesiseenieenseenesaesns [oreeseeseeseesseeseensesnseeines [oeenseenseeiseenaeeseseeeanens 0
1.3 REINSUIANCE CEABD ......vuviirieiiiiiriceeietet sttt 0
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) c.oooioieeiiireeceeieeeeeeece e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
2. Commission and brokerage:
2.1 Direct excluding CONtINGENL .........c.cueuiiiiieieeeeeecceee et e eeeeeee [ 33,877 [ [ 33,877
2.2 Reinsurance assumed, excluding contingent .............coeoverereeenieneeneneoonesesec o e 0
2.3 Reinsurance ceded, excluding contingent .............cccooieeiiiiiiienieneeneesee e o e [ 0
2.4 CONLINGENE = QIMECL ...ttt s sesiens [oeeeeeeieice e enns | oeienesesesese e eneneesees [eeeeeeeee e 0
2.5 Contingent - reinSUranCce assUMEA ..........ccoeoiuiaiieaiieeieeiee e see e seessee Jore e oo [ [ 0
2.6 Contingent - reinSUranCe CeAed ............couiieiiieieieieieeeeeee e oo oo e 0
2.7 Policy and membership fees ... 0
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7) [ [V 33,877 [ [0 33,877
3. Allowances to managers and agents ..........c.cceoeeierieeienieseeneesiee e e e e [ 0
B AGVEISING ..ottt n et enens[eeenniciee e 1,499,198 | [ 1,499,198
5. Boards, bureaus and associations . ..1,864,869 |.. . ..1,864,869
6. Surveys and UNderwriting rEPOMS ............ccovueveveirireeeeerereisiseseieseensseeesee s ensfeceieensnenececeeeees 11,092 | 3,406,187 |..oooeeeeeen 14,009 | 3,497,888
7. Audit Of @SSUIEAS’ FECOTAS .....ccueiiiiiiiieitieitieiie ettt st be e b e eies [eeeie e eiees [oeeieeie e [oeee e e 0
8. Salary and related items:
8.1 SAIAMES ..v.veeeeeceeeireeeeeieee sttt eseee et sese ettt ee et s e 3,189,001 [..ccoiennne 123,078,258 |...cccvvveneee 2,377,375 | 128,644,634
8.2 PAYION tAXES .....evvvieeeeicieieieiee ettt 235,49 | 5,874,913 | 396,921 [ 6,507,328
9. Employee relations and welfare . 535,560 |....cccovevnene 13,775,572 |.oecie 480,456 |................. 14,791,588
10, INSUFANCE ...ttt ettt ns e s m s esns e sennsansnaens [ooennnananansnas 8,671,262 |- [ 8,671,262
11, DIFECIOIS’ TEES .....vvvvceieieceeee ettt n s s s ettt enenenens oottt eeees oeaesee et snenenes [ 0
12, Travel and travel IHBMS ........coieuriieiiieinieice et 19,606 |......cccvvnnnee 5,097,446 |......ooovirene 11,934 [ 5,128,986
13, RNt AN FENEIIEMS ..ottt [ee ettt |oeeeeeneeeeeaeiene 4,822,248 125,562 | 4,947,810
14.  Equipment 235,208 |.. ...15,047 |.. 250,443
15. Cost or depreciation of EDP equipment and SOftWAre .............ccoeeveveveveveveuens roeeeneneeinieeene 68,877 | 14,745,744 349,706 |......coeveene 15,164,327
16.  Printing @nd StALONETY ...........ccoiuiveiiieieieieieiceete e e 1,079 e 1,591,070 | 501,210 oo 2,093,359
17. Postage, telephone and telegraph, exchange and eXpress ............o.o.ooeveuee. oeeeererenneeens 13,232 | 1,554,763 |...covccice 14,528 | 1,582,523
18.  Legal @nd AUAItiNG ......c.cvevveieiveieiiieieie ettt 141,575 11,880,271 1,075,453 13,097,299
19, Totals (LINES 310 18) c.uiuiiieieieieieieieeieieeet ettt e 4,282,309 |....ccoovnene 198,097,004 |....ccooovvveneee 5,362,201 |...covvvneee 207,741,514
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
Credits OF $ oot e s [ 22,143,286 |..oceeeeeeeeeeeeeeee [ 22,143,286
20.2 Insurance department liceNSES aNd fEES ..........coceueuevevececceeeeeeeeeeeeeee e eeeeieeseeeeeeeeens oo 530,967 |..eveeeeeereieieeeeeeiiees [ 530,967
20.3 Gross guaranty association @SSESSMENLS ..........ccerererenenenenenenesensfooseseseeccccces e e 0
20.4 All other (excluding federal and foreign income and real estate) ........... 4,811,480 4,811,480
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .... 27,485,733 | (1 27,485,733
21.  Real eState EXPENSES .....cocuiiiiiiiiiieeeie e ens [ [ee et e e [eeeee e 0
22, REEAIESALE tAXES ...vcvevivieiiiiiieieieie ettt e enee [t [reee e [oeeee e 0
23. Reimbursements by UniNSUred PIans ...........ccceoiiiiiiiiiieneeceieeiceeeeeeseees e nenieis [ ere e [eeeee e 0
24.  Aggregate write-ins for MiSCellaneous EXPENSES .............ccveuvrreueuerevisnsesess|eeseeecciceseeeeecaas 15,082 |.oireeene 448,243 ..o 37,876 | 501,151
25. Total expenses incurred . , ..226,064,857 |.. @ .. 235,762,275
26. Less unpaid eXpenses - CUITENE YEAT .............cc.ceveveirieseeerereesessesesesesssssssesess |eoeeesiccicnnnas 9,616,028 |....ooeeeeeececciieieieiees e o 9,616,028
27.  Add UNpaid EXPENSES = PrOT YEAN .......c.cveueereeeiieeereeeeeeeeeeeieieseseaessesese e 12,168,817 |.ccveneee 42,338,335 |...coiicieiceeee [ 54,507,152
28. Amounts receivable relating to uninsured plans, prior Year ...........ccocuevvvrinc e e [ [ 0
29. Amounts receivable relating to uninsured plans, current year ...................... 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 6,850,130 268,403,192 5,400,077 280,653,399
DETAILS OF WRITE-INS
2401, MISCEITANEOUS  ...eeieieeeeeieiccci ettt es s enens 15,082 |- 448,243 | 37,876 | 501,151
Lt P KPP NPT ROPR RPN
P L0 1 TPl FEOT T RO TS U R RO O P PR PR NPT PR RO UPPRRURTRTOPIN
2498. Summary of remaining write-ins for Line 24 from overflow page ..........c.cocoeforveeecccnisiiiicccnins 0 [ 0 [ [OOSR 0
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 15,032 448,243 37,876 501, 151

(a) Includes management fees of $

27,129,672 to affiliatesand $ ..

11

211,567 to non-affiliates.




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

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
610,544
...1,330,321 |... 1,330,321
143,193,660 |................ 145,997,948

1. U.S. Government bonds
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans

4 Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8 Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense

14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15)
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS

0901. Miscellaneous
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $ ............ 4,613,164 accrual of discount less $ -........... 4,642,113 amortization of premium and less $ ............ 1,589,472 paid for accrued interest on purchases.
(b) Includes $  .oooviiie 0 accrual of discount 1€SS $ -....covvvrrueuiunnee 0 amortization of premium and less $ ........ccceeururruennee 0 paid for accrued dividends on purchases.
(c)Includes $ ..oooovriiiiiis 0 accrual of discount 1€SS $ -....covvvrveurunnes 0 amortization of premium and less $ .......cccoeoeurreurinne paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........cccceeinene interest on encumbrances.

() Includes § oo accrual of discount less $ ... amortization of premium and less $ ... paid for accrued interest on purchases.
(f) Includes $ oo accrual of discount less $ ....cooevverieiiiiies amortization of premium.

(9) Includes $ ... investment expenses and $
segregated and Separate Accounts.

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

(h) Includes $ oo interest on surplus notes and $ ..........cccceeeenne. interest on capital notes.

(i) Includes $ 0 depreciation onreal estateand $ ... depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government DONAS ........cccoceeveveiiviieieieiiiieien foeeeeeeeeeeeeeieeeeeeeeeeena O RN O RN [OOSR 0 freeeeeeeee 0
1.1 Bonds exempt from U.S. tax 782,859 |... 782,859
1.2 Other bonds (unaffiliated) ..

(2,914,084) (2,914,084)|...
.0

0.

1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2  Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
Real estate .....
Contract loans
Cash, cash equivalents and short-term investments |....
Derivative instruments ..........cccccooiiiininnieneenes
Other invested assets ........cccoceveieiiienieieeeees
Aggregate write-ins for capital gains (losses) ..........
Total capital gains (losses)

DETAILS OF WRITE-INS

0901. Foreign curency transactions - unrealized ..........
0902.

CO® NSO M

-

0903.
0998. Summary of remaining write-ins for Line 9 from

OVEITIOW PAGE ...t [ O RN O RN 0 feeeeeeeeeeee 0 freeeeeeeee 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,

above) 0 0 0 0 (6,366)

12



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

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. BONAS (SCREAUIE D) ...ttt ettt s et es e s s s s sesesesesesnanans | [ereeeeseseeeieieens s enseeseieie [ooeeeieieseeenee st eenes[oeeeseees e eeeaeiee s 0
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS ...ttt ettt s sttt es et easas s s s sesesesnsnanans [erseeeseseseueieietnnsseneseseiene [oeeeeteieene et [oeee et 0
2.2 COMIMON SEOCKS ...ttt [ooeeeninienneesineenineas 3,000 |reeeeeeeeeeirieieiene 3,000 | 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt ettt sttt ieies[eeeaeanann et e e enns [orneeese et etes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcveveeieieiee ettt ettt ettt es s s s s sesesssesenssesesesesesnsnns|eeeeesesesenennnseseseeeaeaeseenns |oesetreeeeseseseieie e neees [oereeeeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cciiiiiiiiiiieiiere ettt seeses [eereeeie e eiieens [ereeiie e nns [oresee e 0
4.2 Properties held for the production Of INCOME............c.coiiiiiiiiieiiciececeee e [eee e oo s s siees [oes e s 0
4.3 Properties NEIA fOr SAIE .........cccooviviviueieiceieieeeeceeeete ettt s et sese s s s sessssnensnas [seeeseienentesesee et eenenes [ereeetet st [eeeeeie s 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
{1 1T (VT 1= L SO SO PP STPUPP RO OO RO 0
6. CONMFACEIOBNS .......vvvieieiieeietetctet ettt ettt ettt b et s sese s e e et e s et e s esesess s st et s esesesessas s esssasesesesesnans |oeesesesesenentseseneseteieiesenns [oeseseeseeeeeseseaeseeesneneneees [oereeeeeeeieeen e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieiisiettsie sttt ettt ettt se et st et see e e ebenesbenesbesesaenens [reseeansentnsensnss s nsesenanienaes [oosaesssesnssssssestesesnseses [soeenseesnssesnsessnaessnaeaes 0
8. Other invested assets (SChedUIE BA) ...ttt sseenns [eneesnesss s e e e e snieens [eieeiieeite et enes [oeeese e 0
9. RECEIVADIES fOr SECUMLIES ......uiviitiitiitiiti ittt bbbt bbbttt sttt sbe b s [omeee e e et ienes [oeiei e foeiei e 0
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........ccoiiiiiiiiiiiiiieieeiereeseereeieeiees [oreeieiieie s eieens [oreeie et enies [oreeseenie e 0
11.  Aggregate write-ins for INVESIEd @SSELS .........cc.iiiiiiiiiiiicee e [ eeee e 0
12.  Subtotals, cash and invested assets (LINES 110 11) c...ooiivoveicucecciceieeeeteecee e [eeeeeeeiee e 3,000
13.  Title plants (for Title insurers only) ...
14, Investment iNCOME dUE AN BCCIUBT ........cucuruririceeireririreeieeeteeseseeeseesee s sesesseeteesesesssesesessesensssesesnens [oesesssininninsnsasinas 22,489
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccoeoeiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ........c..ciiiiiiiiiiii ittt saeesbeesbeens [osesseenseeneeie e e ete e e ens [oreeiesteese e e ese e e e saeeiaes [oeenseeiseeise e e eaeens 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccuiviiriiiiiiiiiiiieieeieeieeeseesieeie [oree e ees e eie e oo 0
16.3 Other amounts receivable under reinSUranCe CONFACES ..........cccueiiiriirieriieieeeeeceieeie e seeeee [oeeeeeie e ees [oreeie e eiaes [oeenieenie e 0
17.  Amounts receivable relating to UNINSUIEd PIANS ........cccooiiiiiiiiiiiii e [orre e sns [oreeie e ees [eeeeie e 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............coccoveieiiiiiiiinns frerimiiiiiiiiccicins [ o 0
18.2 Net dEFEITEA tAX @SSEE .......iuiuieiieciieeirieeirieet ettt ettt ettt [ronensnennanes 741,849,462 |................ 630,983,765 |............. (110,865,697)
19.  Guaranty funds receivable OF ON AEPOSIE ........couiiiiiieiieiiei ettt see e [oeeeeene s et ereees [oreete et e [ereee e 0
20. Electronic data processing equipment and SOWAIE ..............ccoviveveviiriiieiiereieiieeeseeese e ssesese e ssssens [eecececeseenencaas 9,008,392 |....cocvevennee 10,067,305 |..ccveveeeee. 1,058,913
21.  Furniture and equipment, including health care delivery @SSets ............ccccvoveveveveveuceceeieeeeeeees [ 1,244,028 |....oocvine 403,048 |.....ccevvvnne (840,980)
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates ............c.ooouiiiiiiiiiiie e [ o e 0
24. Health care and other amounts reCeiVabIe ................ccooiiiiiiiii e [reereeses e [ [ 0
25. Aggregate write-ins for other than iINVESted @SSEtS ............cceiieiiiieicieieiieeee ettt [eeeeeeeieeeeas 7,052,720 |...coovovene 6,526,153 |...c.coovenne (526,567)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt bbbttt ettt b et bt b [rneanenennns 759,180,091 |...cocovenvee 648,024,759 |.............. (111,155,332)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccoreririnininies [seemmmsmieieieieccicies [ [ 0
28. Total (Lines 26 and 27) 759,180,091 648,024,759 (111,155,332)
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501, AMOUNTS TECEIVADIE oo nnnes [oeseseneneneseneneeeeenes BT T [ 826 | (245)
2502.  Prepaid EXPENSES ...cociiiiiieieieie ettt nesnsnenenenens [eeneneneiennnennnns 1,092,049 | 6,525,727 | ....(526,322)
2503, ettt ettt h et h ettt ekt h et et e e et £t h et e s e e ek et eh e e eh et eb et ehe st et e st et e st et e st et es et ese et etetes [etetete et et et e et e e tentea [eeeteueetete et et e e e ae st et e et s [eaee et ettt ettt eaes
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoeeveiinienienenneeneeneeees e O 0 L .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 7,052,720 6,526,153 (526,567)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Note 1. - Summary of Significant Accounting Policies
A.  Accounting Practices
The accompanying financial statements of Enact Mortgage Insurance Corporation (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.

ss;\P P'de L;’j " 2022 2021
NET INCOME
1. State Basis (Page 4, Line 20, Columns 1&2) XXX XXX XXX $ 744,491,305 | $ 590,783,201
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 $ 744,491,305 | § 590,783,201
SURPLUS
5. State Basis (Page 3, Line 37, Columns 182) XXX XXX XXX | $ 1,083,871,596 | $ 1,346,156,434
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 $ 1,083,871,5% | $ 1,346,156,434

B.  Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect the reported
amounts of assets and liabilities and disclosure of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during
the period. Actual results could differ from those estimates.

C.  Accounting Policies
Premiums are earned over the terms of the related policies and reinsurance contracts. Unearned premium reserves are established to cover the unexpired portion of premiums
written. Such reserves are computed by pro rata methods for direct business and are based on reports received from ceding companies for reinsurance assumed. Expenses
incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as incurred. Expenses incurred are
reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

1. Short-term investments are stated at amortized cost, which approximates fair value.

2. Investment grade bonds not backed by other loans are stated at amortized cost using the modified scientific 30/360 method. Non-investment grade bonds are stated at

the lower of amortized cost or fair value.

3. Common stocks, other than investments in the common stock of a subsidiary, are stated at fair value.

4. Redeemable preferred stocks are stated at amortized cost. Perpetual preferred stocks are stated at fair value. Non-investment grade preferred stocks are stated at

lower of amortized cost or fair value.

5. Mortgage Loans - Not applicable.

6.  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.

Investments in subsidiaries or affiliated companies - Not applicable

Investments in joint ventures, partnership, or limited liability companies - Not applicable.

Derivative financial instruments - Not applicable.

The Company does not anticipate investment income as a factor in premium deficiency calculations.

Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss reports and an amount, based on past experience,
for loss incurred but not reported. Such liabilities are necessarily based on assumptions and estimates and while management believes the amount is adequate, the
ultimate liability may be in excess of or less than the amount provided. The methods for making such estimates and for establishing the resulting liability are continually
reviewed and any adjustments are reflected in the period determined.

- 5 © o~
23O ®:

Real estate acquired in the settlement of claims and held for sale is carried at the lower of acquisition cost or fair value less estimated costs to sell the property. Any
excess over fair value is charged to losses incurred in the period of acquisition. Upon disposal, the difference between sales proceeds and carrying value is charged to
losses incurred in the period the sale is closed.

12.  The Company has not modified its capitalization policy from the prior year.
13.  Pharmaceutical rebate receivables - Not applicable.

D.  Going Concern
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
None

Note 3. - Business Combinations and Goodwill
A.  Statutory Purchase Method
Not applicable

B.  Statutory Merger
Not applicable

C.  ImpairmentLoss
Not applicable

Note 4. - Discontinued Operations
None

Note 5. - Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans
None

B.  DebtRestructuring
None

C.  Reverse Mortgages
None
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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. Allimpaired 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. Lessthan12Months $ 30,067,260
2. 12Months orLonger § 53,778,641
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan12Months §$ 564,502,250
2. 12 Months or Longer § 375,810,353

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

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowings
None

G.  Reverse Repurchase Agreement Transactions Accounted for as Secured Borrowings
None

H.  Repurchase Agreements Transactions Accounted for as a Sale
None

I Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

J.  RealEstate
None

K. Low-Income Housing Tax Credits (LIHTC)
None

L. Restricted Assets (including pledged)
1. Restricted assets (including pledged) summarized by restricted asset category as of December 31, 2022:

Gross Restricted

Percentage

Current Year
1 2 3 4 5 6

10

11

Total SIA
G/IA Separate Assets
Total Supportin | Account | Supportin
General gS/IA (SIA) gG/A
Account | Restricted | Restricted [ Activity Total Total From
Restricted Asset Category (GIA) Assets (a) | Assets (b) (1plus3) | Prior Year

Increase/
(Decrease)
(5 minus

Total
Nonadmitted
Restricted

Total
admitted
restricted

(5 minus 8)

Gross
Restricted
to Total
Assets (c)

Admitted
Restricted
to Total
Admitted
Assets (d)

Subject to contractual
obligation for which
a. liability is not shown $ —$ —|$ —$ —|$ —|$ —

Collateral held under
security lending
b. arrangements

Subject to repurchase
c. agreements

Subject to reverse
d. repurchase agreements

Subject to dollar
e. repurchase agreements

Subject to dollar reverse
f.  repurchase agreements

Placed under option
g. contracts

Letter stock or securities
h. restricted to sale

On deposit with state 14,849,745 14,849,745 | 14,852,359

(2,614

14,849,745

0.24 9

0.27 9

On deposit with other
j- regulatory bodies

Pledged as collateral not
captured in other
k. categories

Other restricted assets

m. Total restricted assets $14,849,745| $ —1$ —|$ —| $14,849,745 | $14,852,359

$

(2614

$14,849,745

0.24 9

0.27 9

(a) Subsetof column 1
(b) Subsetof column3
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

2. Detail of assets pledged as collateral not captured in other categories (reported on line k above)

Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total G/A Total SIA Total Total Gross Admitted
General | Supporting S/A | Separate Account Assets From Increase/ CurrentYear | Restricted Restricted to
Collateral Account Restricted (S/A) Restricted | Supporting G/ Total Prior (Decrease) (5 Admitted to Total Total Admitted
Agreement (GIA) Assets (a) Assets A Activity (b) | (1plus3) Year minus 6) Restricted Assets Assets
None
Total |
(a) Subset of column 1
(b) Subset of column 2
3. Detail of other restricted assets (reported on line | above)
Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total G/IA Separate Assets Total Increase Total Gross Admitted
Other General | Supporting S/A | Account (S/A) Supporting Total From I(Decrease) Current Year | Restricted Restricted to
Restricted Account Restricted Restricted G/IA ( Prior (5 minus Admitted to Total Total Admitted
Assets (GIA) Assets (a) Assets Activity (b) plus 3) Year 6) Restricted Assets Assets
None
Total |
(a) Subsetof column 1
(b) Subsetof column3
M. Working Capital Finance Investments
None
N.  Offsetting and Netting of Assets and Liabilities
None
0.  5GlI Securities
None
P.  ShortSales
None
Q.  Prepayment Penalty and Acceleration Fees
The table below indicates the Company's prepayment penalties and acceleration fees as of December 31, 2022.
General Account Separate Account
(1) Number of CUSIPs 21 —
(2) Aggregate Amount of Investment Income $ 1,472,986 $ —

Note 6. - Joint Ventures, Partnerships and Limited Liability Companies
A.  Detail for Those Greater than 10% of Admitted Assets

Not applicable

B.  Writedowns for Impairments of Joint Ventures, Partnerships and LLCs

Not applicable

Note 7. - Investment Income

A.  Due and Accrued Investment Income
The Company does not admit investment income due and accrued if amounts are over 90 days past due.

B.  Amounts Non-Admitted

The total amount non-admitted was $22,489.

Note 8. - Derivative Instruments

The Company does not issue or hold derivative financial instruments.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Note 9. - Income Taxes
A.  The components of the net deferred tax asset and deferred tax liabilities
1. The components of the net deferred tax assets (“DTA”) recognized in the Company's Assets, Liabilities, Surplus and Other Funds as of December 31, 2022 and 2021, were as
follows:
2022 2021 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 794,032,045| § 2,382209| $ 796414,254| $ 685465502 § 165616 § 685,631,118| $ 108,566,543 $ 2,216,593 | $110,783,136
b. Statutory valuation
allowance adjustment — — — — —
C. Adjusted gross deferred tax
assets (1a-1b) 794,032,045 2,382,209 796,414,254 685,465,502 165,616 685,631,118 108,566,543 2,216,593 110,783,136
d. Deferred tax assets
nonadmitted 741,849,462 741,849,462 630,983,765 630,983,765 110,865,697 —| 110,865,697
€. Subtotal: net admitted
deferred tax assets (1c-1d) 52,182,583 2,382,209 54,564,792 54,481,737 165,616 54,647,353 (2,299,154 2,216,593 (82,561
f.  Deferred tax liabilities 961,164 15,487,310 16,448,474 1,952,503 15,487,310 17,439,813 (991,339 — (991,339
9. Netadmitted deferred tax
assets (1e-1f) $  51,221,419] $(13,105,101] $ 38,116,318 $§ 52,529,234| $(15,321,694] § 37,207,540 § (1,307,815] § 2,216,593| $§ 908,778
2. Admission Calculation Components SSAP No. 101 as of December 31, 2022 and 2021, were as follows:
2022 2021 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a.  Federal income taxes paid in prior
years recoverable through loss
carrybacks $ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
b.  Adjusted gross deferred tax
assets expected to be realized
(excluding the amount of deferred
tax assets from 2(a) above) after
application of the threshold
limitation. (the lesser of 2(b)1 and
2(b)2 below) 36,686,992 1429,326| 38,116,318 37,108,171 99,369| 37,207,540 (421,179 1,329,957 908,778
1 Adjusted gross deferred tax
assets expected to be
realized following the balance
sheet date 36,686,992 1429,326| 38,116,318 37,108,171 99,369| 37,207,540 (421,179 1,329,957 908,778
2 Adjusted gross deferred tax
assets allowed per limitation
threshold XXX XXX 688,709,929 XXX XXX 652,359,087 XXX XXX 36,350,842
C. Adjusted gross deferred tax
assets (excluding the amount of
deferred tax assets from 2(a) and
2(b) above) offset by deferred tax
liabilities 15,495,591 952,883 | 16,448,474 17,373,566 66,247 | 17,439,813 (1,877,975) 886,636 (991,339
d. Deferred tax assets admitted as
the result of application of SSAP
No. 101. Total 2(a)+2(b)+2(c) $ 52,182583|% 2382,209|$ 54,564,792 $ 54481737 165616|$ 54,647,353 § (2,299,154 § 2,216,593 $ (82,561
3. Ratio used to determine applicable period used in 9A(2):
2022 2021
a. Ratio percentage used to determine recovery period and
threshold limitation amount. 194% 203%
b. Amounts of adjusted capital and surplus used to determine
recovery period and threshold limitation in 2(b)2 above $ 4,591,399,524 | § 4,349,060,582

B.

C.

4. Impact of Tax Planning Strategies was as follows as of December 31,2022 and 2021:
The Company did not use tax planning strategies in the computation of either the adjusted gross deferred tax assets or the net admitted gross deferred tax assets during the
years ended December 31, 2022 and 2021.

Unrecognized Deferred Tax Liabilities:

The Company did not have any unrecognized deferred tax liabilities during the years ended December 31, 2022 and 2021.

Currentincome tax and change in deferred tax:
The provisions for income taxes incurred on operations for the years ended December 31, 2022 and 2021, were as follows:

1. Current Income Tax: 2022 2021 Change
a.  Federalincome taxes $ 202990914 $§  157,162,038| $ 45,828,876
b.  Foreign income taxes 5,392 5,392
c. Federal and foreign income taxes 202,996,306 157,162,038 45,834,268
d. Federal income tax on net capital gains 63,902 2,936,732 (2,872,830
e. Utilization of capital loss carry-forwards
f. Other
g. Federal and foreign income taxes incurred $  203,060,208| $§  160,098,770| $ 42,961,438
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

The tax effects of temporary differences that give rise to significant portions of the deferred tax assets and deferred tax liabilities were as follows as of December 31, 2022 and

2021:

2.

Deferred Tax Assets:

2022

2021

Change

> Q@ .

© o o T

Ordinary

Discounting of unpaid losses
Unearned premium reserve
Policyholder reserves

Investments

Deferred acquisition costs
Policyholder dividends accrual
Fixed assets

Compensation and benefits accrual

© o N ok W=

Pension accrual

_
o

Receivables - nonadmitted

_
N =

Net operating loss carry-forward
Tax credit carry-forward
Other

-
w

Goodwill and other intangibles
Separate account assets

Guarantee fund assessments

Other assets

Accruals

Reinsurance

Shareholder level tax on foreign subs

S@ -9 a0 T

Statutory contingency reserve
State income tax
j. Other
Subtotal other
99. Subtotal ordinary

Statutory valuation allowance adjustment
Nonadmitted deferred tax assets

Admitted ordinary deferred tax assets (2a99-2b-2c)
Capital

1. Investments

2. Netcapital loss carry-forward

3. Realestate

4. Other

99. Subtotal capital

Statutory valuation allowance adjustment
Nonadmitted deferred tax assets

Admitted capital deferred tax assets (2e99-2f-2g)
Admitted deferred tax assets (2d+22h)

3,274,410

30,806,984

33

1,630,199

1,481,071

11,830,625

745,008,722

$

3,910,306

32,187,100

36

898,324

1,370,492

8,634,676

638,564,567

(635,896
(1,380,116

3

731,875

110,579

3,295,949

106,444,155

756,839,348

647,099,244

109,740,104

794,032,045

741,849,462

685,465,502

630,983,765

108,566,543

110,865,697

52,182,583

2,382,209

54,481,737

165,616

(2,299,154

2,216,593

2,382,209

165,616

2,216,593

2,382,209

165,616

2,216,593

$

54,564,792

$

54,647,353

(82,561
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

3. Deferred Tax Liabilities: 2022 2021 Change
a. Ordinary
1. Investments $ 486,668| $ 1,319,842| $ (833,174
2. Fixed assets
3. Deferred and uncollected premiums
4a. Transition reserves 474,496 632,661 (158,165
4b. Policyholder reserves
5. Other
a.  Goodwill and other intangibles
b.  Separate account assets
c.  Guarantee fund assessments
d.  Otherassets
e. Accruals
f. Reinsurance
g.  Shareholder level tax on foreign subs
h.  Statutory contingency reserve
i.  State income tax
j. Other
Subtotal other — — —
99. Subtotal ordinary 961,164 1,952,503 (991,339
b. Capital
1. Investments 15,487,310 15,487,310 —
2. Realestate
3. Other
99. Subtotal capital 15,487,310 15,487,310 —
c. Deferred tax liabilities (3299+3b99) $ 16,448,474] $ 17,439,813] § (991,339
2022 2021 Change
4. Net deferred tax assets (liabilities) (2i-3c) $ 38,116,318 $ 37,207,540 $ 908,778

Based on an analysis of the Company’s tax position, management concluded it is more likely than not that the result of future operations will generate sufficient taxable income to
enable the Company to realize all of its deferred tax assets. Accordingly, no valuation allowance for deferred tax assets has been established as of December 31, 2022.

The change in net deferred income taxes is comprised of the following (this analysis is exclusive of nonadmitted assets, as the change in nonadmitted assets is reported separately
from the change in net deferred income taxes in the Statutory Statements of Admitted Assets, Liabilities and Capital and Surplus):

2022 2021 Change
Total gross deferred tax assets $ 7964142541 $  685631,118] § 110,783,136
Statutory valuation allowance adjustment —
Adjusted gross deferred tax assets 796,414,254 685,631,118 110,783,136
Total gross deferred tax liabiliies 16,448,474 17,439,813 (991,339
Net deferred tax asset (liability) $ 779965780 $ 668,191,305 111,774 475
Deferred tax on change in net unrealized capital gains (losses) (3,257,518
Change in net deferred income tax $ 108,516,957
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NOTES TO FINANCIAL STATEMENTS

D.

E.

F.

Reconciliation of Federal Income Tax Rate to Actual Effective Tax Rate

The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the statutory Federal income tax rate to income before income

taxes. The significant items causing this difference were as follows for the years ended December 31, 2022 and 2021:

2022 2021
Provision computed at 21% statutory tax rate 198985911 $§ 157,685,214
Tax-exempt income (220,273 (214,900
Dividends received deduction
Tax contingency reserves
Foreign taxes 5,354 25
Foreign Taxes - Impact of Tax Reform
Change to deferred taxes on nonadmitted assets (60,823 464,174
Statutory DTA valuation allowance adjustment
Change in statutory contingency reserve (106,444,155 (109,833,241
Tax sharing allocation
Other adjustments 2,277,237 635,711
Rate change due to tax reform
Total federal and foreign income tax incurred 94,543,251] $ 48,736,983
2022 2021
Federal and foreign income taxes incurred 203,060,208| $ 160,098,770
Change in net deferred income taxes (without change in net unrealized capital
gains (losses)) (108,516,957 (111,361,787
Total federal and foreign income tax incurred 94,543,251] $ 48,736,983

Operating loss and tax credit carryforwards, recoverable taxes, and protective tax deposits

1a. As of December 31, 2022, the Company has no operating loss carryforwards:
1b.  As of December 31, 2022, the Company has no tax credit carryforwards.

2.
3.

There were no income taxes incurred in the current or prior years that will be available for recoupment in the event of future net losses.
The Company has no protective tax deposits with the Internal Revenue Service (“IRS”) under Section 6603 of the Internal Revenue Service Code.

Consolidated Federal Income Tax Return

1.

The Company is an affiliated member of a consolidated Life/Non-Life U.S. Federal income tax return with its ultimate parent company, Genworth Financial, Inc. ("Genworth").
Below is a complete listing of the companies included in the consolidated federal income tax return for 2022:

Assigned Settlement, Inc. Monument Lane PCC, Inc.

Capital Brokerage Corporation Monument Lane IC1,Inc.
Genworth Financial, Inc. Monument Lane IC2, Inc.
Genworth Annuity Service Corporation Enact Mortgage Reinsurance Corporation (‘EMRC”)
Genworth Financial Agency, Inc. Enact Mortgage Services, LLC
Enact Financial Assurance Corporation Genworth North America Corporation (‘GNA”)
Enact Financial Services, Inc. HGI Annuity Service Corp.
Genworth Holdings, Inc. (“Genworth Holdings”) Jamestown Assignment Company, Inc. (“JLIC")
Genworth Insurance Company Mayflower Assignment Corporation (“Mayflower”)
Genworth Financial International Holdings LLC Newco Properties, Inc. (‘Newco”)
Genworth Life Insurance Company (“GLIC") CareScout, LLC
Genworth Life and Annuity Insurance Company (“GLAIC”)

Genworth Life Insurance Company of New York (“GLICNY”)

River Lake Insurance Company VI (‘RLIC VI")
River Lake Insurance Company VII (‘RLIC VII") 1

Enact Mortgage Holdings, LLC River Lake Insurance Company VIII (“RLIC VIII") 2

Enact Holdings, Inc. River Lake Insurance Company X (‘RLIC X)

Enact Mortgage Insurance Corporation (‘EMIC”) Sponsored Captive Re, Inc.

Enact Mortgage Insurance Corporation of North Carolina (‘EMIC NC”) United Pacific Structured Settlement Company

" River Lake Insurance Company VIl was dissolved effective March 17, 2022.

2River Lake Insurance Company VIIl was dissolved effective March 17, 2022.

The Company is part of the 2021 Amended and Restated Tax Allocation Agreement ("TAA") between Genworth and certain of its subsidiaries. The TAA was approved by
state insurance regulators and the Company’s Board of Directors. The tax allocation methodology is based on the separate return liabilities with offsets for losses and credits
utilized to reduce the current consolidated tax liability as allowed by applicable law and regulation. The Company’s policy is to settle intercompany tax balances quarterly, with
a final settlement after filing of Genworth’s federal consolidated U.S. corporate income tax return.

Additionally, Enact Mortgage Insurance Corporation, Enact Mortgage Reinsurance Corporation, Enact Mortgage Insurance Corporation of North Carolina and Enact Financial
Assurance Corporation (collectively, the “MI Group”), were parties to a supplemental tax sharing agreement that allowed them to accelerate the utilization of benefits as if they
filed a stand-alone MI Group federal income tax return, even if those benefits had not been utilized in the consolidated federal return (“deemed used losses”). If any deemed
used losses were subsequently actually used in a consolidated return, the members of the MI Group which received the benefit for such deemed used losses would not
receive a second benefit for such losses. Also, if any member of the MI Group received benefit for any deemed used losses and leaves the consolidated group before such
deemed used losses are actually used in a consolidated return, such member will repay such benefit received. Any benefits generated by the MI Group after January 1, 2021,
will follow the TAA mentioned above, which does not allow for an acceleration when utilizing benefits.

For tax years prior to 2011, the Company filed, and was included in, the consolidated U.S. Federal income tax retumns filed by Genworth and various state and local tax
returns. For tax years beginning in 2011, the Company was included in the life/non-life consolidated return filed by Genworth, and also filed various state and local tax returns.
The Company is not currently subject to any significant examinations by federal or state income tax authorities. Generally, the Company is no longer subject to federal or
state income tax examinations for years prior to 2019.
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G.

H.

As of December 31, 2022 and 2021, the Company had no unrecognized tax benefits. Accordingly, there would be no effective tax rate impact from recognition of previously
unrecognized tax benefits, and no accrued interest or penalties.

In the case of a mortgage guaranty insurer, deferred tax assets on temporary differences related to its statutory contingency reserve are not recognized to the extent that tax
and loss bonds have been purchased. The Company has not purchased any tax and loss bonds and has no plans to acquire such bonds for the current or prior tax years.

Tax Loss Contingencies

The Company has no federal or foreign tax loss contingencies as of this reporting date.

Inflation Reduction Act of 2022

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

A.

@

o

o

E.

F.

Nature of Relationships:

All outstanding shares of the Company are owned by Enact Mortgage Holdings, LLC (‘EMHL”) an insurance holding company domiciled in the state of North Carolina.
All outstanding shares of EMHL are owned by Enact Holdings, Inc. (‘EHI"), an insurance holding company domiciled in the state of Delaware.

The outstanding shares of EHI are owned by Genworth Holdings, Inc. (“Genworth Holdings”),81.6%, and Public Investors, 18.4%.

All outstanding shares of Genworth Holdings are owned by Genworth.

All outstanding shares of Genworth are owned by Public Investors.

Detail of Transactions Greater Than % of 1% of Total Admitted Assets

None

Change in Terms of Intercompany Arrangements

None

Amounts Due to or from Related Parties

As of December 31, 2022, the Company reported $9,617,653 due to and $246,982 due from affiliates. The Company had the following balances under the terms of intercompany
management and service agreements as well as employee-related expenses such as payroll, travel and payables initially paid by its parent:

Affiliate Due to Due from
Enact Holdings, Inc. $  553,070| $ —
Enact Mortgage Holdings, LLC 14,130
Genworth Financial International Holdings, Inc.
Enact Financial Assurance Corporation 5,594
Genworth Financial, Inc. 104,315
Enact Mortgage Insurance Corporation of North Carolina 433,282
Enact Mortgage Reinsurance Corporation 3,264
Genworth Financial Services, Inc. 218,674
Genworth Mortgage Services, LLC
Genworth North America Corporation 8,501,054
Genworth Servicios, S.deR.L.de C. V. 25,932
Sponsored Captive Re, Inc.
Monument Lane PCC 1,778
Monument Lane IC 1 1,755
Monument Lane IC 2 1,787

$ 9617,653] $ 246,982

These arrangements require that related parties are notified monthly and that intercompany balances be settled on a quarterly basis. Interest is charged on the average balance
owed between the companies.

Guarantees or Contingencies for Related Parties

None

Management, Service Contracts, Cost Sharing Arrangements

The Company is party to agreements whereby it may provide certain underwriting, investment, claims, financial, administrative, and other support services and makes certain
underwriting and claims related expenditures on behalf of EMRC, EMIC-NC, and EFAC. Expenditures of $827,734 were allocated to affiliates under these agreements for the year
ended December 31, 2022.

The Company is party to a services and shared expense agreement whereby certain general services which may include: data processing, communications, marketing, public
relations, advertising, sales promotion, investment, human resources, personnel, payroll, finance, accounting, tax, treasury, legal, administration, purchasing, and sourcing, contract
administration services are paid on its behalf by GNA. Fees incurred under this agreement were $35,454,390 for the year ended December 31, 2022.

The Company is party to a services and shared expense agreement whereby it provides certain administrative services which may include the following areas: finance,
administration, accounting, systems and data processing, and legal departments, on behalf of Enact Financial Services, Inc. Expenditures of $4,399,287 were allocated under this
agreement for the year ended December 31, 2022.

The Company is party to a services and shared expense agreement with Genworth Financial International Holdings, Inc. Fees incurred under this arrangement for the year ended
December 31, 2022, were $20,902.

The Company is party to a services and shared expense arrangement with Genworth Servicios, S. de R.L. de C.V. Fees allocated under this arrangement for the year ended
December 31, 2022, were $174,887.
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The Company is party to a tax allocation agreement between Genworth and certain of its subsidiaries whereby the Company’s tax liability or benefit is settled on its behalf by
Genworth via the consolidated tax return and subsequently reimbursed. Fees allocated under this agreement, for the year ended December 31, 2022, were $203,060,208.

G.  Nature of Relationships that Could Affect Operations
None

H.  Amount Deducted for Investment in Upstream Company
None

l. Detail on Investments in Affiliates Greater than 10% of Admitted Assets
None

J. Writedown for Impairments of Investments in Affiliates
None

A.  Investmentin Foreign Insurance Subsidiary Valued using CARVM
None

B.  Investmentin a Downstream Noninsurance Holding Company
None

M. All SCA Investments
1. Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8b(i) Entities)

Percentage of
SCA Admitted Nonadmitted
SCA Entity Ownership | Gross Amount Amount Amount

a. SSAP No. 97 8a Entities $ $ $

Total SSAP No. 97 8a Entities XXX
b. SSAP No. 97 8b(ii) Entities

Total SSAP No. 97 8h(ii) Entities XXX
c. SSAP No. 97 8biii) Entities

Total SSAP No. 97 8b(iii) Entities XXX
d.  SSAP No. 97 8b(iv) Entities

Genworth Seguros de Credito ala

Vivienda, S.A. de C.V. 0.01% 3,000 — 3,000

Total SSAP No. 97 8b(iv) Entities XXX 3,000 — 3,000

Total SSAP No. 97 8b Entities(except 8b(j)
e. entities (b+c+d) XXX 3,000 — 3,000
f.  Aggregate Total (ate) XXX $ 3,000($ —1$ 3,000

2. NAIC Filing Response Information
NAIC Disallowed Entities
Type of NAIC | Date of Filingto | NAIC Valuation | NAIC Response Valuation Method
SCA Entity Filing* the NAIC Amount Received YN | ResubmissionRequired Y/N | Code*

a. SSAP No. 97 8a Entities $

Total SSAP No. 97 8a Entities XXX XXX XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities

Total SSAP No. 97 8b(ii) Entities XXX XXX XXX XXX XXX
c.  SSAP No. 97 8biii) Entities

Total SSAP No. 97 8b(jii) Entities XXX XXX XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities

Genworth Seguros de Credito ala

Vivienda, S.A. de C.V. S1 9/712017 No Value Y N |

Total SSAP No. 97 8b(iv) Entities XXX XXX XXX XXX XXX

Total SSAP No. 97 8b Entities(except 8b(j)
e. entities (b+c+d) XXX XXX — XXX XXX XXX
f.  Aggregate Total (ate) XXX XXX $ — XXX XXX XXX

* 81-Sub-1 S2 - Sub-2 or RDF - Resubmission of Disallowed Filing
** | - Immaterial or M - Material

N.  Investmentin Insurance SCAs
None

0. SCALoss Tracking
Not applicable

Note 11. - Debt
The Company has no debt, capital note obligations, borrowed money, reverse repurchase agreements, or funding agreements with the Federal Home Loan Bank.

Note 12. - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plans
The ultimate parent sponsors a defined contribution pension plan and a postretirement health care benefit plan covering substantially all employees of the company. See Note 12G.

B. - D. Description of Investment Policies, Fair Value of Plan Assets, Rate of Return Assumptions
The ultimate parent sponsors a defined contribution pension plan and a postretirement health care benefit plan covering substantially all employees of the company. See Note 12G.
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E.  Defined Contribution Plans
The ultimate parent sponsors a defined contribution savings plan covering substantially all employees of the company. See Note 12G.

F.  Multi-employer Plans
None

G.  Consolidated/Holding Company Plans
Generally, all employees are enrolled in a qualified defined contribution pension plan that is 100% funded by the ultimate parent, Genworth. The ultimate parent makes annual
contributions to each employee’s pension plan account based on the employee’s age, service, and eligible pay. Employees are vested in the plan after three years of service.
Subsidiaries are charged for their allocable share of such contributions based on a percentage of payroll. Costs allocated to the Company amounted to $4,165,874 for 2022. The
Company has no legal obligation for benefits under this plan.

The ultimate parent, Genworth, sponsors postretirement health care and life insurance benefit plans. These cover substantially all employees of the Company subject to age and
service requirements. The plan is funded as claims are incurred. Subsidiaries are charged for their allocable share based on a percentage of payroll. The Company's share of
expenses for retirees under these plans was $771,458 for 2022. The Company has no legal obligation for benefits under these plans.

The ultimate parent, Genworth, sponsors a qualified and non-qualified defined contribution savings plan covering substantially all employees of the Company. Employees may
contribute a portion of their pay to the plan on a pre-tax basis. The ultimate parent matches a portion of these contributions, which fully vest after two years of service, up to 5% of
the employee's pay. Subsidiaries are charged for their allocable share based on a percentage of payroll. The Company's share of savings plan expense was $3,085,833 for 2022.
The Company has no legal obligation under this plan.

H.  Postemployment Benefits and Compensated Absences
Employees are eligible for severance payments upon termination of service. The Company's post-employment costs were $3,124,729 for 2022. The Company has no legal
obligations for benefits under this plan.

l. Impact of Medicare Modernization Act on Postretirement Benefits
The ultimate parent, Genworth, sponsors a postretirement health care benefit plan that provides prescription drug coverage for substantially all employees of the company. See
Note 12G.

Note 13. - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A.  Outstanding Shares
The Company has 10,000 shares of $1,000.00 par value common stock authorized and 4,288.75 shares issued and outstanding. All shares are Class A shares. The Company has
no preferred stock authorized, issued or outstanding.

B.  Dividend Rate of Preferred Stock
None

C.,D., E. and F. Dividends and Restrictions

The Company is required to maintain minimum capital on a statutory basis. Additionally, all proposed dividends or distributions, regardless of amount and source, are subject to
review and potential disapproval by the N.C. Commissioner of Insurance (the “Commissioner”). Within that general regulatory right of review process, there are three (3) minor
procedural variances depending on (i) the amount of the dividend or distribution as well as (ii) the source thereof. As regards amount, dividends and distributions may be classified
as either “ordinary” or “extraordinary”. (1) The review standard for an “ordinary” dividend or distribution is that notice must be given to the Commissioner 30 days in advance of the
proposed payment date, during which period the Commissioner may disapprove the proposed dividend or distribution. An “extraordinary dividend or distribution” is defined by
statute as one, which combined with all others made in the preceding 12 months, exceeds the greater of (i) 10 percent of the insurer's surplus as regards policyholders as of the
preceding December 31, or (ii) net income, excluding realized capital gains, for the 12-month period ending the preceding December 31. (2) The review standard for an
“extraordinary” dividend or distribution is effectively the same as that for an “ordinary” dividend or distribution that the insurer must give 30 days’ notice and the Commissioner has
not disapproved the proposal in that 30-day period. For both “ordinary” and “extraordinary” dividends, the Commissioner has the option to affirmatively grant approval prior to the
expiration of the 30-day notice period. (3) Finally, as regards source of funds, the payment of any dividend or distribution from any source other than unassigned surplus, regardless
of the amount, requires prior written approval of the Commissioner. In each of the three (3) instances, approval or non-disapproval of any dividend or distribution is based upon the
reasonableness of the insurer’s surplus in relation to its outstanding liabilities and the adequacy of its surplus relative to its financial needs. The Company'’s ability to pay dividends
is also restricted by other state surplus requirements that must be considered. Dividends or other distributions in excess of unassigned surplus cannot be declared or paid without
prior written approval. Based on its 2022 financial results, in accordance with applicable dividend restrictions, the Company could pay dividends from unassigned surplus of
approximately $262 million in 2023 without obtaining prior regulatory approval, although notice of the intent to pay must be provided to the Commissioner 30 days in advance
thereof during which period the Commissioner may review the dividend pursuant to statutory standards. On April 26, 2022, the Company paid an extraordinary cash distribution of
$242,500,000 to its parent, EMHL. On October 7, 2022, the Company paid a second extra extraordinary cash distribution of $242,500,000 to EMHL. On November 15, 2021, the
Company paid an ordinary cash dividend of $200,000,000 to EMHL.

Under the private mortgage insurer eligibility requirements (‘PMIERs”), the Company is subject to operational and financial requirements that private mortgage insurers must meet
in order to remain eligible to insure loans that are purchased by the Federal National Mortgage Association (‘Fannie Mae”) and the Federal Home Loan Mortgage Corporation
(“Freddie Mac”), government-sponsored enterprises collectively referred to as the “GSEs”. Since 2020, the GSEs have issued several amendments to PMIERs, which implemented
both permanent and temporary revisions.

For loans that became non-performing due to a coronavirus pandemic (‘COVID-19") hardship, PMIERs was temporarily amended with respect to each non-performing loan that (i)
had an initial missed monthly payment occurring on or after March 1, 2020, and prior to April 1, 2021, or (ii) is subject to a forbearance plan granted in response to a financial
hardship related to COVID-19, the terms of which are materially consistent with terms of forbearance plans offered by the GSEs. The risk-based required asset amount factor for the
non-performing loan is the greater of (a) the applicable risk-based required asset amount factor for a performing loan were it not delinquent, and (b) the product of a 0.30 multiplier
and the applicable risk-based required asset amount factor for a non-performing loan. In the case of (i) above, absent the loan being subject to a forbearance plan described in (ii)
above, the 0.30 multiplier was applicable for no longer than three calendar months beginning with the month in which the loan became a non-performing loan due to having missed
two monthly payments. Loans subject to a forbearance plan described in (i) above include those that are either in a repayment plan or loan modification trial period following the
forbearance plan unless reported to the approved insurer that the loan is no longer in such forbearance plan, repayment plan, or loan modification trial period. The PMIERs
amendment dated June 30, 2021, further allows loans that enter a forbearance plan due to a COVID-19 hardship on or after April 1, 2021, to remain eligible for extended application
of the reduced PMIERSs capital factor for as long as the loan remains in forbearance. In addition, the PMIERs amendment imposed permanent revisions to the risk-based required
asset amount factor for non-performing loans for properties located in future Federal Emergency Management Agency Declared Major Disaster Areas eligible for individual
assistance.

In September 2020, the GSEs imposed certain restrictions (the “GSE Restrictions”) with respect to the Company’s capital. The GSE Restrictions will remain in effect until the
following collective conditions (‘GSE Conditions”) are met for two consecutive quarters: (a) the Company obtains “BBB+"/“Baa1” (or higher) rating from S&P, Moody's or Fitch
Ratings, Inc. and (b) Genworth achieves certain financial metrics. The Company maintained the requisite ratings for two consecutive quarters prior to the end of 2022. As of
December 31, 2022, Genworth believes that they achieved their financial metrics for the quarters ended September 30, 2022, and December 31, 2022. Once confirmed by the
GSEs, the Company and EHI will no longer be subject to GSE Restrictions and Conditions. Prior to the satisfaction of the GSE Conditions, the GSE Restrictions require:

. The Company to maintain 115% of PMIERs minimum required assets through 2021, 120% during 2022 and 125% thereafter;

. EHlI to retain $300 million of net proceeds from it's 2025 Senior Notes offering that can be drawn down exclusively for debt service of those notes or to contribute to the
Company to meet its regulatory capital needs including PMIERS; and

. Written approval must be received from the GSEs prior to any additional debt issuance by either the Company or EHI.

Until the GSE Conditions imposed in connection with the GSE Restrictions are met, EHI's liquidity must not fall below 13.5% of its outstanding debt. In addition, Fannie Mae agreed
to reconsider the GSE Restrictions if Genworth were to own 50% or less of EHI at any point prior to their expiration. The Company understands that Genworth’s current plans do not

14.9



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

NOTES TO FINANCIAL STATEMENTS

include a potential sale in which Genworth owns less than 80% of EHI. The current balance of the 2025 Senior Notes proceeds required to be held by EHI is approximately $203
million.

As of December 31, 2022, the Company had estimated available assets of $5,206 million against $3,156 million net required assets under PMIERs compared to available assets of
$5,077 million against $3,074 million net required assets as of December 31, 2021. The sufficiency ratio as of December 31, 2022, was 165% or $2,050 million above the published
PMIERs requirements, compared to 165% or $2,003 million above the published PMIERSs requirements as of December 31, 2021. PMIERs sufficiency is based on the published
requirements applicable to private mortgage insurers and does not give effect to the GSE Restrictions imposed on the Company. Credit risk transfer transactions provided an
aggregate of approximately $1,578 million of PMIERs capital credit as of December 31, 2022, compared to $1,404 million as of December 31, 2021. The Company’s PMIERs
required assets as of December 31, 2022, benefited from the application of a 0.30 multiplier applied to the risk-based required asset amount factor for certain non-performing loans.
The application of the 0.30 multiplier to all eligible delinquencies provided $132 million of benefit to the Company’s December 31, 2022, PMIERs required assets. This amount is
gross of any incremental reinsurance benefit from the elimination of the 0.30 multiplier.

G.  Mutual Surplus Advances
None

H.  Company Stock Held for Special Purposes
None

l. Changes in Special Surplus Funds
None

J. Changes in Unassigned Funds
The portion of unassigned funds (surplus) represented by cumulative unrealized gains and losses is $601,993.

K. Surplus Notes
None

L. and M. Quasi Reorganizations
None

Note 14. - Liabilities, Contingencies and Assessments
A.  Contingent Commitments
The Company has no commitment or contingent commitment to an affiliate, joint venture, partnership or limited liability company.

B.  Guaranty Fund & Other Assessments
The Company does not know of any assessments which could have a material financial effect.

C.  GainContingencies
None

D.  Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
None

E.  Product Warranties
Not applicable

F.  Jointand Several Liabilities
Not applicable

G.  Other contingencies
As of December 31, 2022, the Company had admitted assets of $41,585,875 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 December 31, 2022.

The Company had no material noninsurance contingencies as of December 31, 2022.
Note 15. - Leases
A.  Lessee Leasing Arrangements
1. The Company’s leasing operations consist principally of the leasing of office space, data processing equipment, office equipment and automobiles. Rental expense for 2022
and 2021 was $3,841,594 and $4,064,180, respectively.

2. The future minimum rental commitment for all leases that have initial or remaining non-cancelable lease terms in excess of one year at December 31,2022, are as follows:

Year Ending December 31 Operating Leases
2023 $ 4,030,911
2024 4,032,946
2025 4,081,239
2026 4,022,388
2027 4,014,903
Total $ 20,182,387

3. The company has not entered into any sale-leaseback transactions.

B.  LessorLeasing Arrangements
None

Note 16. - Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
None

Note 17. - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A.  Transfers of Receivables Reported as Sales
None

B.  Transfers and Servicing of Financial Assets
None

C. WashSales
None
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Note 18. - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
A.  Administrative Services Only (ASO) Plans
None

B.  Administrative Services Contract (ASC) Plans
None

C.  Medicare or Other Similarly Structured Cost Based Reimbursement Contracts.
None

Note 19. - Direct Premiums Written / Produced by Managing General Agents/Third Party Administrators
None

Note 20. - Fair Value Measurements
A.  Fair Value Classifications
1. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of December 31, 2022:

Description Level 1 Level 2 Level 3 Total
Assets
Bonds $ —|$ 98289230|$ 4813232 $ 103,102,462
Total assets at fair value/(NAV) $ —|$ 98289230($  4813232($ 103,102,462

2. Level3 Classifications
The following table presents additional information about assets and liabilities measured at fair value for which the company has utilized significant unobservable (Level 3)
inputs to determine fair values as of December 31, 2022:

Total Gains and
Balance at Transfers (Losses) Total Gains and Balance at
January 1, | Transfersin | outofLevel | included in Net | (Losses)included December 31,
Description 2022 Level 3 (a) 3(b) Income in Surplus Purchases | Issuances Sales Settlements 2022
Bonds $ 3735314 $ 2,136337|$ —|$ —|$ (231,093) $ —|$ —|$ —|$ (827,326]$ 4,813,232
Fair Value Assets
Measurements in
Level 3 $ 3735314 % 2,136,337($ 0]$ 0]$ (231,093) $ 0|$ 0|$ 0| § (827,326] § 4813232

(a) Transferred to Level 3 because of lack of observable market data due to decrease in market activity for these securities or movement from amortized cost reporting to fair value.
(b) Transferred from Level 3 because of observable market data become available for these securities or movement from fair value reporting to amortize cost.

3. Transfers Between Levels
The Company reviews the fair value hierarchy classifications each reporting period. Changes in the observability of the valuation attributes may result in a reclassification
of certain financial assets or liabilities. Such reclassifications are reported as transfers in and out of Level 3 at the beginning fair value for the reporting period.

4. Valuation Techniques and Inputs

The vast majority of long-term bonds use Level 2 inputs for the determination of fair value. These fair values are obtained primarily from industry-standard pricing
methodologies based on market observable information. Certain structured securities valued using industry-standard pricing methodologies utilize significant unobservable
inputs to estimate fair value, resulting in the fair value measurements being classified as Level 3. The Company also utilizes internally developed pricing models to produce
estimates of fair value primarily utilizing Level 2 inputs along with certain Level 3 inputs. The internally developed models include matrix pricing where the Company
discounts expected cash flows utilizing market interest rates obtained from market sources based on the credit quality and duration of the instrument to determine fair
value. For securities that may not be reliably priced using intemally developed pricing models, fair value is estimated using indicative market prices. These prices are
indicative of an exit price, but the assumptions used to establish the fair value may not be observable, or corroborated by market observable information, and represent
Level 3 inputs.

B.  OtherFair Value Disclosures
None

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 December 31, 2022:

. Net Asset
Aggregate Admitted Value (NAV)
Description Fair Value Assets Level 1 Level 2 Level 3 Included
Assets
Bonds $ 4590,544,545| § 5,055,796,628 $ 4272,267,989| $ 318,276,556
Surplus notes nonaffiliates 2,516,041 2,236,927 2,516,041
Other invested assets 280,552,000 280,552,000 280,552,000
Total assets § 4873612,586| $§ 5338,585,555| $ 280,552,000| $ 4,274,784,030| $ 318,276,556 | $ —

D.  Financial Instruments Where Fair Value Not Practical
None

Note 21. - Other ltems
A.  Unusual or Infrequent Items
None

B.  Troubled Debt Restructuring for Debtors
None

C.  Other Disclosures
During 2022, the United States and global economies experienced continued volatility due to high inflation, geopolitical uncertainty and supply chain disruption. Inflationary
pressures lessened in the latter half of 2022 but remain elevated, with the Bureau of Labor Statistics reporting in December that the Consumer Price Index was 6.5% year-over-
year. As a result, the Federal Reserve has continued its aggressive approach towards addressing inflation through interest rate increases and a reduction of its balance sheet. The
Federal Reserve approved an interest rate increase of 0.25% in February 2023, following increases of 0.50% in December 2022, 0.75% in November, September, July and June
2022, 0.50% in May 2022 and 0.25% in March 2022. Financial markets have reacted with increased volatility and rates have increased across the Treasury yield curve.

The unemployment rate declined to 3.5% in December 2022 compared to 3.9% in December 2021, following a decline from its peak of 14.8% in April 2020, bringing unemployment
in line with the pre-COVID-19 level of 3.5% in February 2020. The full impact of COVID-19 and its ancillary economic effects on the Company’s future business results are difficult to
predict. Given the maximum length of forbearance plans, the resolution of a delinquency in a plan still may not be known for several quarters or longer. 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.
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On October 7, 2022, the Company paid an extraordinary cash distribution of $242,500,000 to its parent, EMHL.

On September 15, 2022, the Company executed an excess of loss reinsurance transaction with a panel of reinsurers, which provides up to $201 million of reinsurance coverage on
a portfolio of existing mortgage insurance policies written from January 1, 2022, through June 30, 2022, effective September 1, 2022.

On July 21, 2022, Moody'’s Investors Service upgraded the insurance financial strength rating of the Company to Baa1 from Baa2. The increase was driven by improvement in the
Company’s overall credit profile, including market position, profitability, capital adequacy and financial flexibility.

On April 26, 2022, the Company paid an extraordinary cash distribution of $242,500,000 to its parent, EMHL.

On March 24, 2022, the Company executed an excess of loss reinsurance transaction with a panel of reinsurers, which provides up to $325 million of reinsurance coverage on a
portfolio of existing mortgage insurance policies written from July 1, 2021, through December 31, 2021, effective March 1, 2022.

The Company changed its name to Enact Mortgage Insurance Corporation effective February 7, 2022.

On January 27, 2022, the Company executed an excess of loss reinsurance transaction with a panel of reinsurers, which provides up to $294 million reinsurance coverage on a
portion of current and expected new insurance written for the 2022 book year, effective January 1, 2022.

D.  Business Interruption Insurance Recoverables
None

E.  State Transferable and Non-transferable Tax Credits

1. Carrying Value of Transferrable and Non-transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused Transferable and Non-transferable State Tax
Credits by State and in Total
Not applicable

2. Method of Estimating Utilization of Remaining Transferable and Non-transferable State Tax Credits
Not applicable

3. Impairment Loss
Not applicable

4. State Tax Credits Admitted and Nonadmitted
Not applicable

F.  Subprime Mortgage Related Risk Exposure
1. Definition of subprime mortgage related risk
As a direct writer of private mortgage guaranty insurance coverage on residential mortgage loans, the Company insures subprime mortgages through its primary flow and
bulk channels. For purposes of this disclosure, the Company defines a “subprime mortgage” as a mortgage loan with a FICO credit score less than 620. The Company has
taken steps to manage this exposure through price increases, product restrictions and underwriting guideline changes. Further, management remains focused on enhancing
loss mitigation processes and systems, expanding the use of pre-foreclosure sales, and working with investor and servicer partners to introduce new workout plans.

2. Direct exposure through investments in subprime mortgage loans
Not applicable

3. Directexposure through other investments
None

4. Underwriting exposure through Mortgage Guaranty, Financial Guaranty, or Other Lines of Insurance Coverage

Losses Paid in Losses Incurred Case Reserves at the IBNR Reserves at
the Current Year in the Current Year End of Current Period End of Current Period
Mortgage Guaranty $ 1,637,489 $ (449,752) $ 16,352,977 | $ 879,377
Total $ 1,637,489 | $ (449,752) $ 16,352,977 | $ 879,377
G.  Insurance-Linked Securities(ILS) Contracts
Number of Aggregate
Outstanding ILS Maximum
Contracts Proceeds
Management of Risks Related To:
1. Directly Written Insurance Risks
a. ILS Contracts as Issuer — 8 —
b. ILS Contracts as Ceded Insurer 49 806,034,814
c. ILS Contracts as Counterparty — 8 —
2. Assumed Insurance Risks
a. ILS Contracts as Issuer — 3§ —
b. ILS Contracts as Ceded Insurer — 3 —
c. ILS Contracts as Counterparty — 3 —

H.  The amount that could be realized on life insurance where the reporting entity is owner and beneficiary or has otherwise obtained rights to control the policy.
Not applicable

Note 22. - Events Subsequent
None. Subsequent events have been considered through February 28, 2023.

Note 23. - Reinsurance
A.  Unsecured Reinsurance Recoverables

The Company does not have an unsecured aggregate recoverable for losses, paid and unpaid including IBNR, loss adjustment expenses and unearned premium with any individual
reinsurers, authorized or unauthorized, that exceed 3% of the company’s policyholder surplus.

B.  Reinsurance Recoverable in Dispute
The Company does not have reinsurance recoverables for paid and unpaid losses in dispute.
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C.  Reinsurance Assumed and Ceded
1. Noreturn commissions would have been due reinsurers if they, or the Company, had cancelled all of the Company'’s reinsurance as of December 31,2022.

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ —|'$ —|$ —|$ —|$ —|$ —
b. All other 8,076 8,076
c. Totals $ 8,076( $ —|$ —|$ —|$ 8,076( $ —
d. Direct Uneamed Premium Reserve $201,035,679

2. The Company had no additional or return commission based on loss experience or any other form of profit sharing arrangements in this Annual Statement as a result of existing
contractual arrangements.

3. Protected Cells
Not applicable

D.  Uncollectible Reinsurance
The Company has not written off any reinsurance balances during the year.

E.  Commutation of Ceded Reinsurance
None

F.  Retroactive Reinsurance
None

G.  Reinsurance Accounted for as a Deposit
None

H.  Disclosures for the Transfer of Property and Casualty Run-off Agreements
None

I, Certified Reinsurer Downgraded or Status Subject to Revocation
None

J. Reinsurance Agreements Qualifying for Reinsurer Aggregation
None

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, 2021, were $641,268,740. For the twelve months ended December 31, 2022, $27,777,105 was paid for incurred loss and loss adjustment expenses
attributable to insured events of prior years. Prior year reserves increased $33,260 due to foreign currency translations. Reserves remaining for prior years are now $299,475,858 as a result
of re-estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $314,048,037 favorable prior year development from December 31, 2021, to December 31, 2022. 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
None

Note 27. - Structured Settlements
None

Note 28. - Health Care Receivables
None

Note 29. - Participating Policies
None

Note 30. - Premium Deficiency Reserves

1) Liability carried for premium deficiency reserves $—
2) Date of most recent evaluation of this liability 12/31/2022
3) Was anticipated investment income utilized in the calculation? No

Note 31. - High Deductibles
None

Note 32. - Discounting of Llabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
None

Note 33. - Asbestos/Environmental Reserves
None

Note 34. - Subscriber Savings Accounts
None

Note 35. - Multiple Peril Corp Insurance
None

Note 36. - Financial Guaranty Insurance

None
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LTI ST TP E TSSOSO Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X1 No [ NAL ]
11 Sl =T [0 = T o I SRS P RSO PPPPRRPRPRRPPRN North Carolina
Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......covovriiiiieueieiiiiirieisis ettt besenas Yes [ X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........ccccceveviiiicicnnenn. 1276520
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes [ X] No[ ]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e 02/07/2022
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
examination (balance sheet date). ... 01/31/2018
By what department or departments?
North Carolina DepartmMent Of INSUFANCE ..........cciiiiiiiiiit ettt ettt e s bt e sbe e s bt e s be e be e beeabeeabesssesheesbeesbeesbeenbeenbeenbeensesnsesneesreas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveieeeeeeeeeeeeececeeteee e eeeeaeeeteseees s aeaetese s s s sssesesss s s sssseesesasssssssessasansssssssssesasassssnsesesasssssnsssesasanananenen Yes [ X1 No [ NAL ]
Have all of the recommendations within the latest financial examination report been complied With? ............ccccoiiiiiiiiiiiciceeee Yes [ X1 No [ NAT ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeienennn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the rePOrting PEAOTA? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ..........cc.ccocvvvniiiiinencs Yes[ 1 No[X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e %

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

1 2
Nationality Type of Entity
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GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

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

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiiiiiieeceeeee ettt Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............ccccuouoveecucueeeeeeeeeeeeeeeeeeeeesaeaetetesessasaeaesesesssaeseseses s s asssteses s sssssssesesssasassssesasssassnsesesanananansnsaras Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

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

Yes[ ] No[X]

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

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

N[ | NAT[ 1]

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ....
12.11 Name of real estate holding company ...

Yes[ ] No[X]

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

If, yes provide explanation:

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

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

relationships;

b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;

d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

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

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified Officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
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GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt bt ettt h et e E e E £ R e E k£ R E £ ek e R £ E e £ R R £ R R £ R R e ek e b e e E e e b e b a e b et et ettt er s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

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

BOARD OF DIRECTORS

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

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

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 12O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviovioeiiiiieeene F o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......cccooviiioeiiiiineens F o
21.1 Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMENE? .............c.c.cvccceeeeeee ettt caeee et s s ae st eesasae s et ssasssseses s sasasseses s s ansssssesessassssssssassssssessesannans Yes[ 1 No[X]
21.2  If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovveeevveeeneennn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Oher ..o

22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevvevierverenenns Yes [ X] No[ ]
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GENERAL INTERROGATORIES

25.02 If no, give full and complete information relating thereto

25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

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

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

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the

OULSEE OF tNE COMITACE? ..ottt ettt s e e et s e ae e e e e s s s s assee et s s ssasese e s s s sssssnses s s ssssanseses s sssnsnteses s ansssnsesssnassnsnsnsanas Yes[ 1 N[ ] NA[X]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoeverieriiieieneieees Yes[ ] N[ 1 NA[X]

25.08 Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to

CONAUGE SECUMIHIES IBNTING? ....e.vvveeeeeeceeee ettt e et s e e et et e s s s s e s e eseses s s seeeees s sssseseses s s ssssseses s s sssnseses s s assnsesess s snansesesannanananen Yes[ 1 N[ ] NA[X]

25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiiiiiininnceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiii e $

26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in

force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiiriueriiiiiiieeeiete e seesesete st sse s bt ss st b b s st ss et s b s s sssssesesessssnsnsesanas Yes [ X ] No [

26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements

26.25 Placed under option agreements ............ccccceeeeveenes
26.26 Letter stock or securities restricted as to sale -

excluding FHLB Capital Stock .........cc.cccovviiinininnne. $

26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... S

26.30 Pledged as collateral - excluding collateral pledged to

AN FHLB ..o $ s

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

26.3 For category (26.26) provide the following:

]

1 2 3
Nature of Restriction Description Amount
27.1  Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceeiviiiiiiinnnn. Yes[ ] No[ 1 NA[X]

If no, attach a description with this statement.

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

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

27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes [ ] No[
27.42 Permitted accounting practice Yes [ ] No[
27.43 Other accounting QUIAANCE .........c.coveuirieiiiriiiiicieeeee et Yes [ ] No |

27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e Yes [ 1 No [
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the

]

ISSUET, CONVETHIDIE INTO @QUITY? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]

28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........coiiiiiiie ettt a e et e e e eneesaeenaeenes $

29. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X ] No [

29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address

The Bank of New York Mellon .. One Wall Street, New York, NY 10286 ....

15.3
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GENERAL INTERROGATORIES

29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvvninncnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Managed INTErNAlTY ..o | SR
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviriirriieeieeirrrsee e Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseeeene Yes[ 1 No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueueeerreeeeeeeeeeeeeeeaeseeesesesssesesesesesesseassesesessseaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

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

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 5,055,796,628 |............ 4,590,544,546 |.............. (465,252,082)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt 0 oo e 0
31.3 Totals 5,055,796,628 4,590,544 ,546 (465,252,082)

31.4 Describe the sources or methods utilized in determining the fair values:
The primary source for determining the fair value of securities is independent pricing services. If a quote is not available from a pricing
service, broker quotes or a pricing MatriX iS UIZEA. ........c.ooiiiiiiii ettt sae s

32.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...........cccoociiiiiiiicnene Yes [ X] No[ ]

32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? ........c.cueuvuiurueuereiisiesesesessssesesesessssssesese s ssssssesese s ssssssesesessssssssesesessssssssesesessssssnsesesessssnsnsnsns Yes [ X] No[ ]

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

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o. i Yes[ ] No[X]

35. 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 securities? ............ Yes[ 1 No[X]

36. 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? ..............ccccccooeii. Yes[ ] No[X]

37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc.o...... Yes[ 1 N[ 1 NA[X]
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39.3

40.2

41.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

Does the reporting entity directly Nold CrypPtOCUITENGCIES? ...ttt ettt eneas
If the response to 38.1 is yes, on what schedule are they reported?
Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........c.ccuviiiiriininieninenenenennes
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held directly
39.22 Immediately converted to U.S. dollars
If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.
1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums
OTHER

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

1 2

Name Amount Paid

MOODY'S INVESTORS SERVICE INC .....eeeireieececeeteisi ittt sttt es st et s s esensnseaesnes |oeseeeensnennnenanens 754,460
US MORTGAGE INSURERS ....
Amount of payments fOr 1€gal EXPENSES, if @NY? ........iiiiiiiiieiie ettt e e ettt s a e e she e sheeebe ekt et e ea bt emeeem b e eh b e sheeeheeeheeabeebe e beebeenreanne $
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2

Name Amount Paid
97,612

Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... $

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

Amount Paid

2

15.6

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

[X]

681,351

226,282

477,871
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3.1

3.2

4.1
4.2
4.3
4.4

5.1

52

5.3

54

55

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

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

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

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

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

1.31 Reason for excluding

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

Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiuiiiiii ettt et e et e st e saeenaeebeeneenseeneeeneens $ 0

Individual policies:

Group policies:

Health Test:

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

....119,461,434 ..

Most current three years:

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

All years prior to most current three years

1.64 Total premium earned ..........cccccveeeieennne B s 0
1.65 Total incurred claims
1.66 Number of covered lives

Most current three years:
1.71 Total premium earned ..........ccccveeeieeenne B e 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned ..........ccccveeeieennne B e 0
1.75 Total incurred claims
1.76 Number of covered lives

1 2
Current Year Prior Year

2.6 RESEIVE RAHO (2.4/2.5) ...ooueueieiieiiei sttt beaes eeee e e 0.000 oo 0.000

Did the reporting entity issue participating policies during the calendar YEar? ... Yes [ ] No[X]

If yes, provide the amount of premium written for participating and/or non-participating policies

during the calendar year:

3.21 Participating policies ...........ccccoeniininnens LTS
3.22 Non-participating policies ............cccoceue LTSS
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSable POIICIES? ............coi i s Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSADIE POICIES? ..........o.o i Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............c.ccooenienenne
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .....

For Reciprocal Exchanges Only:

Does the Exchange appoint [0Cal @QENTST .......... .. e e oo e e e e e e e e e e e e e e e e e e e e e e neaes Yes [ ] No[ ]

If yes, is the commission paid:

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

If yes, give full information
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?
[N [oT =TT o] o= o[- TSSO U OO PRRTRSURRRROPRINY

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

The Company writes mortgage guaranty insurance, which is set apart from other types of property and casualty contracts. Loss exposures are
on individual mortgage loans and are limited by the coverage percent. Furthermore, the Company is subject to statutory contingency reserve
FCTo 0T =Y 0 41T 01 (PRSPPI

What provision has this reporting entity made (such as a catastrophic reinsurance program) to protect itself from an excessive loss arising
from the types and concentrations of insured exposures comprising its probable maximum property insurance loss?

The Company is subject to contingency reserve requirements. Additionally, the Company maintains excess of loss reinsurance agreements
0N @ POItION OF ItS INSUMANCE IN-FOMCE. .....viiiiieiieetieeie ettt et e e ae e e et e e st e e st e esteeae e e st e ese e s e e s e esseess e e st e enbeesseeseeeseenseeseenseenseensean

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single 10SS EVENt OF OCCUITENCE? ...........ciiiiiiiiiii i bbbt

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss.

The Company is required to establish and maintain a contingency reserve in addition to its loss and loss adjustment expense reserve.
Furthermore, the Company is subject to statutory regulations as to the maintenance of policyholders' Surplus. ..........c.ccocovniniiininnininens

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
LN a1 Tl o o)V S o] o ) PSPPSR

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: .........cuiiiiiiiiiiie e

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
Lo 1Y) T USSP PRRPRRRN

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or portion thereof, FEINSUMEA? ...........oii ittt b ettt ettt aeesaeesaeesbeesbeesbeenaeens

If yes, give full information

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

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

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

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

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

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

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

(c) Aggregate stop loss reinsurance coverage;

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

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

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
the ceding entity. ...

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

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

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

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

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

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

entity is a member where:

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

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in @ separate reiNSUrANCE CONTIACE. ........co. ittt et e st e e st e e a e e s e e et e s e e s e e eaeeameeeaeeemeeeneenseeseenseenneenseenneaneens

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:
(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;
(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

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

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

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

by the financial statement, and either:

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

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

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

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
(a) The entity dOES NOt ULIlIZE FEINSUMANCE; OF, ......iuiiiiieiieiie ettt ettt ettt e et et e e et e s e e s e e ea e e e a e e ea e e ea e e s e e st e s e easeenseeneeemeeemeeeneenseeseeseenseannenn
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation

ET0] oo =Y 0 4 T=T o1 o PSP PP PP PRI
(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an

attestation supplement. ....
If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equa
to that which the original entity would have been required to charge had it retained the risks. Has this been done? ..............cccooiinin.

16.1

Yes [ ]

Yes [ X ]

No [ X ]

Yes [ ] No[ ]

Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]
N[ ] NA[ ]



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

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCe? ...........ooiiiiiiiiiiee e Yes[ ] No[X]
11.2  If yes, give full information
12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:
1211 UNPAIA IOSSES ....ceevieeieeieieeiee ettt B s
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..o
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds .............ccccoeeiiiiiiiiiiiens $
12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueueverceeeeeeeeeeeeeeeeeeseseseseaeeesesesesssasaeseseseseaseesenas Yes[ 1 N[ ] NA[X]
12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:
12.41 From %
12.42 To %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvoviviveuererieieeeeeeteeeteteeeeeses et eee ettt eee s es et sssses et eseessesassesteseseseesesassssessesesesnananan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12.61 Letters of Credit ..o F e
12.62 Collateral and other funds............c.cccoiviiiiiiiiiiiicic e B s
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueveueeeeececeeeeeeeeeceeeeeeeseseseaeeesesesesaeassesesenenas $ 504,028
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......vcvivieieieieeeseet ettt te et et et e et e et eeees et et et et et et et eee s et eses et et et et eeese s eses e s et et eseeess s esesaee s et eeesean s asss st et et et eenen s seasaseseteseensn s esnsnsatetenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation Of the @MOUNL. ... e ere ettt
14.1 Is the company a cedant in a multiple cedant reinSUraNCe CONTFACE? ... Yes[ ] No[X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ...ttt sttt sttt s s e s s s e s 42 a2 a4 S s e 2 s E o2 s E S s E 2 s e e 2 s e 42 a2 s e o2 s E s e R s E e s b s e e S s h e st h b b e e bbbttt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ............c..ccooiiiiiicicicee Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2  If yes, give full information
16.1  Does the reporting entity Write any Warranty DUSINESS? ......c..eouiiiuiiiieie ettt ettt e et e e ae e e st e st e bt e s e e aseeaseeneeeneeeseenseenseenneenneennean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12
16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
Provision fOr UNAULNOMZEA FEINSUIANCE? ...........c.cveuevieieeeeeeeeeeteteteeeeees et e es et et et esees et et ese s et et eseeeas s esesss et es et eeess s et ae et eses et essan s asasasetesesessanesasssnsnsesesennananan Yes[ ] No[X]

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

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

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

Do you act as a custodian for health SAVINGS @CCOUNES? .........ciuiiiiiiiii ittt ettt h e s h e e bt e sb e e be et e e bt e bt emeesaeesaeesbeesbeesbeenbeans Yes[ 1 No[ X]

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

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN TEPOTHING ENELY? .....eeeeceeveeeeeceete et e eeecte et e s ee et caeteteseessseteteseseessseeetesesessesseesesesensss st s sassesssnsesasasensns et sasasensss sttt asansnsetesasassnsnsetesesasensnsetesasannsren Yes[ 1 No[ ]

16.3



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

FIVE-YEAR HISTORICAL DATA

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

1 2 3 4 5
2022 2021 2020 2019 2018
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....coovvvnceforeiiniiis O RN O RN [OOSR [OOSR 0
2. Property lines (Lines 1,2, 9, 12, 21 & 26) .....cococveveeoerereeeeeeieeceeeieeeenae 0 [ 0 [ [0 O [0 O 0
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) . e 970,177,274 |......coc.cc. 983,933,479 |...ocvenne 943,032,263 |.........coc... 840,593,975 |.....cocnnve. 785,752,913
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) 0 0 0 0 0
6. Total (Line 35) .....ccocueiiiiiiiiiciiciccieceeeeeeeee s 970,177,274 |................ 983,933,479 |.coovennee 943,032,263 |......coc...... 840,593,975 |..cccoeeene 785,752,913
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovvevess|remmiinniieis [0 [0 [0 [0 0
8. Property lines (Lines 1,2,9, 12, 21 & 26) .....coovoveeeoeeieieiiciccccieeieeae (01 (01 0 s 0 e 0
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) ettt e O RN O RN [OOSR [OOSR 0
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 890,427,358 |....cccevnenee 912,111,743 .o 893,949,163 |........c....... 834,912,861 |............... 684,995,071
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) it 0 0 0 0 0
12, Total (LINE 35) ..ot e 890,427,358 |...covrenve. 912,111,743 | 893,949,163 |........co.c. 834,912,861 |....cocoeve. 684,995,071
Statement of Income (Page 4)
13 Net underwriting gain (Ioss) (LiNe 8) ........cccevrevrccscorrvneiiniennns 803,942,123 |..coveenne. 613,077,122 |..coovceeeee 372,422,372 | 612,117,107 |.covevene 456,960,573
14.  Net investment gain (loss) (Line 11) .. .. 142,735,183 |.. ..133,844,218 |.. ..126,889,391 |.. ..350,571,200 |.. ..109,670,310
15.  Total other income (LiNe 15) .......ceuevevevcceeeeereeeeeee e 810,305 |..cocvvrineee 1,023,899 | 544,449 |..................... 409,159 .o 255,688
16.  Dividends to policyholders (LINE 17) .......ccoovevveveveuenfoeriirirecccciiieeiees. [ oo eeeeeees [ 0 feeeeeeeeeee 0
17. Federal and foreign income taxes incurred (Line 19) 202,996,306 157,162,038 98,319,282 139,747,474 (41,726,968)
18.  Netincome (Line 20) ......coceoevveererenineineieeceeeeee Jeeeeciee 744,491,305 | 590,783,201 |..coovneneee 401,536,930 |..ccoovenvee. 823,349,992 |.....cocoee. 608,613,539
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) ........cccccvvvvccifrreiennns 5,457,385,946 |............ 5,360,638,789 |............ 4,941,619,862 |............ 4,278,142,604 |............ 3,573,525,297
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (Lin€ 15.1) .......oeueverevernfoocereriniccnns 41,585,875 |....coeeveee. 42,168,818 |................ 46,393,901 |.....cocooe.. 41,134,297 oo 39,983,290
20.2 Deferred and not yet due (Line 15.2) ......cccoeewsfoommmemneociccicccc 0 [ 0 [ [0 [0 0
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoveeeicccciciiinne [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......ccooeueuirreieieieieceeeeeeseeeeeee s feiee 4,373,514,380 |............ 4,014,482,355 |............ 3,466,105,342 |........... 2,722,630,208 |........... 2,192,964,969
22. Losses (Page 3,Line 1) ...cconienccincnnnns . 508,801,651 |.. ..629,099,923 |.. ..545,231,614 |.. ..230,888,583 |.. ..255,253,342
23. Loss adjustment expenses (Page 3, Line 3) ............|ooeoeernnne 9,616,028 |.. ... 12,168,817 |.. ... 10,404,699 |......cccoevnee 4,173,305 .o 5,350,112
24. Unearned premiums (Page 3, Line 9) ....... ..201,043,755 |.. ..245,867,844 |.. ..306,717,723 |.. ..383,454,270 |.. ..408,821,321
25. Capital paid up (Page 3, Lines 30 & 31) ....cocccvveern e 4,288,747 ... 4,288,747 ... 4,288,747 ... 4,288,747 ..o 4,288,747
26. Surplus as regards policyholders (Page 3, Line 37)..|.......... 1,083,871,5% |............ 1,346,156,434 |............ 1,475,514,520 |............ 1,555,512,39 |............ 1,380,560,328
Cash Flow (Page 5)
27.  Net cash from operations (Line 11) ........cccoeveverececee e 599,216,977 |.cooveene. 621,827,552 |.....cceuund 680,217,003 |......cccvevnve 475,353,673 ..o 466,731,491
Risk-Based Capital Analysis
28. Total adjusted capital .........ccccoceerieriiniineeeeieeeee e [ [ [ e
29. Authorized control level risk-based capital ..........ccc..feooeoii i [ [ e
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0
30, BONAS (LINE 1) coreiieieicieieieiereieineeeseienesessse e o 94.6 | 97.3 | 974 | 86.3 | 84.2
31, Stocks (LINES 2.1 & 2.2) .ueiueieeiieieeenieeeeeiseeee e 0.0 oo 0.0 oo 0.0 oo 0.0 oo 12.0
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevevoccciciciencnes 0.0 oo 0.0 oo 0.0 |oeeereeereeeees 0.0 |oeerieeeeeeeeees 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....oooonirnirnienens e 0.0 oo 0.0 oo 0.0 oo 0.2 o 0.1
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) .....ccooviiiiiiiiiieee e . . . . .
37. Other invested assets (LINE 8) ............c.ceveveveveereeeees o 0.0 | 0.0 | 0.0 oo 0.1 oo 0.1
38. Receivables for securities (LiNE 9) ........cceeeveveveres e 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) o 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
40. Aggregate write-ins for invested assets (Line 11) ... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.............
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
€0l 1) ettt e [etei et [ttt [ [OOSR 0
43. Affiliated preferred stocks (Schedule D, Summary,
LiNE 18, COL 1) w.vuiieieiieeieiiiceeeieie et e [oeeensicicese e 0 [ [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, Col. 1) .ot e 3,000 | 3,000 | 3,000 | 3,000 | 417,784,852
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, LiNe 10) ..........foocueerrieccciriiiiiciciciciies e (01 0 s 0 s 0
46. Affiliated mortgage loans on real estate ... oo e e e
47. Al other affiliated ...
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
- oo Y O O O OO PEOUR SO
50. Percentage of investments in parent, subsidiaries

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

x 100.0)

0.0

0.0

0.0

0.0

30.3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) ........|.ccccceoeenne. (12,254,472) ..o 1,419,054 |............... (1,726,037)|.............. (125,188,066)|................ (24,267,751)
52. Dividends to stockholders (LiNe 35) ............cceueeeeesoeeeeeeeeeninisesceceienes foeenerenenens (200,000,000) |-...ceeeveeeeeeeeeeeeeeeeeees oo (251,410,000)................ (60,400,000)
53. Change in surplus as regards policyholders for the
year (Line 38) ... [ (262,284,838)|.............. (129,358,086)]................ (79,997,876)|.....cccnvee. 174,952,068 |................ 14,085,988
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccovveevneeforevinii [0 [0 [0 [0 0
55. Property lines (Lines 1, 2,9, 12, 21 & 26) ...cocooevee e 0 [ 0 [ [0 [0 0
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) reeeereeereeeneeeneensnee e freeeeeeieeeee. 21,278,607 |l 33,153,935 | 53,102,708 |......ccc.... 105,580,480 |......cccence. 188,380,322
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINe 35) ...c.covreeiiieiieieieeeeeeeseeeseee e e 21,278,657 |ooececnne 33,153,935 | 53,102,708 |.......cccoec 105,580,480 |......ccocenve. 188,380,322
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccovveevneeforeinii [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) ....coceeee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) i e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 21,278,657 |ooececnne 33,153,935 | 53,102,708 |....coeveeenene 68,703,776 |....cccvvnenve 167,998,950
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
65.  Total (LINe 35) ...c.covrueiieiieiieeeeeeereeeseee e e 21,278,657 |ooeceeeenne 33,153,935 | 53,102,708 |....coeveeenne 68,703,776 |....cccevnenve 167,998,950
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........ccceveueereeeerereeeceea | 100.0..cee o 100.0..cece o 100.0..cee o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LN 2) ......c.cceveeeveveveeeeeeeeeeeees e (0] ] 12,0 | 37.9 | 51 e 5.0
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereneneeeeeeeseeen 0.5 | 0.9 | 1.3 e 0.7 oo 0.6
69. Other underwriting expenses incurred (LiNe 4) .........|coccrricicicnnnnns 24.2 | 241 | 22.5 [ 28.0 [ 25.9
70. Net underwriting gain (10SS) (LIN€ 8) ....cuevreerururererenes o 86.0 | 63.0 oo 384 [ T1.2 [ 68.4
Other Percentages
71.  Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 x 100.0) ........cccovruevmmenencformniniiis 25.3 [ 25.6 [ 244 | 23.7 oo 25.2
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...cooviiiiiiiiiiiiiiciceeceeieeeeeee e [0 1 ] O 12,9 | 391 [ 5.8 | 5.7
73. Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 X 100.0) ....covvverrreirieirieeneeenesese oo 82.2 [ 67.8 [ 60.6 [ 53.7 [ 49.6
One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P - Part 2 - Summary, Line 12, Col. 11)  |iiiiis (314,404) ..o (21,812) oo 9,302 | (60,527 [-.veeneneirieeneens (69,312)
75. Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col 1 X 100.0)...cuimiiiiiiiiiiicecicecceeeeceece e (28.4) [ [ 1) | 0.6 |oeeeeeeeeeeeeenne (4.4) ] (5.1)
Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12) ..o foreeeieie (313,807) [ (8,817) e (53,444) .o (95,098) [..ecveveeeeneeene (82,815)
77. Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above
divided by Page 4, Line 21, Col. 2 x 100.0) (21.3) (0.6) (3.9) (7.0) (7.0)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and COrrection Of EFTOIS? ...........ccoeueueiiiiueueiiiriissesesessssissssese s ssssse e sssss st ssnsns Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 4011 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2022 NAIC Company Code 38458
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ......
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .

Other Health (b) ..

Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

N
o
<

o - - R R R R R - R R - R R R R i R - - - R R R N R R R R R -

970,082,596 |

1,014.906.653 |

0.

21.278.657 |

(98,524,853)

508,421,636 |

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

.0

o - - - R R R R R - R - - R I R R R R R - R R RN R R R R -

o - - - R R R R R e - R - - R I R R R R R R e - - - R RN R R RN R - R-N-]

(1,532,709)

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

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

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 1

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

1 2 3 4 5 Reinsurance On 8 9 10 11 12 13 14 15
6 7 Amount of Assets
Pledged or
NAIC Funds Held By or Compensating Amount of
Com- Paid Losses and Contingent Assumed Deposited With Balances to Assets Pledged
ID pany Domiciliary Assumed Loss Adjustment [ Known Case Commissions Premiums Unearned Reinsured Letters of Credit | Secure Letters of |  or Collateral
Number | Code Name of Reinsured Jurisdiction Premium Expenses Losses and LAE Cols. 6 +7 Payable Receivable Premium Companies Posted Credit Held in Trust
0499999. Total - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0
0799999. Total - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0
0899999. Total - Affiliates 0 0 0 0 0 0 0 0 0 0 0
04-2443980 .[. 00000 . [Massachusetts Housing Finance AQeNCY ...........o.occocooovoreooremenenes Ao [ L U FUPTT R 355 i KT O AT PO ST OO P ST FEOTP OO OUOTOPP [FPTTPOTRROPPPRRPRIRt
0999999. Total Other U.S. Unaffiliated Insurers 86 0 355 355 0 0 0 0 0 0 0
1299999. Total - Pools and Associations 0 0 0 0 0 0 0 0 0 0 0
............... [.00000 . [Sociedad Hipotecaria Federal ..........ccoooorioreoromeoreereeneorisresniees [MEKuoromooroonens foomreneensomenonesnesd foosronmensonsensonsonanss fooneomesmesreorenmenses 18 [ooorsmsorsmsonsoreos 18 |overuemsemsomsomsomonsons  Joosrenmessossensonsonsonss  oorsoromosomessensense® |oosorsomsomssmsomsmonene |orossonsemsonsomssmsonone |osseemessonsonsonsonsenss |oorsossamssssemsessosnees
1399999. Total Other Non-U.S. Insurers 9 0 13 13 0 0 8 0 0 0 0

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Canceled) during Current Year

1 2 3 4 5 6
NAIC
Com
ID pany Date of Original Reinsurance
Number Code Name of Company Contract Premium Premium
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
0499999. Total Authorized - Affiliates - U.S. Non-Pool
0799999. Total Authorized - Affiliates - Other (Non-U.S.)
0899999. Total Authorized - Affiliates
51-0434766 .. |.20370 . |Axis Reinsurance Company
95-2769232 .. |.27847 .| Insurance Company of the West
06-1481194 .. [. 10829 . |Markel Global Reinsurance Co ....
13-5616275 ..|.19453 . [Transatlantic Reinsurance Company ....
13-5459190 .. [.21113 . |United States Fire Insurance Company ........
American Family Mutual Insurance Company,
39-0273710 .. |. 19275 . |S. 1. oo L[] P
75-2344200 .. |.43460 . |Aspen American Insurance Company .. .. , .0 ..
0999999. Total Authorized - Other U.S. Unaffiliated Insurers 11,194 0 0 0 0 0 0 0 0 0 0 3,699 0 (3,69) 0
AA-1120337 .. [.00000 . |Aspen Insurance UK Limited ......cccceriuenncnne
AA-1126033 ..|.00000 . [Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 ..|.00000 . |Validus Reinsurance, Ltd. ...coocoooiiiiiicnnnns BW.oooeee oo o 1,618 [ o forrieeinisieines o o o o o o (O A A L A (15D
1299999. Total Authorized - Other Non-U.S. Insurers 2,016 0 0 0 0 0 0 0 0 0 0 555 0 (555) 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3191352 .. [.00000 . [Ascot Bermuda Limited ........ccovvcvvrvinennnene
AA-3194101 .. |.00000 . |Everest Reinsurance (Bermuda) Limited ......
AA-3770280 ..|.00000 . |Greenlight Reinsurance Ltd. .......cccccoeernnes
SiriusPoint Bermuda Insurance Company Ltd.
AA=3191321 .. ].00000 . | 1.eeueenrieieeieetete e
AA-3191414 ..].00000 . |Triangle Re 2019-1 Ltd
AA-3191427 ..|.00000 . |Triangle Re 2020-1 Ltd ...
AA-3191452 ..|.00000 . |Triangle Re 2021-1 Ltd
AA-3191459 ..|.00000 . |Triangle Re 2021-2 Ltd
AA-3191470 ..|.00000 . |Triangle Re 2021-3 Ltd .......
AA-3190871 ..|.00000 . [Lancashire Insurance Company Limited .
AA-3191432 ..|.00000 . |Vantage Risk Ltd. ...ccccoovireniiiiiniinie
AA-1460023 .. |.00000 . [RenaissanceRe Europe AG
52-0716794 ..|.00000 . |HCC Reinsurance Company Limited ...
AA-3194130 ..|.00000 . [Endurance Specialty Insurance Limited ......
AA-3190339 .. [.00000 . [Renaissance Reinsurance Ltd. ........ccccccoee.
2699999. Total Unauthorized - Other Non-U.S. Insurers
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) 66,540 0 0 0 0 0 0 0 0 0 0 1,534 0 (1,534) 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 79,750 0 0 0 0 0 0 0 0 0 0 5,788 0 (5,788) 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9999999 Totals 79,750 0 0 0 0 0 0 0 0 0 0 5,788 0 (5,788) 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30)| Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0
0899999. Total Authorized - Affiliates 0
51-0434766 .. |Axis Reinsurance Company
95-2769232 .. | Insurance Company of the West
06-1481194 .. [Markel Global Reinsurance Co ....
13-5616275 .. | Transatlantic Reinsurance Company ....
13-5459190 .. [United States Fire Insurance Company ..........ccceeevevernnen.
39-0273710 .. | American Family Mutual Insurance Company, S.I
75-2344200 .. |Aspen American Insurance COMPaNy .........ccocceerieeeriveesiuns
0999999. Total Authorized - Other U.S. Unaffiliated Insurers 0
AA-1120337 .. | Aspen Insurance UK Limited
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 .. [Validus Reinsurance, Ltd. ...cccooviiiiiiiininnnne.
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999) 0 0 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 XXX
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0
AA-3191352 .. [Ascot Bermuda Limited .......ccccevirieniiiiiiiinienienieiiens Joreerenienienies Joveeneeieeieniee feevieenieeiieniiens foreeeeneen 10,3200 |t O e 0 el 0 et 0 il 0 e 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited .......ccooooonveniinis Jooveivniiniiiics e oo o nl7,831 | 0 e 0 el 0 et 0 il 0 e 0
AA-3770280 .. |Greenlight Reinsurance Ltd. .......ccccovoimiiniiniininnienies [ e e feeneeeneenn23,785 [ 0 et 0 e 0 o0 el 0 e 0
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. 0
AA-3191414 ..|Triangle Re 2019-1 Ltd .(35) [
AA-3191427 ..|Triangle Re 2020-1 Ltd ... (453) |.
AA-3191452 ..|Triangle Re 2021-1 Ltd ... ....(720) |-
AA-3191459 ..|Triangle Re 2021-2 Ltd ... (1,732) |.
AA-3191470 ..|Triangle Re 2021-3 Ltd ....... .(2,483) .
AA-3190871 .. |Lancashire Insurance Company Limited .0
AA-3191432 .. |Vantage Risk Ltd. ....ccooeeereeiciieciieeciiecieeee
AA-1460023 .. |RenaissanceRe Europe AG
52-0716794 .. |HCC Reinsurance Company Limited ...
AA-3194130 .. |Endurance Specialty Insurance Limited .
AA-3190339 .. [Renaissance Reinsurance Ltd. ......ccooiininnnnee.
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 1,016,902
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 1,016,902 (35 35 0 0 0 (5,423) 5,423 5,388 35 XXX 162 4
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
3699999. Total Certified - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30)| Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
4299999. Total Certified Excluding Protected Cells (Sum of
3699999, 3799999, 3899999, 3999999 and 4099999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
uU.s.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells
(Sum of 5099999, 5199999, 5299999, 5399999 and
5499999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction
and Certified Excluding Protected Cells (Sum of
1499999, 2899999, 4299999 and 5699999) 0 0 XXX 1,136,095 (35) 35 0 0 0 (5,423) 5,423 5,388 35 XXX 162 4
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals 0 0 XXX 1,136,095 (35) 35 0 0 0 (5,423) 5,423 5,388 35 XXX 162 4
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable | on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col. 43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0
0899999. Total Authorized - Affiliates 0 0 0
51-0434766 .. |Axis Reinsurance Company ....
95-2769232 .. | Insurance Company of the Wes
06-1481194 .. [Markel Global Reinsurance Co ....
13-5616275 .. | Transatlantic Reinsurance Company
13-5459190 .. |United States Fire Insurance Company .........ccccoeee |oeremiemminninnne foerieenienieneens
39-0273710 .. | American Family Mutual Insurance Company, S.l. ... [oecooiiiiiieniiss foreoieiiies
75-2344200 .. |Aspen American Insurance COMPany ...........ccccoeeees |oevveeesieeeiiees foeevrreeerieeannnn.
0999999. Total Authorized - Other U.S. Unaffiliated
Insurers 0 0
AA-1120337 .. | Aspen Insurance UK Limited .....ooovvevieeeieeenieeens oo e,
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 .. [Validus Reinsurance, Ltd. ...cccoooviiiiiiiiiniinaninns
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2299999. Total Unauthorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
AA-3191352 .. [Ascot Bermuda Limited ........ .0 .0 0. 0 .. .0
AA-3194101 .. [Everest Reinsurance (Bermuda . .0 0 0. 0 .. .0
AA-3770280 .. |Greenlight Reinsurance Ltd. ..........ccc..... .0 0 0. 0f.. .0
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. .0 0 0. 0].. .0
AA-3191414 ..|Triangle Re 2019-1 Ltd ..ocooovrvrvnnninenininenenes fooviiiiiiiis i 0 0 0 0 0
AA-3191427 ..|Triangle Re 2020-1 Ltd rererrnene s [ 0 0 0 0 0
AA-3191452 ..|Triangle Re 2021-1 Ltd ... .0 0 0. 0. .0
AA-3191459 ..|Triangle Re 2021-2 Ltd ... .0 0 0. 0. .0
AA-3191470 ..|Triangle Re 2021-3 Ltd ....... .0 0 0. 0. .0
AA-3190871 .. |Lancashire Insurance Company Limited .0 0 0. 0].. .0
AA-3191432 ..|Vantage Risk Ltd. ........... .0 0 0. 0. .0
AA-1460023 .. [RenaissanceRe Europe AG .. .0 0 0. 0].. .0
52-0716794 .. |HCC Reinsurance Company Limited ... .0 0 0. 0].. .0
AA-3194130 .. |Endurance Specialty Insurance Limited ......cccoooes forvevinniinniiss v 0 0 [N R 0 0
AA-3190339 .. [Renaissance Reinsurance Lid. ......ccoooiiniiiiiiiin fvenrnniniiis i foonniiiiiiine o o i [ PO 0 [ o i [ A 0 0
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 0 0 0 0 0 0 0 0 0 0
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col. 43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4299999. Total Certified Excluding Protected Cells (Sum of]|
3699999, 3799999, 3899999, 3999999 and
4099999) 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.
Non-Pool 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other
(Non-U.S.) 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected
Cells (Sum of 5099999, 5199999, 5299999,
5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
9999999 Totals 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) |exceed 100%)| 45 * 20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
0499999. Total Authorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0899999. Total Authorized - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
51-0434766 .. |Axis Reinsurance Company
95-2769232 .. | Insurance Company of the West
06-1481194 .. [Markel Global Reinsurance Co ....
13-5616275 .. | Transatlantic Reinsurance Company
13-5459190 .. [United States Fire Insurance Company ...
39-0273710 .. | American Family Mutual Insurance Company, S.I|
75-2344200 .. | Aspen American Insurance Company .....
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-1120337 .. |Aspen Insurance UK Limited .......ccoooereeeiiiieeeeiiiiiieeeeeees [ XXX.....
AA-1126033 .. [Lloyds Underwriter Syndicate #33 (HiscoX) ....ccccooovrvenn forene XXX.....
AA-3190870 .. [Validus Reinsurance, Ltd. ....ccooviiiiiiiiiiiniiniiiiiiiins foene XXX.....
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3191352 .. [Ascot Bermuda Limited
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited .
AA-3770280 .. |Greenlight Reinsurance Ltd. .......ccccenee.
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. ....
AA-3191414 ..|Triangle Re 2019-1 Ltd
AA-3191427 ..|Triangle Re 2020-1 Ltd ...
AA-3191452 ..|Triangle Re 2021-1 Ltd ...
AA-3191459 ..|Triangle Re 2021-2 Ltd
AA-3191470 ..|Triangle Re 2021-3 Ltd
AA-3190871 .. |Lancashire Insurance Company Limited
AA-3191432 ..|Vantage Risk Ltd. ......cccouvennenn.
AA-1460023 .. [RenaissanceRe Europe AG ..
52-0716794 .. |HCC Reinsurance Company Limited ........ccccoeeviveeiieennnnn.
AA-3194130 .. |Endurance Specialty Insurance Limited .
AA-3190339 .. [Renaissance Reinsurance Ltd. ......ccooiirinnnnee.
2699999. Total Unauthorized - Other Non-U.S. Insurers

2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,

2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)|[ 45 * 20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
3699999. Total Certified - Affiliates XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

70

20% of
Recoverable on Paid
Losses & LAE Over

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for
Reinsurance with

72

Provision for Overdue

Reinsurance from
Unauthorized

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

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

Not in Dispute + 20%

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

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid
Losses & LAE Over 90

75

Provision for Amounts
Ceded to Authorized

76

Provision for Amounts

7

78

ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 0
0899999. Total Authorized - Affiliates 0 XXX XXX 0 0 0 0

51-0434766 .. |Axis Reinsurance Company

95-2769232 .. | Insurance Company of the West

06-1481194 .. [Markel Global Reinsurance Co ....

13-5616275 .. | Transatlantic Reinsurance Company ....
13-5459190 .. |United States Fire Insurance Company
39-0273710 .. | American Family Mutual Insurance Company, S.I
75-2344200 .. | Aspen American Insurance Company

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

AA-1120337 .. | Aspen Insurance UK Limited
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 .. [Validus Reinsurance, Ltd. ...cccooviiiiiiininnnne.

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

1499999. Total Authorized Excluding Protected Cells (Sum of 0899999,

0999999, 1099999, 1199999 and 1299999) 0 XXX XXX 0 0 0 XXX 0

1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 XXX XXX XXX 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 XXX XXX XXX 0 0
0 0 0 0 0

2299999. Total Unauthorized - Affiliates

AA-3191352 .. [Ascot Bermuda Limited ........ccoooiriiiiiiiiiiiiiiiieicice e 0 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited 0 0
AA-3770280 .. |Greenlight Reinsurance Ltd. ........c.cc..... 0. 0
AA-3191321 .. [SiriusPoint Bermuda Insurance Company Ltd. L0 0
AA-3191414 ..|Triangle Re 2019-1 Ltd 3 .0 0
AA-3191427 ..|Triangle Re 2020-1 Ltd ... .0 0
AA-3191452 ..|Triangle Re 2021-1 Ltd ... 0 0
AA-3191459 ..|Triangle Re 2021-2 Ltd ... L0 0
AA-3191470 ..|Triangle Re 2021-3 Ltd ....... 0 0
AA-3190871 .. [Lancashire Insurance Company Limited L0 0
AA-3191432 .. |Vantage Risk Ltd. ...cccovvvrivrnne 0 0
AA-1460023 .. |RenaissanceRe Europe AG .. L0 0
52-0716794 .. |HCC Reinsurance Company Limited ... .0 .. 0
AA-3194130 .. [Endurance Specialty Insurance Limited . L0 0
AA-3190339 .. [Renaissance Reinsurance Ltd. .......cccoooiieninne. 0 0
2699999. Total Unauthorized - Other Non-U.S. Insurers 35 0 0

2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,

2399999, 2499999, 2599999 and 2699999) 0 35 0 XXX XXX XXX 0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

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

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

Past Due Amounts

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

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

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)
3699999. Total Certified - Affiliates XXX XXX XXX XXX XXX XXX XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) XXX XXX XXX XXX XXX XXX XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of
5099999, 5199999, 5299999, 5399999 and 5499999) 0 XXX XXX 0 0 0 XXX XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified
Excluding Protected Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 0 35 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and
5599999) 0 0 0 0 0 0 0 0 0
9999999 Totals 0 35 0 0 0 0 0 0 0




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

Schedule F - Part 4 - Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3

NONE

Schedule F - Part 5 - Interrogatories for Schedule F - Part 3

NONE

27,28



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

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

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

1. Cash and invested aSSetS (LINE 12) .....ccccciiririiiririeieieieie sttt s s sss e e 5,341,664,600 |.....coovvvverieiiniicces [ 5,341,664,600

2. Premiums and considerations (LINE 15) .........cocveueueueurueiiirinieieeiee et e 41,585,875 | [ 41,585,875

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .......cccooevevesforinininininicicces 0 oo e 0

4. Funds held by or deposited with reinsured companies (LiN€ 16.2) .........ccccuvvriririnienienieninenenesese e 0 oo e 0

5. OHNEr @SSES ..ot e T4A35, 471 [ i 74,135,471

6. Net amount recoverable from rEINSUIETS ..ot [ [t [oesie e 0

7. Protected Cell @SSets (LINE 27) .......ccoiueveiiieiieieiiiiieietete ettt sese bbbt sse b snssaebanas 0 0

8. TOHaIS (LINE 2B) ..o 5,457,385,946 0 5,457,385,946

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) ........cccovvvrrieciiiinininsseeeeene e 518,417,679 | [ 518,417,679
10. Taxes, expenses, and other obligations (LINES 4 through 8) ............ccccueveueueveiriiereeiereieisieeeese s e 57,182,939 | e 57,182,939
11, Unearned premiums (LINE ) ......c.oououiuiuiiiiieieieieiee ettt e s seses e 201,043,755 .o [ 201,043,755
12. Advance premiums (LINE 10) ....c..oiiioiiieieiie ettt [ [ 0
13. Dividends declared and unpaid (LiN€ 11.1 @Nd 11.2) ...oooiiiiiieieieieeeeieieeeieeee e oo 0 oo e 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiNE 12) ........ccovvuruereeeneneririns oo 5,787,306 oo e 5,787,306
15.  Funds held by company under reinsurance treaties (Lin€ 13) .......cccoeiiiiiiiiiiiiiiiieceeeeeeeeeeferec 0 oo e 0
16.  Amounts withheld or retained by company for account of others (LiNe 14) ..........cccceueveueveverrieeieeeerens|oerereeeenennens 31,996,351 | e 31,996,351
17.  Provision for reiNSUrANCE (LINE 16) ........c.eruriiiiieieieieieeesesieiete ettt ettt 0 oo e 0
18, Other lIADIlIIES ..........cuiiiiiiiiiiciic e [ 3,559,086,320 |.....cocveviireirrreieis [ 3,559,086,320
19. Total liabilities excluding protected cell buSINESs (LINE 26) ...........ccueveiieeeeiereiieeeieieieeeeeie e 4,373,514,350 0 4,373,514,350
20. Protected cell liabilities (LINE 27) .......oiiiiiiiiiii e 0
21. Surplus as regards policyholders (Line 37) 1,083,871,59 XXX 1,083,871,59
22. Totals (Line 38) 5,457,385,946 0 5,457,385,946

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEMENES? ....oeeeeeeeeeeceeeeteteeeeecaeeetetesessasseseseses s sssseeseses s sssssesesasssssssseses s s ssseseses s s asseseses s ssassesesas s ssansnsesas s s ssanseses s s ssansetesansanansnsesananans Yes [ ] No[ X ]

If yes, give full explanation:

29




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

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

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

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

(3000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Net (1-2) [ Assumed Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior..... XXX e 3,715 [ 4,893 [ ... XXX......
2. 2013....|...... 538,183 |........ 72,951 |....... 465,232 |....... 377,187 |........ 50,310 |0 [0 | 10,683 [0 521 | 337,560 |....... XXX......
3. 2014....[|..... 596,036 |.........71,675 |....... 524,361 |....... 251,478 |........30,827 |.oorreeen 0 [ 0 [ 8,167 o 0 564 [ 228,818 |...... XXX......
4. 2015.... .. 623,777 |........ 79,944 |...... 543,833 |....... 171,772 (. 20,242 |0 i 0 6,272 |l 0 128 [ 157,802 |...... XXX......
5. 2016.....[...... 688,466 |........ 94,659 |....... 593,807 |....... 125,309 |........ 14,106 [...cocooooieins O | 0 e 5,578 [ 0 o 77 | 116,781 |....... XXX......
6. 2017....[...... 718,174 |........ 95,867 |....... 622,307 |....... 87,126 |........ 13,445 | .0 [0 5,891 L0 228 79,572 |....... XXX......
7. 2018....|...... 768,603 |.......100,994 |....... 667,609 |........ 53,540 |........ 13,009 | O e 0 | 5,794 [0 [ 67 e 46,325 |...... XXX......
8. 2019....[..... 878,928 |........ 18,648 |...... 860,280 |......... 32,035 | 0 |orreneeenn O e 0 5,835 | 0 e 0 e 37,870 |....... XXX......
9. 2020...... ...1,019,769 |........ 49,083 |....... 970,686 |........ 10,671 |ooriieeenne 0 | O o 0 2,538 e 0 e 0 [ 13,209 |...... XXX......
10. 2021...... ... 1,044,783 |...... 71,822 |....... 972,961 |.......... 1,286 | [V U (1N SO (V1 4 | [V U (V1 I 1,700 |....... XXX......
11. 2022 1,015,001 935,251 251 0 0 0 101 0 0 352 XXX
12.  Totals XXX XXX XXX 1,114,370 141,939 0 0 52,451 0 1,680 | 1,024,882 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Assumed Assumed Anticipated| Unpaid Assumed
1. Prior....f......16,352 | O o910 | O e O O e O 0 327 [0 032 17,194 XXX.....
2. 2013 2,892 ol O A 0 0 e O 0 O DT [l O 02,983 ) XXX.....
3. 2014 2,839 |t 0 105 0 el 0 e [V [V (V1 S 56 o 0 e 0} 3,000 ... XXX.....
4. 20150 2,070 | 0 120 | 0 el 0 e [V [V [V L1 I 0 |ooeernnnn 0 o 2,231 | XXX.....
5. 2016..... ... 9,664 |0 100 0 el 0 e [V [V (V1N I M3 [ 0 oo 10} 5,932 | XXX.....
6. 2017 9,013 oot O o 147 0 el 0 e [V [V (V1N S 180 [ 0 |oeeeennnnn 0 e 9,340 .. XXX.....
7. 2018 13,611 0 23D el 0 el 0 [V [V (V1N S 272 oo 0 e 69 14,118 | XXX.....
8. 2019... .....31,671 |0 68 0 el 0 [V [V (V1N S 631 |ooinee 0 |reenn 26 |.......32,770 |...... XXX.....
9. 2020.....0.....92,236 | oo 0 o402 0 el 0 e [V [V [ 1,845 | 0 | 141 ]......94 483 | XXX.....
10.  2021..... ... 114,626 |............... (V1N I 513 [ [V [V [V [V [ 2,287 | (V1 S 13 |..... 117,426 |.... XXX.....
11. 2022 190,900 0 24,234 0 0 0 0 0 3,807 0 286 218,941 XXX
12.  Totals 481,834 0 26,968 0 0 0 0 0 9,616 0 577 518,418 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f....... XXX | XXX | D, 9.0. CHPI R D, G R D, G R DL, GO O (V1 0. XXX 16,867 .o 327
2. 2013 390,853 |.......... 50,310 |......... 340,543 |.............. 72.6 [ 69.0 [ 73.2 | (V1 (V1) U ST 2,926 | 57
3. 2014.... | 262,645 |......... 30,827 |......... 231,818 .o 441 [ 43.0 [ 44.2 o (V1 (V1) U ST 2,94 | 56
4. 2015.... [ 180,275 |.......... 20,242 |......... 160,033 |......c.c... 28.9 [ 25.3 [ 294 [ (V1 (V1) U ST 2,190 | 41
5. 2016.....|.cco.... 136,819 |......... 14,106 |......... 122,713 [ 19.9 | 14.9 | 20.7 [ (V1 (V1) U ST 5,819 | 113
6. 2017.... .o 102,357 |......... 13,445 |....... 88,912 | 14.3 [ 14.0 | 143 [ (V1 (V1) U ST 9,160 | 180
7. 2018....|.cene 73,452 |......... 13,009 |......... 60,443 |.....conce.. 9.6 |oierene 12.9 | 9.1 | (V1 [V O T 13,846 |....coneev. 272
8. 2019....|.ceen 70,640 | [V 70,640 |.ooornnee 8.0 | 0.0 |oorerenen 8.2 | (V1 [V O T 32,139 | 631
9. 2020.....| .o 107,692 .o [V 107,692 |.............. 10.6 | 0.0 |eorrriene L P T (V1 [V O T 92,638 |..cocenv 1,845
10.  2021.....feeene 119,126 | [V 119,126 |.............. 114 | 0.0 |eorrriene 12.2 | (V1 (V1 O IS 115,139 |............ 2,287
11. 2022 219,293 0 219,293 21.6 0.0 23.4 0 0 215,134 3,807
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 508,802 9,616

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P - PART 2 - SUMMARY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year

1. Prior.....]o..... 850,844 |...... 933,125 |....... 963,919 |....... 971,292 |...... 976,062 |....... 976,028 |....... 976,485 |....... 981,274 |....... 989,096 |....... 987,826 |......... (1,270)(.......... 6,552
2. 2013.... | 44,779 |....... 353,782 |....... 340,425 |....... 336,187 |....... 332,916 |...... 332,001 |....... 330,616 |....... 331,126 |...... 330,491 |....... 329,803 |............ (688)|......... (1,323)
3. 2014....f|..... XXX foene 286,546 |....... 250,244 |....... 233,513 |...... 226,104 |....... 224,756 |....... 223,826 |....... 224,504 |...... 224,217 |....... 223,59 |........... (273 e (909)
4. 2015.... | D0, S N XXX [ronene 205,153 |....... 180,510 |....... 160,882 |....... 156,624 |...... 165,191 |....... 154,988 |....... 154,510 |....... 163,720 |............ (790)|........ (1,268)
5. 2016......}...... D0, S N XXX [ovvne XXX oo 172,470 |...... 140,316 |....... 121,748 |....... 118,891 |....... 118,987 |....... 118,309 |....... 117,022 |......... (1,287)f........ (1,965)
6. 2017....|..... XXX oo [oevn XXX oo [oevne XXX [ XXX oo forvnen 148,711 |...... 104,522 |........ 84,884 |........ 87,328 |........ 85,435 |....... 82,841 |...... (2,594)........ (4,482)
7. 2018...f|...... XXX foeee XXX [ovvne XXX [ XXX oo foevne XXX oo e 103,011 |........ 68,270 |........ 67,044 |........ 60,334 |........ 54,377 |......... (5,957)|....... (12,667)
8. 2019....|..... XXX foeee D0, S N XXX oo [ XXX ooven foevne XXX oo [ XXX foene 104,866 |....... 107,085 |....... 91,820 |....... 64,174 |...... (27,646)....... (42,911)
9. 2020......|..... XXX foeee XXX foee XXX [ XXX oo foevne XXX oo [ D0, S B XXX [ 358,143 |..... 354,450 |...... 103,309 |..... (251,141)|..... (254,834)
10.  2021....|.... XXX [ XXX [ XXX [ D,0, %, CUU RO XXX e | XXX [ XXX s D,9, 9, GOV RN 138,834 |....... 116,425 |....... (22,409)|....... XXX......

11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 215,385 XXX XXX
12. Totals (314,404)]  (313,807)

SCHEDULE P - PART 3 - SUMMARY

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
(3000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior......}...... 000.......[eene 388,078 |....... 655,221 |....... 801,071 |....... 890,002 |....... 938,032 |....... 952,296 |....... 959,874 |...... 967,244 |...... 970,959 |....... XXXt oo XXX......
2. 2013, s 37,782 |....... 178,269 |...... 260,571 |....... 297,052 |....... 315,613 |....... 324,642 |...... 326,100 |....... 326,902 |....... 326,611 |....... 326,877 |....... XXXt oo XXX......
3. 2014....|...... D, ¢ G 18,807 |....... 111,090 |....... 170,49% |....... 202,100 |....... 214,779 |....... 218,433 |....... 219,932 |..... 220,318 |....... 220,651 |....... XXXt oo XXX......
4. 2015.... ...... XXX |oeenns XXX Jeeeeee 11,063 |........ 74,262 |....... 126,376 |....... 145,395 |...... 148,753 |....... 150,312 |....... 150,831 |....... 151,530 |....... DO ¢ G XXX......
5. 2016.....|...... XXX [ XXX | XXX [ 8,300 |........ 56,361 |........ 97,180 |....... 106,531 |....... 109,307 |....... 110,364 |....... 111,203 |....... D, 0. ¢ G XXX......
6. 2017.... ...... XXX [ DL, G R D0, G XXX o fooeieen 4,986 |........ 40,649 |........ 61,111 |....... 70,070 |........ 72,025 |......... 73,681 |....... DO ¢ G XXX......
7. 2018.... ...... DL, G R XXX [eeenen D0, G XXX o foeenen XXX e | 2,760 |........ 17,201 |....... 32,050 |......... 37,675 |........ 40,531 |....... XXXt oo XXX......
8. 2019.... ...... XXX [ DL, G R D0, G XXX oo foeeen XXX oo |eeenen D0, G RV 1,715 |........ 15,829 |........ 26,213 |......... 32,035 |....... XXXt oo XXX......
9. 2020......|...... XXX [ DL, G R D0, G XXX o foeenen XXX e |eeenen XXX [ XXX [ 967 |...oen.n. 6,930 |........ 10,671 |....... XXXt oo XXX......
10. 2021....|..... XXX [ DL, G RN D0, G XXX o foeenen XXX e |eeenen XXX [ D0, & G D,0. 0, O ORI 185 |......... 1,286 |....... D0, G XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 251 XXX XXX

SCHEDULE P - PART 4 - SUMMARY

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 52,009 |............. 9,738 [ 4,452 |............. 2,886 [..ccccvee. 2,872 [ 853 | TAT oo 642 | 689 [ 515
2. 2013 36,585 | 2,137 [ 323 | 70 [ 70 [ 240 | 127 | 104 | 166 | 74
3. 2014.... .. D,0. & ST TR 31137 [ 1,388 | 212 | 27 [ 261 | 230 | 127 | 155 | 105
4. 2015.... e ).9.0, TN BU D,9,9, TN U, 20,849 |............. 1,123 | 193 [ 323 | 612 | 230 | 268 | 120
5. 2016.....[........ ).9.0, TN BU ).9,0, TR RU D.9,9, TN R, 17,292 | 1,075 | 642 | 1,204 | 612 | 288 | 155
6. 2017.... .. ).9,0, TNV BUR ).9,0, TR RU XXX v o D.9,9 TN U, 16,536 |..ccveneee 1,688 |............ 1,131 s 1,204 | 404 | 147
7. 2018.... |.ceen D,9, %, CHPIT ORI ).9,0, TN RU ).9,0, TNV BU ).9,0, TN BU D,9. & CHUTI ORI 14,879 | 1,033 | [T 556 oo 235
8. 2019..... .ceen D,9, &, CHPIT ORI ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU D.0. & ST ORI 14,399 | 300 | 855 | 468
9. 2020...... .coeeen D,9, &, CHPIT ORI D,9, %, CHPIT ORI ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU ).9,0, TN RU XXX evoovven Joeveeiees 19,071 | 732 | 402
10. 2021.... .cceee D,9, &, CHPIT ORI D,9, %, CHPIT ORI ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU ).9,0, TN RU ).9,0, TN BU D.9,0 TN R, 15,009 [.ooieereinee 513
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 24,234
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 1A - Homeowners/Farmowners

NONE

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

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

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

NONE

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

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

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

NONE

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



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

Schedule P - Part 1M - International

NONE

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

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE

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

NONE

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

NONE

49, 50, 51, 52, 53, 54



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

SCHEDULE P - PART 1S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
($000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX e XXX i fooeenns 19,927 [ (U OO (U1 P (U1 - 6,388 |....cocerienne (U OO [V S 26,315 |....... XXX......
2. 2021...| .. 1,044,783 |........ 71,822 |....... 972,961 |.......... 1,286 | (U OO (U1 P (U L/ R (U OO [ P 1,700 |...... XXX......
3. 2022 1,015,001 79,750 935,251 251 0 0 0 101 0 0 352 XXX
4. Totals XXX XXX XXX 21,464 0 0 0 6,903 0 0 28,367 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior 176,308 |[...coocoeeeena 0 [ 2,221 o 0 ot 0 et 0 e 0 e 0 e 3,522 | 0 o278 [ 182,051
2. 2021.... ... 114,626 |............... (V1N I 513 | 0 e 0 i 0 i 0 i 0 e 2,287 | 0 13 [ 117,426 |............... 0
3. 2022 190,900 0 24,234 0 0 0 0 0 3,807 0 286 218,941 0
4. Totals 481,834 0 26,968 0 0 0 0 0 9,616 0 577 518,418 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior ....f....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I 0 e 0 o D,9,0, TN IR 178,529 |........... 3,522
2. 2021 119,126 | 0 oo 119,126 | 114 0.0 |eeine 12.2 | 0 e 0 e 0.0 |........ 115,139 |........... 2,287
3. 2022 219,293 0 219,293 21.6 0.0 23.4 0 0.0 215,134 3,807
4. Totals XXX XXX XXX XXX XXX XXX 0 XXX 508,802 9,616
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 1T - Warranty

NONE

Schedule P - Part 2A - Homeowners/Farmowners

NONE

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

NONE

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

NONE

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

NONE

Schedule P - Part 2E - Commercial Multiple Peril

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule P - Part 21 - Special Property

NONE

Schedule P - Part 2J - Auto Physical Damage

NONE

Schedule P - Part 2K - Fidelity/Surety

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

Schedule P - Part 2M - International

NONE

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

NONE

Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Years in
Which Losses
Were Incurred

1. Prior......

© ® N o o > N
N
(=]
=
o

-
o
N
o
N
=

-
-
N
o
N
N

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
2 3 5 6 7 8 9 10 11 12
2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year
....... XXX | forencicc e fo e e
....... XXX e XXX
....... XXX e XXX
....... XXX e XXX
....... XXX oo XXX
....... XXX oo XXX
....... XXX oo XXX
....... XXX oo XXX
XXX XXX

12. Totals

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

1o Prior. e f e e
2. 2013 o e
3. 2014...[ ... XXX vvwe oo for e e e
4. 2015... ... D,0, O, T XXX evvown oo fe e e
5. 2016........... XXX oo oo XXX......
6. 2017.... ..... XXX oo oo XXX......
7. 2018.... ... D.0, O, T I XXX......
8. 2019.... ..... XXX oo oo XXX......
9. 2020........... XXX oo oo XXX......
10.  2021.....|...... D.0, O, T XXX......
11. 2022 XXX XXX

12. Totals

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

1. Prior.....]...... XXX foeee XXX foeee XXX [ XK XXX oo [ D0, S B XXX [ 545,231 |....... 523,419 |....... 231,424 |..... (291,995)|..... (313,807)
2. 2021....fo.. XXX foeee XXX foeee XXX [ XK XXX oo [ D0, S B XXX [ XXX e 138,834 |...... 116,425 |....... (22,409)|....... XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX 215,385 XXX XXX

4. Totals (314,404)]  (313,807)

SCHEDULE P - PART 2T - WARRANTY

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

4. Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 3A - Homeowners/Farmowners

NONE

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

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

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

NONE

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

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

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 3M - International

NONE

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

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....{..... 000w | e e e
2. 2013 e e fe e
3. 2014....|..... XXX......
4. 2015.... ...... XXX......
5. 2016.... ...... XXX......
6. 2017.... ..... XXX......
7. 2018.... ... XXX......
8. 2019...|.... XXX Jorre e XXX i [ XXX fevn XXX o XXX [reene XXX Joeeriememneneenrieeesseeeccseseees s
9. 2020......|...... XXX Jorre e XXX i [ XXX fevn XXX o XXX.ovvefoo XXXKeovee v XXX [roeeemricicirenmenefereeemeeceeseseeeeerccerreccec e
10.  2021.....[..... XXX Jorre e XXX i [ XXX fevn XXX o XXX.ovvefoo D %, O, S N D9, %, G R XXX v oeeeeememccmereerrcieniececcce o
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L e
2. 2013 e e f e
3. 2014...[..... D, ¢, GOV RS USRI [SUROURURERRPER ROSURUSTRIPRRI RO USRI SURRSRSRRRURITN ROURSURERITUR! RSOSSN PRSI R
4. 2015....|..... XXX e e XXX i oo fo e e
5. 2016.....|...... XXX foreen XXX
6. 2017...[..... XXX fereen XXX
7. 2018....[..... XXX e frreen XXX
8. 2019....[..... XXX fereen XXX
9. 2020......|....... XXX e fereen XXX
10.  2021.....[|...... XXX e fereen XXX
11. 2022 XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....)..... XXX e XXX [ D,0, 0, OV IV XXX feees XXX [ D,9, 9, GOV RV XXX e | 000.......[-ceenn 32,968 |........ 52,895 |....... D, 9., OV RV XXX......
2. 2021.... ...... XXX e Joreee XXX i o XXX [ D,9, 0, GOV RO XXX e | D, &, GV RV XXX [ D,9, 0, GV PR 185 |......... 1,286 |....... XXX | XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX 251 XXX XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior.....|...... XXX i oveeee XX s o XXX (XK. .. M. OO ... B D .. (..o o
2. 2021.....f|...... XXX e Jroeaee XXX s e XXX (R . XX ... [ DEROOREENGE . B ... Dy .. [
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 4A - Homeowners/Farmowners

NONE
Schedule P - Part 4B - Private Passenger Auto Liability/Medical
NONE
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical
NONE
Schedule P - Part 4D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 4E - Commercial Multiple Peril
NONE
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 4G - Special Liability
NONE
Schedule P - Part 4H - Section 1 - Other Liability - Occurrence
NONE
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made
NONE
Schedule P - Part 41 - Special Property
NONE
Schedule P - Part 4J - Auto Physical Damage
NONE
Schedule P - Part 4K - Fidelity/Surety
NONE
Schedule P - Part 4L - Other (Including Credit, Accident and Health)
NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 4M - International

NONE

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

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

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

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
In\f:vuer::d 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior. o e e e e e e e,
2.
3.
4.
5.
6.
7.
8. 2019.. ... XXX v XXX v XXX v XXX [ XXX e XXX e e foeccc o
9. 2020......[........ XXX v XXX v XXX e XXX e XXX e XXX v XXX e i
10, 2021.... ....... XXX v XXX v XXX e XXX v XXX v XXX v XXX e XXX v o
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior...J....... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ D0, % G R 23,267 |oerinne. 4,113 | 2,221
2. 2021 ... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX frrrreieins 15,009 [ 513
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 24,234
SCHEDULE P - PART 4T - WARRANTY
1. Prior....{..... XXX o XXX...o....
2. 2021 ). XXX v XXX........
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

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

76,77,78,79, 80, 81



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

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

NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5T - Warranty - Section 1
NONE
Schedule P - Part 5T - Warranty - Section 2
NONE
Schedule P - Part 5T - Warranty - Section 3
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 1
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 2
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 1
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 2
NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

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

85, 86, 87, 88



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

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.
1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1
If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:
1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in
o o)1= £ TSRS SRPRTRSPSRRINY B
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...t Yes [ ] No [ ]
1.4  Does the company report any DDR reserve as l0ss or 10Ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiiiie ettt ettt e b neeens Yes [ ] No [ ]
1.5  If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? .....cccccevviriieiiereiiiieieecieveeisseeieiennas Yes[ 1 N[ 1 NA[X]
1.6 If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:
DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid
1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612_Totals 0 0
2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No[ ]
3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
FEPOIEA N ThIS STAIEMENT? ... .cvcvieiie ettt ettt ettt et e ettt eeeee e es et e e et et et eseee s s es e s et et et eseeess et essese et et eeeeeas s ssesatat et et eense s enesasasetesesnnn e anananaen Yes [ X] No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ......o.ouiviviviiiieeecteteiei ettt sttt st bttt es et b s es b e b b s st e s bbb s es s b e b bt s ses bbb st s s bbb s s e st bbb s st et b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) B4 FIARILY vvoveeeeeeeeeeee e ene eesesnss s senes
B.2 SUFELY ...ttt eeeee e
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveeecenne
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes[ 1 No[X]
7.2 (An extended statement may be attached.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including 4 5 6 7 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Active Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Status Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. (a) Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama .......ccccocecee . AL ool | 14,556,800 |..... 15,877,714 |.. ... 300,290 |...
2. Alaska .......cccoooveeeceeee AK oo b o 1,787,242 |....... 1,837,549 |0 e 0
3. Arizona .......ccoeoeveeece AZ ool 35,014,776 |..... 36,540,499 |.. 87,041 )| .
4. Arkansas .......cccccecee. AR ool [ 4,740,762 |...... 5,107,433 |. 65,294 |......... (465 029)f....
5. California ........ccccooeunene ....101,703,198 |....107,116,829 |.. 373,989 |....(20,204,906)|....
6. Colorado .......cccceceee0ece. CO |ovevee L 22,135,039 |..... 22,875,063 |.. ....8,696 |..... (2,352,645)|....
7. Connecticut .......cccceeee. CT |oveeevee e o 15,283,326 |..... 15,454,048 |.. . 979,128 |.........(741,446))|....
8. Delaware .........c.c...... DE  |eoeeverebvereen | 3,211,059 |....... 3,412,500 |.. 71,391 |...........(35,738)]|....
9. District of Columbia .....DC |........Leccoei |oees 2,068,118 |...... 2,303,464 |.. 0 e (440)|......... (585,068)]....
10.  Florida ....cccoeoevvcvvccec FL oo L e 78,200,638 |..... 79,048,425 |. SO0y 1,742,477 |....(16,187,487))|....
11. Georgia ....c.ccovvevvveeecie GA - v L o 32,199,465 |.... 33,347,046 |.. ...0 226,126 |..... (3,628,435)]....
12, Hawaii oo HE e L 3,331,350 |....... 3,490,083 |.. w0 ] 328,525 ... (1,550,459)|....
13. Idaho .....ccevccccicecs ID e b e 4,773,253 |....... 4,772,565 |.. 0 o (4,959)|......... (353,937)|....
14, MNOIS oo L e L [ 49,438,465 |..... 51,690,604 |.. 0 o 2,439,769 |..... (1,661,247)|....
15, Indiana......cccoeeveccie e IN el o 23,208,367 |..... 24,335,905 |.. 0 e 444 469 |....... 1,543,431 |....
16, lowa oo JA e L s 6,689,492 |...... 7,056,872 |.. 0 o 94,696 |.......... 138,096 |....
17. Kansas ......cooceeeeeee. KS ool o 11,864,883 |..... 12,525,995 |.. 0 fo. 211,484 (880,348)
18.  Kentucky ......ccccoevveveece KY ool e 6,867,717 |...... 7,069,820 |.. 0 o 114,008 ... (237,511)
19. Louisiana .....ccccocvveece LA oo Lo e 11,959,998 |.... 12,899,045 |. o0 o 746,703 |..... (2,046,587)
20. Maine ......cooccevvvcevceccce ME ool e 3,045,243 |....... 3,115,527 |. w0 o 145,847 [ 219,537 |...
21. Maryland - ISR IS 24,952,058 |..... 27,622,441 |.. w0 | 641,670 |..... (2,247,006)|....
22. Massachusetts ............ MA |l e 17,058,120 |..... 18,341,892 |. 0 [ 308,767 |..... (1,056,061)|....
23. Michigan .....cccccccovvccecee Ml oo L o 38,074,871 |..... 39,187,245 |.. o0 o 347,483 |....... 2,200,561 |....
24. Minnesota ......cccococecec. MN ool o 15,704,048 |..... 16,552,935 |.. w0 | 163,150 (148,848)|....
25.  MissisSippi ...cccoeveeceeeee MS oo L [ 4,786,706 |...... 4,882,912 |.. w0 o 124185 |.......... 782,894 |....
26. Missouri ......ccccoceeeeeeeee MO ool o 14,967,530 |..... 15,945,910 |.. w0 | 468,147 |.........(660,923)....
27. Montana .........cocoeeeceee MT oo Lo o 2,625,342 |....... 2,834,878 |.. .0 | 35,077 212,225 |....
28. Nebraska .........ccccccc... . NE oeeereelvreen [ 3,871,157 |....... 3,994,385 |.. o0 o (265)]......... (511,936)....
29. Nevada .....ccccooceceecece NV ool o 11,478,797 |..... 11,419,975 |.. .0 | 201,578 |..... (1,971,778)]....
30. New Hampshire ...........NH  [.cocooo.luvereen | 5,665,519 |...... 5,816,607 |.. 0 e 53,672 |......... (314,191)(....
31. NewJersey ....ccoceeeeceee NJ el e 22,783,725 |..... 24,014,339 |. 0 o 3,032,634 |..... (4,747,534)|....
32. New Mexico ......ccceceec.. NM  |oveeveee b e 4,971,725 |....... 5,235,836 |. 0 e 120,993 |......... (573,197)|....
33. New YorK ...ccooooveeicie e NY ool o 49,994,759 |..... 51,257,237 |.. SO0 O 3,856,972 |.... (7,768,674)]|....
34. North Carolina ............ NC  |oeeveeeiluveen [ 32,025,190 |..... 34,079,139 |.. w0 o 258,790 ... (1,912,968)|....
35. North Dakota .......cc..... ND |oveuvevee b e 3,989,314 |...... 4,192,891 |.. 0 e 97,705 |......... (217,627)|....
36. Ohio ..o OH el o 28,885,134 |..... 30,510,917 |.. .0 | . 648,742 |......... (501,888)]|....
37. Oklahoma .......cccoceeeec. OK foveveee bl e 9,845,812 |..... 10,638,845 |. .0 | 66,892 |......... (434,377))....
38. Oregon ......cceeeeeevvceeeee OR |oeeee L o 10,146,630 |..... 10,496,797 |. 0 e 52,819 |...... (1,323,673)]....
39. Pennsylvania .............. PA | Lo [ 30,810,715 |..... 32,658,457 |.. ...0
40. Rhodelsland .....ccc.... Rl oo Lo 2,401,146 |....... 2,570,186 |.. 0.
41. South Carolina ............SC oo Lo | 15,089,729 |..... 15,644,310 |.. 0.
42. South Dakota .............. SD |ooooeoee b e 2,117,737 |....... 2,210,124 |.. .0 | ,
43. Tennessee ......cccecee. TN oo Lo s 18,433,613 |..... 18,997,679 |. 0 [ 52,236 ... (1,508,540)|....
44, Texas ..ccovevenevveceicecd TX oo L o 84,623,593 |.... 86,780,852 |.. .0 | ...(11,808,843)|....
45. Utah ..o UT el e 10,674,129 |..... 11,655,290 |.. w0 o 22,965 ... (1,188,096)|....
46. Vermont ......cccocecvveee VT oo Lo e 3,619,964 |....... 3,353,962 |. o0 o 21,686 ... (88,457)|....
47, Virginia ..ccooceevvveencece VA e Lo s 21,871,695 |.... 24,592,040 |.. w0 o 74,778 (4,704,416)|....
48. Washington ................. WA [l | 28,839,455 |..... 31,505,292 |.. w0 o 167,386 ... (6,682,116)|....
49. West Virginia ......cccc.... WV foeveeeeLucoriis oo 2,883,609 |....... 2,916,038 |.. w0 | 105,870 |......... (296,710)]....
50.  Wisconsin .....ccccoeeecvveee W1 oo L e 12,948,108 |.... 13,204,585 |.. .0 | ..(235,337)|....
51.  Wyoming WY e L o 1,587,657 |....... 1,639,720 |.. .0 [ ....(54,663)|....
52. American Samoa ......... NS T PP | A U KOS IOSRRRRURR IUSRSRRRRRRR USRS
53. Guam .....cccveiieiieec e GU oo Ne e e s s |
54. PR N e oo e oo e
55. U.S. Virgin Islands ....... VI oL e (M, e (11,584 0 26,046 | 41,593
56. Northern Mariana
Islands .......cccoevveennenn MP [N s foereeieenieeniee Joeeeerieenieeniee [oeireereeeiiceniee foeeeeerreeseeeees [
57. Canada.......cccceeeeueennn. CAN e N e e o o o e ———
58. Aggregate other alien . QT ....287, .. 0 [ veeeee. (25,900)].... ...664,914 |..
59. Totals XXX 970,082,596 (1,014, 906 653 0 21, 278 657 (98,524,853) 508,421,636
DETAILS OF WRITE-INS
58001. MEX Mexico ...287,535 |. ...287,535 |.. 6,756 |... ...664,914 |..
58002, ... e XX e e e e e s e e
58003. ... e XXX e oo e e e e e
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccoeevev e D,0.0 S (L (L [( 1 (L [0 R [0 [V 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 287,535 287,535 0 6,756 (25,900) 664,914 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccccevvieies e 52 4. Q - Qualified - Qualified or accredited reiNSUrer..............ccooeevirines ceeeae 0
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiie e sennees 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 - S€€ DSLI)..........cociiiiiiiiiiiiiie e e 0 6. N -None of the above - Not allowed to write business in the state... ....... 5

(b) Explanation of basis of allocation of premiums by states, etc.
Primary premiums are allocated based on the state in which the insured property is located. Pool premiums are allocated based on the location of the insured.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

Allocated by States and Territories

Direct Business Only

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

-

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

© © ® N o o & DN

AlADAMA ... AL
AlBSKE ... AK
AIZONA ... AZ
ATKaNS@S ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ..........cccooiiiiiiis DC
Florida ... FL
GEOMGIA -ttt GA
Hawali ... HI
1daN0 ..o ID
NOIS ... IL
INdiANa ... IN
IOW@ ..o 1A
KanSas ..o KS
KeNtUCKY ....ooueiiiiiiiciic KY

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

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire

NEW JEISEY ..o

NeW MEXICO ........cocviiriiiiiiii

NEW YOrK ..o NY
North Carolina .........cccccovviiviiiiiiciic e, NC
North DaKota ..........ccooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
OFEJON ..ttt OR
Pennsylvania ... PA
Rhode Island ... RI
South Caroling .........ccccoiiiiiiiice e SC
South DaKota .........ccocuiuiiiiiiiiiiiccceccce SD
TENNESSEE ... TN
TEXAS ..o X
ULBN s uT
Vermont ..o VT
VIFGINIA .o VA
Washington ..., WA
West Virginia .......coveeiieeiiiiiiiiene e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMerican Samoa ..........cccccvveuiiiiiiiieiiee s AS
GUAIM ..o GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccoooeiiiiiiiiiiieeeeeeeee \Y|
Northern Mariana Islands ...............ccccooeiiininns MP
CanNada ......cooiii e CAN
Aggregate Other Alien ..........cccooeiiiiiiieiccce oT
Total
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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 December 31, 2022

Denotes Insurance Company

Common Stock Ownership Only - 100% unless otherwise indicated

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

Genworth Insurance
Company (NC)

56-1311049

Genworth Holdings,
Inc. (DE)
33-107307 6

Genworth Financial
Infemational
Holdings, LLC

(DE) 55-0848642

99.99%* 99.9%'
Genworth Seguros Genworth Financial Genworth
de Creditoala AsiaLimited Servicios, S. de
Vivienda, S.A. de (HKG) R.L. de C.V. (MEX)

C.V. (MEX)

Genworth (Shanghai)
Health Consulting
Services Company

Limited

(CHN)

Genworth North
America Corporation
(WA) 91-1277112

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

Enact Holdings, Inc.

46-1579166

River Lake Insurance
Company VI (DE)

26-3709693

River Lake
Insurance
Company X (VT)
46-0982336

| 99.99%° |
Genworth Genworth Life HGI Annuity ite d Pacifk .
Financial Service United Pacific Genworth. Capital

Agency, Inc Insurance c ion (DE) Structured Settlement Financial India Brokerage

, nc. Company (DE) omporaiion Company (FL] Private Limit i
[VA) 54-1304309 918027719 04-3193403 ompany (FL) HVOUENET' ed Comoration WA Enact Morigage 4 Enact Re Lid.

Holdings, LLC Genworth Financial (BMU)
(NC) Maurifius Holdings 98-1702829
CareScout, LLC 56-2255474 Limited (MUS)
(DE)
04-3401260 |
l | l Enact Morigage Enact Financial
Genworth Life and Genworth Enact Financial Insurance Assurance
Annutty Insurance GLIC Real Estate Annuity Senvice GFCM LIC Services, Inc. (DE) Corporation (NC) Comporafion (NC)
Company (VA) Holding, IC [DE) | | Comporation (DE) (OE) 320098109 310985858 56-1775870
54-0283385 263366147 464037534 260070983
34.5%

Jamestown 0, Enact Mortgage

Assignment 65.5% Services, LLC (NC) Encq Mortgage
—— Company, Inc. Genworth Life 020731 589 Remsu(cmce

(VA Insurance Comporafion (NC)
54-1215126 Company of New 56-2142304
York (NY)
22-2882416
Enact Mortgage
Mayflower GLCNY Real Sponsored Capiive Morument Lane Insuronce
- GNWLAAC Assignment Estate Holding, Re, Inc. (NC) pec. Inc. Corporation of
Assigned RealEstate Newco Comoration (NY) LLC (DE) 62-1819880 (DC) North Carolina (NC)
Settlement, Inc. Holding, LLC Properties, Inc. 13-3627179 74-3128556 82-4894729 790
(VA) 54-1446519 lDEi (VA) 36- 56-0729821
20-2528615 ?19178

Reflects capitalized companies only.

Does not include limited partnerships or investment companies whose
shares are owned by individual investors or insurance companies.

"1 share owned by Enact Mortgage Insurance Corporation.

2No shareholders.

3.01% owned by Enact Mortgage Insurance Corporation.

Monument Lane
IC1,Inc.

Monument Lane
IC2,Inc.

(bC)
82-4924650

(bC)
82-4912153

“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 Haldings, Inc.

~9% investment vehicles managed by Bayview Asset Management, LLC;

Remainder publicly owned.



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

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

16

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. ....ooooeeeeeeeeeeneiin [0 COMPANY ... eeeenee | OWNETSiD .100.000 ...|Genworth Financial,
..... 00000 ....|91-1143830 .. Capital Brokerage Corporation .. Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ....|04-3401260 .. CareScout, LLC . | Genwor th North America Corporation . | Ownership.. .100.000 ... | Genworth Financial,
..... 37095 ....|56-1775870 .. Enact Financial Assurance Corporation .. Enact Mortgage Holdings, LLC Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ....|32-0098109 .. Enact Financial Services, Inc. ...ccccvveveeenn .. Enact Mortgage Holdings, LLC . Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ... |46-1579166 .. 0001823529 .. | NASDAQ Enact Holdings, Inc. ..... .. | Genwor th Holdings, Inc.1 . Ownership.. .81.600 ....| Genworth Financial,
..... 00000 ....|46-1579166 .. 0001823529 .. | NASDAQ Enact Holdings, Inc. ..... . |Publicly Ouned ..... . [ Ownership.. .18.400 ....| Genwor th Financial,
T 00000 .... |56-2255474 .. Enact Mortgage Holdings, LLC ... . |Enact Holdings, Inc. . | Ownership.. 100.000 ... |Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | oeeee 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC . Ownership.. .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 16675 .... [56-0729821 .. Carolina .ooeeeeeeeeeee e . ..|Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... .|Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... Genwor th Financial Services, Inc. Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. ..ooovvvvvvviiiiinnnns . |Enact Holdings, Inc. ......cceue.e. . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|46-4037534 .. Genworth Annuity Service Corporation . Genworth Life Insurance Company . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ... |54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 Genworth Financial Asia Limited ............... LLC trrreiieiiieeiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ownership .100.000 ...|Genworth Financial,
................................................................ 00000 80-0873306 . | Genworth Financial, Inc. ......cccccceiinnnnnee Remainder publicly owned ....................... |Ownership.. .100.000 ...|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... . . Genwor th North America Corporation .......... |Ownership.. ..99.990 ....|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND....)......NIA....... | Genwor th Holdings, Inc. ......................... | Ownership ..0.010 .... | Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 55-0848642 .. DE.....|......NIA....... | Genwor th Holdings, Inc. ......................... | Ownership .100.000 ... | Genworth Financial,
............... 00000 ....| ceeerreernnenn Enact Holdings, Inc. ...... Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|33-1073076 .. Genwor th Holdings, Inc. . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genworth Financial, Inc. ...ccuvveeneeen |onees 94072 ....|56-1311049 .. Genworth Insurance Company ..............oeeeeens .| Genworth Financial, Inc. ............. . [ Ownership.. .100.000 ... | Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company Genworth Life Insurance Company .. | Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees |eeeee 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. .....ccceeeeees | oees 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York Genworth Life Insurance Company .............. Ownership ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 72990 ....|22-2882416 .. | .ieeeeeiiiiiis | eeeeieeeiiiiiie | e, Genworth Life Insurance Company of New York |..NY.....|....... DS........ COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee ..34.500 ....|Genworth Financial, Inc. .......cceeennns vl N0 e
................................................................ 00000 ....|91-1277112 .| .o | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Genwor th North America Corporation ............ [..WA.....[......UDP....... | Genworth Holdings, InC. ...........eeeeeeeeeennnn |OUNErShip...ccoceiieiiiiiiiiiiiiiiiiineeee . 100.000 ... [Genworth Financial, Inc. .......eeeeeee [oea N0 o s
Genwor th Seguros de Credito a la Vivienda, Genworth Financial International Holdings,
................................................................ 00000 ... | aeeeemmiiinieen | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [SCAL R OV e [GMEX AL LLG e | OumerShip e 0.99.990 L [ Genwor th Financial, Inc. ... [ NOL e e
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 ... | weeeeiminiieeen | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ SOAL e GV s [GMEXG L TALL | Enact Mortgage Insurance Corporation ....... |Ownership.......ccccociiiiiiiiiiiiiineeef .. 0.010 ... [Genworth Financial, Inc. ... [LYES e s
Genworth Financial International Holdings,
................................................................ 00000 ....| weeeeemmmieienn | eeeeeeeiis | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Genwor th Servicios, S. de R.L. de C.V. ... [LMEXCLf L NTALJLLG e | OumerShip 0299900 ... Genwor th Financial, Inc. ... [ N0 s
................................................................ 00000 ....| weeeerrerenien | eeeeeeeieies | eveeviiiiiiiees | eeeeveveeeeieeeeeeeeeseeeeeeen.. | Genwor th Servicios, S. de R.L. de C.V. ....... [..MEX....]......NIA....... | Genwor th Mortgage Insurance Corporation ... |Ownership.......cccccccvvvvvveeeeeeennnnnnib.. 0.100 ... [Genworth Financial, Inc. .....cccooeuvnnnn [ YESf o s
Genworth (Shanghai) Health Consulting
................................................................ 00000 ....| weveeerniiii | eeeeeeeeiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | Services Company Limited Looooeeeiiieiiiiiieeeens | Genworth Financial Asia Limited ............. |Ownership........ccccceevvvrvrvvnvnnnnnnnnnnp. 100,000 ... [ Genworth Financial, Inc. ..oooooovveeeeenns | oee N0 e i
................................................................ 00000 ....|26-0070983 .. .| Genworth Life Insurance Company .............. |Ownership.. .100.000 ...|Genworth Financial, Inc. .....ccoovvveeeees | eee N0 ceeee o
................................................................ 00000 ....|26-3366147 .. GLIC Real Estate Holding, LLC .. .| Genworth Life Insurance Company .............. |Ownership.. .100.000 ...|Genworth Financial, Inc. ....ooveveeees | oee N0 ceeee o
Genworth Life Insurance Company of New York
................................................................ 00000 ....|74-3128556 ..| ....cccccocer | eeveeeiieiiiiin | eeveveveeeveeeeeeeeeeeeeeeeene.. |GLICNY Real Estate Holding, LLC .oooovvvveeeeees [Lo DB oo c e NTA e | eiseeeeeeeeeees | OWNEPSNIP.ceeiiiiiiiieeeeeeeeeeeeeeeeeeeenn . 100,000 .. [ Genwor th Financial, Inc. ..eeeeevveeveennnn [ N0 o s
Genworth Life and Annuity Insurance
................................................................ 00000 ....|20-2528615 ..| ...cceeeeeeeee | weveeeeiiiiiiin | eeveveeeeiviieeieeeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC ........ooeeees [LDE..f oo s NTAL ... | COMPANY wuvvvviiiiiiiiiiiiiiiiiienveeiivvvesnnennennns | OWNEPSNIP.ceeiiiiiiiiiiiiieeeeeeeeeeeeeeenn . 100,000 ... [ Genwor th Financial, Inc. ...eeeeevveveennnn [ N0 o o,
................................................................ 00000 ....|04-3193403 ..| .....cccoeeee | eevveveeeeeees | eeeeeeeiiiiiiiiiieeeeeeeeeeee... |HGl Annuity Service Corporation ................ |..DE.....[......NIA....... | Genwor th North America Corporation .......... |Ounership......ccccccceeeeeeeennnnnnneeee.. . 100.000 ... [Genworth Financial, Inc. ....ccocoooo [ N0 i
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .| ..ot | i | eeeeeeieeieeeeeeeeeeeeeeeeeeeee. | Jamestoun Assignment Company, Inc. ... [ VAL NTAL | COMPANY iiiiieeeeeen | OUNETSIPL e . 100000 .. [Genwor th Financial, Inc. ... [ N0 s

Genworth Life Insurance Company of New York

..... 00000 ....| 13-3627179 .. Mayflower Assignment Corporation ............... Ownership .100.000 ...|Genworth Financial,

. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 00000 ....|82-4894729 .. Monument Lane PCC, Inc. ..... Enact Mortgage Holdings, LLC . | Ownership.. ..}.100.000 ...|Genworth Financial,

. 4011 ...| Genworth Financial, Inc. ...ccoeveeneees |onees 00000 ....|82-4912153 .. Monument Lane IC 1, Inc. Monument Lane PCC, Inc. . Ownership.. ..1.100.000 ...|Genworth Financial,

. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 00000 .... | 82-4924650 .. Monument Lane IC 2, Inc. ... .| Monument Lane PCC, Inc. . Ownership .100.000 ...|Genworth Financial,
Genworth Life and Annuity Insurance

................................................................ 00000 ....|36-3919178 .| ..cceeevviiies | eveieiiiiiiiiee | eeveveeiieiiiieeeeeeeeeeeeeeen.. | Newco Properties, Inc. .....eeeeeeeeeeevvveneeeennnn [ VAL NTAL | COMPANY e | OWNESREPLaiiiiiiiiiiivvvievevveveeeeeeennnp . 100,000 ... [ Genwor th Financial,
Genworth Life and Annuity Insurance

. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 13569 ....[26-3709693 .. | ..eeevvrrrrenn | errrrririiiiiinn | e River Lake Insurance Company VI ................ LDE ] IA........ COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ...|Genworth Financial,
Genworth Life and Annuity Insurance

.100.000 ... [Genwor th Financial,
.100.000 ...|Genworth Financial,

..... 15139 ....|46-0982336 ..
..... 11365 ....|62-1819880 ..

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

Ownership
. | Ownership..

.| Company
Enact Mortgage Holdings, LLC

River Lake Insurance Company X ....
Sponsored Captive Re, Inc. . .
United Pacific Structured Settlement Company
................................................................ 00000 ... |23-2571379 .. | ceeeeieiiiiiis | eereiiiiiiiiiie | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eveieeieeeiiiieeeeneennneseseensssesssnsnsnssssssensesnnees | oo Fleee| coees. NIAL.... | Genwor th North America Corporation .......... | Ownership.......ccccccveeiiiiiiiiiiieeeeef . 100.000 ... [Genworth Financial, Inc. .......eeeeee [oeea N0 o e

[ Asterisk | Explanation |
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
... |54-1445619 ... Assigned Settlement, INC. ...ccoooiiiinnns foriiiiciiiis oo [ [ e B,262 | [ e e e [ 4,262
..191-1143830 ..... Capital Brokerage Corporation .. (6,020,041)].... - . .
04-3401260 ..... CareScout, LLC .o .(12,887,336)].... e .(12,887,336)]....
56-1775870 ..... Enact Financial Assurance Corporation .....[....ccocooiviiiiiiicnnnn.
32-0098109 ..... Enact Financial Services, INC. ...ccoevoveis fooverereiiiiiceeeecsias
..|46-1579166 ..... Enact Holdings, INC. ..ocoooooioeieiiiieeeeee feeeee
56-2255474 ... Enact Mortgage Holdings, LLC .... 485,000,000 |....
31-0985858 ..... Enact Mortgage Insurance Corporation ...... [..c....... (485,000,000)
56-0729821 ..... Enact Mortgage Insurance Corporation of
North Caroling ....ccccceevvieieieeeiicieeeees e
56-2142304 ..... Enact Mortgage Reinsurance Corporation ... [.....cccccoovmiiiiiiinininne
02-0731589 ..... Enact Mortgage Services, LLC ...ocooveeeies fooveeeiieeecccee
....|46-4037534 ..... Genworth Annuity Service Corporation ..
.. [54-1304309 ..... Genworth Financial Agency, Inc. ...............
R Genworth Financial India Private Limited .|.....ccccccoovniiiiininnne
....|55-0848642 ..... Genworth Financial International Holding .[.....ccccccooovmiiiiiinininne
..|80-0873306 ..... Genworth Financial, INC .ccccoovviviviviiiciccce .
33-1073076 ..... Genworth Holdings, Inc. ..... ....2,067,119 |...
56-1311049 ..... Genworth Insurance COmpany ...........cccoceeeevees fooevvieoiieiieciecceeeees o 2,650,000 |-.voveveriiieieieieieieeeees e [ (2,335,729)
54-0283385 ..... Genworth Life and Annuity Insurance
COMPANY .t [oeerisisie e seseieiene [oeerereeeneens 13,000,000 [...cvovevieiiiirieieieieeerine fereereeineeeeeeeessnes oo (61,835,540)|................ (55,680,034)| ... v oo [ (104,515,574)|................ 228,856,793
91-6027719 ..... Genworth Life Insurance COMPanY ...........cccc. fooveooociciiieieieeeeeiees feeeceeseeeieeeeenenenenens foreeeeeeeeee e eseees foerereeeeseseseeeeeeesenenes feereseneneens (189,025,887)|................. 93,290,685 | ... oo o (95,735,202)|............ 2,470,407,486
22-2882416 ..... Genworth Life Insurance Company of New
YOTK ottt ssieneies [oaereieeesist s esereennnes [oereetssesesesesesees s sssnesenes [oererereeen st eeenns [erereee s e snenene |reeseneneiens (196,291,848)......c....c.... (10,920,237 ..o e e e (207,212,085)
91-1277112 ... Genworth North American Corporation 407,886,496 |.... 407,886,496 |....
R Genworth Servicios, S. de R.L. de C.V. o foiiceeies [ foeeiriseeeeeensesesseees oereeeinennsensseeenennnnne foonsessseerenenes (174,887 ) | |t e oo [
... | 26-3366147 ..... GLIC Real Estate Holding, LLC ....................
... | 74-3128556 ..... GLICNY Real Estate Holdings, LLC .
... |20-2528615 ..... GNWLAAC Real Estate Holdings, LLC ...
.. |54-1215126 ..... Jamestown Assignment Company, INC. ..o fooirioeiiiiiiiiiiireiies [ | oeeeeenennsesseeeenenennne feoesessseierenenes (990, 73D) |t |t e e [
... [82-4912153 ..... Monument Lane 1C 1, INC. oo oo [ [ oeerenesessnneeeeennsssesnnes [ooeeeierenenenennes (20,880) it [ e oo [
... |82-4924650 ..... Monument Lane IC 2, Inc. ...
.. |82-4894729 ... Monument Lane PCC, Inc. .
36-3919178 ..... Newco Properties, INC. ..o feoeeeceeeeeeeeeeeees e
26-3709693 ..... River Lake Insurance Company VI .........cc. foooooooiiiooiieeeiceies feeeeeeeeeeeeeeceeeeeeieens |ooeeeeeeeeesesseseseeenens oeeeenerensseereresnsnenensnens fooveeeinieeeenenennss (170,545) [ (28,855, 381) | oo oo e
26-4266916 ..... River Lake Insurance Company VI ..o oo o eeeeereeeeeeeeeeenseenene Jeeereereiesseeesesseesnsenees oeveerereeereeenee (104, 148) | [ e Joee e e
.................. 46-0982336 .....|River Lake Insurance Company X ... .(13,000,000)|.... .(10,862,501)]....
.................. 62-1819880 .....|Sponsored Captive Re, INC. .....o.ccoooveeeecec fooreeeceieeeeeeeees e
9999999 Control Totals 0 0 0
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SCHEDULEY

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

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Enact Financial Assurance Corporation Enact Mortage Holdings, LLC .....ccccoceiiiivivvecccciiieees o 100,000 | NO........ Genworth Financial, INC. ocovvivioieciiiieeeeee Genworth Financial, 100.000 |........ NO........
Enact Mortgage Reinsurance Corporation .. . |Enact Mortage Holdings, LLC .... v | 100,000 .. NO........ Genworth Financial, Inc. . Genworth Financial, ..100.000 |........ NO........
Enact Mortgage Insurance Corporation .........ccccceeenin. Enact Mortage Holdings, LLC .....ccccooeiiinivveccccieeiees o 100,000 | NO........ Genworth Financial, Inc. Genworth Financial, 100.000 |........ NO........
Enact Mortgage Insurance Corporation of North
Carolina oo Enact Mortage Holdings, LLC ....ccccooioiiviiiieecceee Genworth Financial, Inc. Genworth Financial, INC. oo e 100.000 |........ NO........
Genworth Life Insurance Company . |Genworth North America Corporation . Genworth Financial, Inc. . Genworth Financial, Inc.
Genworth Life and Annuity Insurance Company ............. Genworth Life Insurance Company ............cccoevevvvvennens Genworth Financial, Inc. Genworth Financial, Inc.
Genworth Life Insurance Company of New York ............. Genworth Life Insurance Company ............ccccoevevvvencnens Genworth Financial, Inc. Genworth Financial, Inc.
Genworth Life Insurance Company of New York ............. Genworth Life and Annuity Insurance Company Genworth Financial, Inc. . Genworth Financial, Inc.
Genworth Insurance Company ...........cccccceeceevvevevveveeennne. Genworth Financial Inc. ....ccccooveveiviiiciiine, Genworth Financial, Inc. . Genworth Financial, Inc.




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

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

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

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO to the
specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company but is not being
filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
MARCH FILING
11.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?7 ..........ccocoiiiiiiie NO

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 172.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?... NO
14. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 17 ................ NO
15.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? . NO
16. Will the Premiums Attributed to Protected Cells Exhibit be filed by March 17 ..o . NO
17.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domlcne and the NAIC by March 1'7 . NO
18. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17...........cccccoiiiiiiiiiiiiccc e, NO
19.  Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified) YES
20. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 17 ........c.ccooiiiiiiiieieieeeeeeeeee YES

21. Wil the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... SEE EXPLANATION

22. Will the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......ccccccvoiiiiiiiiienens NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
24. Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit par‘(ner be flled
electronically With the NAIC DY MAICH 17 ...t bbb bbb bbb bbb b b E e E bt E e bbb bbbt bttt et bt bbb nre s SEE EXPLANATION
25.  Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically With the NAIC DY MAICH 17 ...ttt bbb bbb b bbb E b E e E e E bbbt b b bbbt bbbt b bbb nne e SEE EXPLANATION
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically
With the NAIC DY IMAICH 17.......iiiiiiii bbbt b bbb b b e b e b b e bbbt b b e b et b bbb SEE EXPLANATION
27.  Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state
of domicile and the NAIC by March 17?.. NO
28.  Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 17 .......cccooeiiienenen. NO
29. Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ............ NO
30. Wil the Accident and Health Policy Experience Exhibit be filed by ApPril 17 ........oiiiiiee e NO
31.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ........ . NO
32.  Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the
NAIC by April 17 ..... NO
33.  Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1? .. NO

34. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
L (O o Y o T e TSSOSO S TSRS NO
35.  Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 17 ...
36. Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 17 ..
AUGUST FILING
37.  Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? ........cc.ccocvvniiiinnns YES
Explanations:
3. Monoline mortgage guaranty insurers are exempt from filing the Risk-Based Capital Report.
4. Monoline mortgage guaranty insurers are exempt from filing the Risk-Based Capital Report.

21. The Company did not have any exceptions to the Reinsurance Attestation Supplement.

24. The Company did not need to request relief from the five-year rotation requirement for lead audit partners.
25. The Company did not need to request relief from the one-year cooling off period for independent CPA.
26. The Company did not need to request relief from requirements for audit committees.

Bar Codes:

Sy Spemen Beemen Genter 9 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I ||I || I|I |I ||I || II| II| II|
§8 8 4 5 8 2 0 2 2 4 2 0 0 O

oo Guaranty e Besmen Genter = |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I ||I |I ||I || I|I || II| II| II|
§8 8 4 5 8 2 0 2 2 2 4 0 0 O

o e S Bpmenes S Bomment et |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I ||I II ||| |I I|| || II| II| II|
§8 8 4 5 8 2 0 2 2 38 6 0 0 0

S Romen et =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I ||I || I|I I| I|| I| I|| II| II| II|
§8 8 4 5 8 2 0 2 2 4 5 5 0 0 0

o R S Bosmen fenter &2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I ||I || I|I |I |I| || II| II| II| II|
§8 8 4 5 8 2 0 2 2 4 9 0 0 0 O

e et s el e enter |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I ||I II ||| I| |I| I| I|| II| II| I
§8 8 4 5 8 2 0 2 2 38 8 5 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

3 8 4 5 8 2 0 2 2 4 0 1 0 0 0 0
3 8 4 5 8 2 0 2 2 8 6 5 0 0 0 0 0
3 8 4 5 8 2 0 2 2 5 0 0 0 0 0 0 0
3 8 4 5 8 2 0 2 2 5 0 5 0 0 0 0 0
Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]
3 8 4 5 8 2 0 2 2 5 5 5 0 0 0 0 0
3 8 4 5 8 2 0 2 2 2 8 0 0 0 0 0 0
3 8 4 5 8 2 0 2 2 8 0 6 0 0 0 0 0
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3 8 4 5 8 2 0 2 2 2 1 6 0 0 0 0 0
Supplemental Health Care Exhibit's Expense Allocation Report
[Document Identifier 217]
3 8 4 5 8 2 0 2 2 2 1 17 0 0 0 0 0
Cybersecurity and Identity Theft Insurance Coverage Supplement
[Document Identifier 550]
3 8 4 5 8 2 0 2 2 5 5 0 0 0 0 0 0
Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]
3 8 4 5 8 2 0 2 2 2 8 0 0 0 0 0 0
3 8 4 5 8 2 0 2 2 5 6 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....ceeiriiieiieieisirencsietesse et e 25,870,178 |............. 0.484 |....... 25,870,178 oo [ 25,870,178 |............. 0.484
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [..eeeeeereeeeeeieeeeees forreeeereeens [ (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 48,934,391 48,934,391
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 51,721,376 |............. 0.968 |........ 51,721,376 |- o 51,721,376 |............ 0.968
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 336,264,416 |............. 6.295 |...... 336,264,416 ..o [ 336,264,416 |............ 6.295
1.06 Industrial and MISCEllANEOUS ...........c.cooveueueeeeeeeeceeeeeeeeeeeeeee e .. 4,593,006,267 |............ 85.985 |.. 4,593,006,267 |.......cccveveerenne ..4,593,006,267 |........... 85.985
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [ e v (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |oeeeeeeeeeeeeeeees oo o (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e (O 0.000 [ oo e [0 I 0.000
1.12 Total long-termM DONAS ........c.ovrirurereeeeieieieeceeeeie e eseseees ..5,055,796,628 |............ 94.648 |..5,055,796,628 |........ccveveeenen 0.5,055,796,628 |........... 94.648
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [..eeeeeereeeeeeeeeeeeee [ [ () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [ e [ [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [ [ [ (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [..eeeeeeeeeieerieees e e (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |oeeeeeeeeeeeeeeees oo o (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cccceevnneeennncceren o 3,000 [..coovnneee 0.000 [..eeeeeeeeeieerieees e e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [..eeeeeereeeeieeneeeees [ [ () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [..eeeeeeeereeecees e e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [..eeeeeereeeeieeneeeees [ [ () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [ e [ (O 0.000
3.09 Total COMMON STOCKS ........c.cuevevieieiicieieieieteteecee et e 3,000 [..cooeeneee 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeeieieeeeeteeeeeeeseteteseseseasassesssesesesesssss s sesesesesfeeseeseseenessesaenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coreeriirrieiiieiieieree e see et ere e see e e 0
4.04 Mezzanine real estate 10ans ...............cccocoviiiiiiiii 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 oo [ [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes (0 S UUUUE ISR () 0.000
5.03 Properties held fOor SAIE ...........ccceeeeveeeeeeeeeeeee e eeeeses s e 1,561,188 |............. 0.029 |......... 1,561,188 |...coeeeees [ 1,561,188 |............. 0.029
5.04 TOtal real @STALE .....oveeeeeeceeeeieee e 1,561,188 |............. 0.029 |......... 1,561,188 [ [V — 1,561,188 |............. 0.029
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoceerrnnieineeirneneseeesesesesesesseses s 1,433,680 |............. 0.027 |......... 1,433,680 [..ooooeecceeeies [ 1,433,680 |............. 0.027
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 280,552,000 |............. 5.252 |...... 280,552,000 [....cocverreecieienn e 280,552,000 |............. 5.252
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [reeeeeereeeeeeeenes (0 S UUUUE ISR () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 281,985,680 |............. 5.279 |..... 281,985,680 |......ccocveverrennne 0. 281,985,680 |............. 5.279
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 5,341,667,600 100.000 [ 5,341,664,600 0| 5,341,664,600 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIHOT YEAT ............cceuruiiiriririeietetetese ettt et tes et st st s et betesesest e sesseseseseseses e e e s e sebesesesese e sesseseseseseseresses <oessanseeenseenenans 999,580
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN B) ............cuoueueueririiiiriristetetesesee sttt tesee s e ss st sesesese st ssssssesesesesesesssssesesserersssasanas 1,397,082

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiiiiiieieeeeeece ettt seas seeeeaebebebebest et st nesaereneees 0 1,397,082
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ....ooiieieiiieieieietetet ettt ettt ettt s et s ea et et et e s e se s es e s et e s eb et esess s es e st e s et esesessas s es s e s et et esesnss s es e st e s et eses bbb ebee et st st ea bbbt eeeae e 0

3.2 TOtAlS, Pt 3, COIUMN 17 .ottt ettt te et ee b te b bbb b £ e R b £ h e E b ot b bttt 2o s ensm s et et enen e s s 0 0
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 18 ........c.cuiuiiiiiceceete et eeecee e et eeesecae et s eeeseaeteteseessssaesesesesssssaesasesessssssesesasessssesesasasessss sttt asansssssesesassnsnas febetesasseaetesaninas 100,289
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ..........cc.coiiiiuiiietieietiee et et e et et ettt te st ete et et et et e e ese s etesssseae st ess et eseesesessese s ebess et ensesensasensatens £eseseeseseeseseneaan 902,989

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...utiiieieitetierice ittt te et ee bbb te bbbt E b0 £ E b £ eE bbbttt 2o s ensns et et nnen e s s 0

6.2 TOtalS, PArt 3, COIUMN T3 ... .ouiuiiieiiiieietetet ettt ettt se e et s e s et et et e s ese s ee e s et eseseseses s e eses et et et esesesess s es et es et et esesnss s sseseseseseses bbb ee et st neea ettt beeeae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.4 TOtalS, PAMt 1, COIUMN 12 ..ooeoiiececeee ettt e ettt e e s e aete s et ee e s saeseseseeesseetesesensssseesesesansssssesesasaesnsesesesesassnsseesesasansnsnasestbebebesnesessberena 32,773

7.2 TOLAIS, Pt 3, COIUMN 10 ...utiiietietetirece ettt ettt te et e b b e te b b et eeE b e £ ee bbb £ £ eE e E b e e 2o bbbttt 2o enensn s et et enenns et s s s 0 e 32,773
Deduct current year’s depreciation:

8.1 TOtAIS, PArt 1, COIUMN 17 1.ttt ettt b e ee bbb ee bbb E b b€ R b £ bt o bbbttt 2o s ensnsna et enns e s s 0

8.2 TOtAlS, PArt 3, COIUMN O .......ouvitiuiiieie ettt ettt ettt ettt ae e et et e s et et et e s ese s es e s et eseb et esess e eses et et et et eseseas s es et e s et et esesess s eseseseseseses bbb ebee et et st e e b bbb nenae e 0 0
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccurriueuereriririnirisisieeteteseess st sessesese st e ssssssesesesesesesessssssesese seesesessanesananas 1,561,189
[D2=e [0 o) =T Mo o E=To (g a 11 C=To IR= 0 a0 OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceueuiiiiiiiririeietetetesttstsesesteteteseses et st ssesesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesess oeseesssseseananans 1,561,189

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOF VAT .........ciiiiiiiiiie et —eese e e e e e e e e e e e e e e e eneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbt bbbttt aR e e a e e r e e b e s reebestesaeeaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt et e e e e e e e st e eaeeaae oeabeeabeeabe et e et e aaseaaeesheeas eeesseesseaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e PP PPRRTPNS

3.2TOtals, Part 3, COIUMN 11 ..ottt bbbt b bbb se b e e b e e b e e b e e b e e e b b e s b e b e sbebe S8 HE SRS AR SR L LR e R L AL e AL e b e R e b e bt ebesebeseseae et
P aXeTe (U= o e =TotoTU o | T OO RPOS
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 .............. . [ . R R B ¢ttt eeeeeareeaeeee e

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

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! FE OSSP
Deduct amounts received on disposals, Part 3, CHmn ... \GR......... A ..... )\

Deduct amortization of premium and mortgage i ] et e e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b e bbb e b e bbb b E b bt b b e e b e b et b e e e b e R e S E e R e e s e b e b e bbb et b e

O e = R o Ty A o] [0y Ty T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......cc.ccuiiiiiiiiiiiiiiiieie s —eeeeeee e
TOtal VAIUBLION @IIOWENCE ... .ottt e e e e et et e e e oS E e Rt e R e £ R e £ Ee £ Ee SR e 4R e £ Ee e R £ £ R e £ e e e R e e R e £ Ee £ e e £ ee e R e £ R e eR e e R e e eesee e R e eReeeeeeeeaees BR e E ettt
ST o] ol = I (g T= Y B o TU T R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e E e e e e et oo e e e e o e oo E e e R e SR e £ R e £ R e e R e e R e e R e e R e oo e e R e e Ee e e e e b e eeeseeseeeeeaae s SA0ess et e s e b e e e

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbt bbbt e e e e e e e nees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ............ceuruiriiriririiteteteteteetst sttt bttt st st ss s se st esese st ss s e s esetesesese e sessesesesesesese e e s s esebebebesesenes <eesescssnesenanas 2,238,553
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbt bbbttt aR e e s e s reeresteetesteeaesaesaeere e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... .ottt a e e s aeesbeeae eesbeete e e e ae e seesbe e s beeabees  soeseeseeseete et e e e e eaee e 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetet ettt ettt et es e st s ea et et et e s e ss s es e s et e s eb et esess s es et et ese s et eseseas s as et e s et et esesnss s ss e s s et et eses bbb ebee et st st ea et bbb s 0
oI e c= S = T Gk T 071 (0T o T B OO 0
AACCTUAI OF QISCOUNT .......cvovieececeet et eeecte et ee st cte et esenssaeaetesesesssaesetesesessesseesesesensssssesesasessesetesesaseesssesesasasensns et sesesnsesetesasaesesesesasesessnsesesesesassssnsesesesassnsns b s tacheb et et et taebebetennae 0

Unrealized valuation increase (decrease):

LTS e = T = IR 7107 Vo Y TSP 0

5.2 TOtalS, Part 3, COIUMN O ...ttt ettt b bbb bbb b€ 10 e E bbb e £ o0 h bbbt o et e e Ao e bbb ek e b mbes e R m s ae s e e s et e b e b esea s s s as  2esesesessssanannesesesesnananas 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt h e bt e bt e bt e bt e s et e s et sh e e eh e e eh e e oh e e oh e e bt e a bt ea bt ea bt e et e eReeeheeebeeabe e beanbean Soeemteesteesteanseesseaaeenseenes
Deduct amounts received on diSpoSals, Part 3, COIUMN 16 .........cuiiiiiiiiieie ettt et e s e e be e te e beesbeessesseesbeesheesbe e beesbeenbeesseaaseessesseeeheesbeebeesbeen Seseessessseeasessaessaesaaeenneans
Deduct amortization of PremMium ANA AEPIECIAtION ............ccoccueueieieceeeeteeeeeeceeeeteeeseesasaesesesesssssesesesssssssssesesessssssssesesasasssssessesssssssssses s s ssansesesassananens <5eseststseaesesassaeaas 1,626

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oviitieieiiieie ettt ettt ettt ae e et s a et et et e s e se s ee e s et e s et et esess e es et et et et e s esesnas s es et e s et e s esesnss s es e s se s et et es bbb ebee et et st e e bt ettt 0

9.2 TOtalS, Part 3, COIUMN T4 .......uiiiiiiiiiieieetet ettt ettt a bbbt h b bbbt £ 102 E b b ke £o e £ 20 h bbb o £ ot e e 1040 b bk eh e b mbeR e R n s ae e e et et et e b esea s s s ss  2esetessssssansenseseseseananas 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ... .ottt ettt bbb b bt E e E b £t E b b E o tE b b et bbb et bbb nsna et et e s ennsna et es s 0

10.2 TOLAIS, PArt 3, COIUMN M1 ..ottt ettt ettt s et et et e b s e sese s e s e s et e s e s es e s e ss s es e s et et eseseseaseseses et e s et esess s eses s et et et essas ehehee et et e et e bbb eb e e et et nente ehebesesenetet et eeeeeseseneanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceerriiriririririeieteieseirt sttt se st se et sesee s s st e sesens <eesescssinesenanas 2,236,927
[DI=o (W1 o) e= 1M o a F=To (g g 11 C=To IR= 10 T 0L OO PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiriiteieieteit sttt ettt et sese st ssssssebeseseses e s sessesesebesesese e ssssesesesen Seseesseseseananans 2,236,927

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHHOT YBAI ...........c.ccovrueueueeeeeeececteteteeeeeeeete et esesseseaeteseseesasaesesesesssssesesesssensssssesasesensssesesesesnsssntesesasensnsnen seesesesinas 5,109,658,515
............ 1,004,666,674
...4,613,164

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e TotoTU o | USROS

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt
LRI o= g 2 Y=ot 1[0 1720 0011V 1 Yo Wt < TSR
4.4, Part 4, COIUMN T .ottt ettt te b ee b e £t o b8 61 £ o eE e E o801 E 1 £ e b4 £ 1 £t E e E b8 £ £ b E b b et bbbt mR et ennn e st s (15,511,990)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiiiiiieeeeceete e eeeecte et eeeeeaete et eeeesssete st eseesssetetesesenssssaesesesensssssesesasesssessetesesensssesesasssensnsnsesasasansnes fesssasscsesns (2,131,225)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiiiuieeeceeeeeeee ettt ettt s et e s et e et e et ess et ess et ess s eseaseeseseneaen 1,042,326,383
DedUCt aMOTHZAtION OF PIEMIUM .........iiececeeeeieecececee et e eeeeeeeteteeeeseaetete s s esssssseseses s ssaseesesesssssseeses s s ssssseseses s ssasseses s s ssasseses s s sssneesesasssanseseses s nsnsnsnsnsas sesstsesesesasanas 4,642,113

Total foreign exchange change in book/adjusted carrying value:

LTS R =Y TR 7o) 13731 e TSP PO TP 0

8.2. Part 2, SECHON 1, COIUMN T ...ttt bbb bbb b b e b e as S80sReRe st e b e b e b e bbbt

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiuiieieiieieieeeeeie e eeeeeee e eseseseee e e e sesesesee s e s e s esee e e e e s eseees a2 e e s eseeesee e e seseseses s e e aesesesasnas Soisnsne et eb s s s se s es 0

8.4, Part 4, COIUMN 15 ...ttt ettt e bt e bbbt E R b £ eh b0 £ eE b E b £ eE L E SR b £ £t b b bttt b b e s eeensns et et ns e na et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b £t E e SR8 te e h £ eE bS8 b £ oL E SR b £ ot E bbb b eeeensnsna et esen s et s 0

9.2. Part 2, Section 1, COIUMN 17 ... e e e e e e e e e e e e e e e e e e e e e e e e e se e e aaes Sabeebeebeeb e e b e e b e e b e b b et ans

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b et et h e b e bt a e b b et ettt s h et et et b aeae 2osensnseaesesesennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeete ettt ettt ettt e e et et et et et e s e s e se s es e st e b et e s eseesases e s e s eseseseseseseessses et e s et esesesseses s e s et eseseas st as s s et bk ebee et st st et ettt eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiiiiiiencsie s e 1,472,986
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ........c.ceceueverereieerereieeeeeeeceeteteseeeeseaetetesesesssaesesesesenssassesesesenssanaess <eesesenanns 5,055,799,628
Deduct total NONAAMIEEA BIMOUNLS ..........c.iueretiriieteetetierete ettt teete st taee et es et ee e b eb e e eseE e b e b e e ot E b b E e eo e e e E e b e £ eo e b e b e b £ e e et E e bbb et o bbbt n et b bt es 2ensemmnanansesenananans 3,000
Statement value at end of current period (LiNe 11 MINUS LINE 12) .......ciuiuoioeiececeeieeeeeeececee e eescae e teseeesssae e tesesesssaetesesesssssassesesesssssesesessssnsntesesesensnsnen seesesesanas 5,055,796,628
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevveevreriiersee s oo 25,870,178 |.oeeecrne 24,967,761 |...oovvenne 26,001,134 |...coooeeee 25,860,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 25,870,178 24,967,761 26,001,134 25,860,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 48,934,391 37,606,877 48,942,925 48,760,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 51,721,376 46,131,545 45,671,590 57,065,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 336,264,416 270,290,391 335,163,200 336,695,000
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 3,671,089,588 |............ 3,359,748,223 |............ 3,685,057,067 |............ 3,686,463, 194
Identified FUV)S’S' Unaffilia}ted Bank 9. €CANAdA ..o e 114,432,377 | 106,192,048 |.............. 115,524,081 |......coco... 115,246,848
Loans, Unafilated Cortiicates of 10._ Other Countries 807,484,302 745,607,701 811,735,538 809,384,576
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,593,006,267 4,211,547,972 4,612,316,686 4,611,094,618
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,055,796,628 4,590,544 ,546 5,068,095,535 5,079,474,618
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 3,000 3,000 3,000
25.  Total Common Stocks 3,000 3,000 3,000
26. Total Stocks 3,000 3,000 3,000
27. Total Bonds and Stocks 5,055,799,628 4,590,547,546 5,068,098,535
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No Maturity

6
Date

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 8,817,100

............. 16,875,823

177,255

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............. 33,873,744

33,873,744

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

............. 11,608,315

11,608,315

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

............. 49,131,068

627,965

11,500,000

49,131,068

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 9,353,680

.............. 8,840,000

............. 64,492,196

9,353,680

33,527,696

8,840,000

51,721,376

64,492,196

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

46,040,174

182,894,042

96,025,373

336,264,416

353,829,228

11,304,827

46,040,174

182,894,042

96,025,373

336,264,416

353,829,228

336,264,416




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

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 172,316,118 |........ 1,654,768,128 724,767,160 |............ 23,797,669 |....oovvrrererene [ I XXX | 2,575,649,075 |..coeoeeccne 50.9 |........ 2,548,423,799 |...coerne 499 |....... 1,037,233,141 |........ 1,538,415,934
6.2 NAIC 2 .. ..109,018,422 |........1,190,301,784 |.... 585,728,372 .29,206,152 |.. 1,914,254,730 |.. ...37.9........1,893,672,561 |.... 1,115,068,291 .799,186,439

B6.3NAIC 3 .. 2,722,480 |.............44,746,492 |............55,633,490 |.....ccoerrninninncnc O [ O o XK [ . 0 s
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

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

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

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

...63,751,238 |....

..90,056,279

) -

0]

..... 57,746,847 |..

1 4 7 8 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....192,626,890 |........ 1,727,665,770 977,806,479 |........... 140,340,297 |..oooveeeeeceee O e 0 3,038,439,436 |....cocooveveeeeeenn 801 o XXX e e XK o 1,500,023,502 |....... 1,538,415,934
12.2NAIC 2 ... () ....109,018,422 |........1,190,301,784 |.... 585,728,372 ....29,206,152 |.. 1,914,254,730 |.. 1,115,068,291 .799,186,439
123 NAIC 3 e [(c) I 2,722,480 |............. 44,746,492 |............. 55,633,490 |..cocoovovereririiiane 0 [ O e 0 e 103,102,462 |......ocvovevieeeieen 2.0 o XXX e e XK e 25,543,210
124 NAIC 4 o (D) il O [V [V 0 [ O e O e 0 [ 000 | XXX e e XX e 0
125 NAICS .o (D) el O [l (1 (11 A 0 [ 0 o 0 [ (©) i 0 oo 020 e XK o XXX e oo 0
12.6 NAIC6 ... N 0 0 0 0 0
12.7 TotalS .oooeeiiieeeeeeeeeeeeeseneeeseee . 304,367,792 .. 2,962,714,046 |........ 1,619,168,341 |........... 169,546,449 (b) 5,055,796,628 |.........ccoeeeeeee. 100.0 [ XXX e X [ 2,640,635,008 |........ 2,415,161,625
12.8 Line 12.7 as a % of Col. 7 6.0 58.6 32.0 3.4 100.0 52.2 47.8
13. Total Bonds Prior Year
13ANAIC T e 248,341,467 |........ 1,559,181,296 |........... 975,063,083 |........... 278,772,554 |..oovveeeeicieeen O o O [ XK e XXX e o 3,061,358,350 |..coocvevevereeenn 599 | 1,691,927,588 |........ 1,369,430,762
13.2NAIC 2 ettt 129,208,448 |........ 1,164,159,027 |........... 586,305,246 |............ 13,999,840 |......cocoovoroeeiieees O [ O o XK e e . XK o 1,893,672,561 |.....ocvveveeen 3721 [ 1,138,204,936 |........... 755,467,625

15.5NAICS ...
15.6 NAIC 6 ...
15.7 Totals ..ccoeveveeiieeee,

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

153 NAIC 3 .o
15.4NAICA ..o

2,722,480 |

13.6 NAIC 6 ... (c) 0
137 TotalS .o e 378,367,002 |........ 2,787,091,561 |........ 1,651,424,558 |........... 292,772,3% (b) 5,109,655,515 |..................... 100.0 [........ 2,887,879,371
13.8 Line 13.7 as a % of Col. 9 7.4 54.5 32.3 5.7 100.0 56.5
14. Total Publicly Traded Bonds
TAANAIC T e 77,130,240 |........... 783,932,125 |........... 511,397,851 |.......... 127,563,286 1,500,023,502 |......cooveveeennn 297 oo 1,691,927,588 |........cocvevevennn 3301 [ 1,500,023,502
14.2NAIC 2 ... ....49,291,536 |... . 744,487,050 |.... 299,960,875 |..... ....21,328,830 |.. 1,115,068,291 |.. R 1,115,068,291 |..
T4.3NAIC 3 e 0. 14,187,130 |... 11,356,080 ..o 0 foorereeeeeeeeeeee O o 0 25,543,210 |.. ....25,543,210 |..
144 NAIC4 ... 0 e [V 0. e 0 e O e O e 0 [ 000 | O e 000 e 0.
TA5NAIC S .o e [V (1 [V 0 |eeeeeenrrmeeeeeen O e 0 o 0 [ 000 | O e 000 e 0
T4.B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS ..o e 126,421,776 |........ 1,542,606,305 |........... 822,714,806 |........... 148,892,116 2,640,635,003 |......ccovoveeennn 52.2 | 2,887,879,371 | 56.5 | 2,640,635,003
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 4.8 | 58.4 | 312 | 5.6 oo 0.0 000 | 100.0 [ XXX e X% e XK o 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.5 30.5 16.3 2.9 52.2 XXX XXX 52.2 XXX
15. Total Privately Placed Bonds
151 NAIC T e 115,496,650 |........... 943,733,645 |........... 466,408,628 |............. 12,777,011 [ O e O 1,538,415,934 |..oovovvii 304 |....... 1,369,430,762 |......ccovveeeeee 26.8 | D.0. 0, GO S 1,538,415,934
15.2NAIC 2 ... .445,814,734 |.... 285,767,497 ..1,877,322 |.. ...799,186,439 |.. .799,186,439

15.8 Line 15.7asa % of Col. 7 ........cccccueunene

3.5

28.1

15.8

......................... 0.9
0.4

.20,654,333 |..

(@) Includes $  .oooenee 1,769,599,665 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

....32,000,000 current year of bonds with Z designations and $
current year, $

....... prior year of bonds with 5G| designations and $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........................... ; NAIC2 $

........................... ; NAIC3 $.cvvviiiveeeeeee. 5 NAIC4 $ e 3 NAIC 5§ 5 NAIC 6 $

80,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............ccccoveeeveeoereeeeeeeeeiens [ 8,817,100 |............. 16,875,823 |..veeeeeeeeeeeeeeieeae O [ 77,255 e O e XK e o 25,870,178 o 005 [, 33,873,744

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 33,873,744
2. All Other Governments
2.01 Issuer Obligations ...........cccoeeevreerncerncenneenneies [eeveeeeeieeeeeeesieneeres 0 foeeeeeeeeeieieeeeens O foeeececceee O e 0 e 0 e XX e 0 | 000 e 11,608,315

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

11,608,315

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

49,131,068

3.05 Totals 188,845 627,965 36,617,581 11,500,000 49,131,068
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccoveeeveeereneeeeeneienes feoeeeeeiieieeiceeiees 0 oo, 9,353,680 |.............33,527,696 |.............. 8,840,000 [...cveoeveeeieieeeen O et XK [ 51,721,876 | 1.0 [ 64,492,196 |...cooveeeeeeeeee 1.3 |, 51,721,376 o

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0.0
4.05 Totals 0 33,527,696 8,840,000 64,492,196 1.3 51,721,376 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ..........cccccooeoiiiininiiinieiees e 11,304,827 |............... 46,040,174 |........... 182,894,042 |............. 96,025,373 oo 0 | XXX oo oo 336,264,416 |.......ccoovvvvenee 6.7 | 353,829,228 |..cooveiiiiiine 6.9 [ 336,264,416 |...ocovveiie 0

5.02 Residential Mortgage-Backed Securities ...

5.03 Commercial Mortgage-Backed Securities ..........

5.04 Other Loan-Backed and Structured Securities ... 0 0 . .

5.05 Totals 11,304,827 46,040, 174 182,894,042 96,025,373 XXX 336,264,416 6.7 353,829,228 6.9 336,264,416 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccooeioiiiiiiiiiiiciiiee o, 178,934,186 |........ 2,127,673,670 |........ 1,145,337,727 | 48,529,345 ..o 0 | XXX [ 3,500,474,928 |....cocvriein 69.2 |........ 3,541,898,850 |....cceoveiiiennne 69.3 |....... 2,045,354,398 |........ 1,455,120,530

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvveeveeceeeennnn. [V R [V [V 0 e 0 o XXX e, [V 0.0 [ e 0.0 [ [V R 0

6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V 0 e 0 o D0, 0. CNN R [V 0.0 [ e 0.0 [ [0 0

6.04 Other Loan-Backed and Structured Securities ... 105, 122,834 762,142,734 220,791,295 4,474,476 XXX 1,092,531,339 21.6 1,054,822, 114 20.6 132,490,244 960,041,095

6.05 Totals 284,057,020 2,889,816,404 1,366, 129,022 53,003,821 XXX 4,593,006, 267 90.8 4,59,720,964 90.0 2,177,844,642 2,415,161,625
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0

12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccceveereeniiieiiiieneenene
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

.......... 2,200,571,312

.......... 1,398,377,046

.......... 3,963,265,289

.......... 2,508,144,759

.......... 1,455, 120,530

.......... 2,962,714,046
58.6

.......... 1,619, 168,341
32.0

.......... 2,640,635,003
52.2

.......... 2,415,161,625
47.8

13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccceoviiiinrniniiiiiiene
13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

.......... 2,124,855,929

.......... 1,397,478,254

.......... 2,708,222,604

.......... 1,346,610,797

13.09 Totals ... [ 378,367,002 |.......... 2,787,091,561 |.......... 1,651,424,558 |.............292,772,3% |..ccovriiiniiniinecnns0 o0 fe XXX i [ XX oo 5,109,655,515 |...cveveeercicne 100.0 |ooenenee 2,887,879,371

13.10 Line 13.09 as a % of Col. 9 7.4 54.5 32.3 100.0 XXX 56.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnnccnns oo 118,211,170 |.......... 1,433,131,991 |...cceenee 808,478,705 |............. 148,322,893 |......ccoovviincinnnnn0 oo XXX i [ 2,508, 144,759 | 4906 [, 2,708,222,604 |........cccveveeen 53,0 [ 2,508, 144,759

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




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

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

SI10, SI11, SI12, SI13, SI14



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

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveeeeevs foeerececnnen 134,941,000 |[...ooeveevernccnnnnnn 0 o 134,941,000 [.oeoecveeereecceeeeee
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 1,323,595,000 [.....ovvevrierrierrieneen 0 s 1,323,595,000 |.vovvvviecieieiiicieiaae
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 1,177,984,000 |....covoevviericricinenn 0 s 1,177,984,000 |..cvovvveeecreieicieiiaae
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) e [eese e 280,552,000 |....oooveerereeerenrrrineeeen 0 o 280,552,000 [....oooverereeeceneeirirceees
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 280,552,000 280,552,000

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

0399999. Total Property occupied by the reporting entity 0 0

320 E 21ST ST 816 veveeeeenn. | CHICAGO . 12/06/2021 .. ....196,880

10709 LOST CREEK DRIVE ... | WHITEHOUSE . 04/21/2022 .. ....187,891

5 LAKESHORE DRIVE . | CLARKVILLE . 07/06/2022 .. ... 132,724

130 ENDICOTT ST N UNIT 218 . LACONIA .. | 07/07/2022 .. |.. 110,863 |..

251 MANOR DR 8-6A ... | BUFFALO GROVE . 07/14/2022 .. ....255,760

5000 MOON SHADOW PLACE . | LAS CRUCES . 08/05/2022 .. ...204,339

207 ALBERT ST. .......... LAKIN ...... .. |- 08/25/2022 .. |.. .90,062 |.. .. 0.

5815 PEDERNALES DRIVE . MIDLAND .. |- 09/16/2022 .. |.. 290,670 |.. .. 0.

825 LAUREL STREET ... . |ELMIRA .. . 11/01/2022 .. .92,000 |.. (13,562)..

(32,773)

0599999. Properties held for sale

,620,240

1,561,188

0699999 - Totals

1,620,240

1,561,188

(32,773)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Showing All Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

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

10709 LOST CREEK DRIVE L O ) RO 71723 VA1 . AMERICAN SOUTHWEST MORTGAGE CORP. . 187,891 |.. .187,891 |..
5 LAKESHORE DR - ....... CLARKSVILLE ..eveveeeininnnenneiiiimienesneeeeeeeeeeees | e ] 07/06/2022 UNITED WHOLESALE MORTGAGE, LLC 132,724 |.. 132,724 |..
130 ENDICOTT ST N UNIT 218 LACONIA e [N 0770772022 WELLS FARGO BANK, N.A. ........ .110,863 |.. .110,863 |..
251 MANOR DR 8-6A ........ LU I | RO 1 1Y/ . S UNITED WHOLESALE MORTGAGE, LLC 274,971 |.. . 255,760 |..
5000 MOON SHADOW PLACE LAS CRUCES ..oooeeeeeeeeieeeeeeeeeeeeeeeeeee [N 0. 08/06/2022 WELLS FARGO BANK, N.A. .. . 204,339 |.. . 204,339 |..
207 ALBERT ST. ......... LAKIN e [ K  ] 0872672022 GOLDEN PLAINS CREDIT UNION ... .. 90,062 |.. .. 90,062 |..
5815 PEDERNALES DRIVE 0 I ) RO [+ 721 . S PRIMELENDING, A PLAINSCAPITAL COMPANY .290,670 |.. .290,670 |..
825 LAUREL STREET ELMIRA oovvvviiiiiiiiiiiieieeieeeeceeeeeeeeeeeeeeeeeeee [NV e |00 1170172022 COMMUNITY BANK, N.A. .oovvvvvvviiiiinnnnnnnnes ... 105,562

0199999. Acquired by Purchase 1,397,082

0399999 - Totals

1,397,082

1,364,309
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

171,718

15,318 |...

0199999. Property D|sposed

829 ,033

902,989

100,289

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Date Name of Purchaser Cost brances Year ciation Recognlzed brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
257 LAGUNA VILLAS DR CALHOUN ...03/04/2022 .. [RANDALL AND AMANDA PETERS , 0 U .. 225,963 . (20,137)f...
20712 S WOODLAWN CT . . | FRANKFORT . . | ANDREW & KRISTINA HIBBARD . , K K .. 255,434 |... 43,834
250 DAVIS ST .......... TURLOCK ... . | ESMERALDA GONZALEZ ...... , K K .. 249,874 |... 61,274
7445 CATTERICK COURT BALT IMORE . |ZIA AND FOUZIA AHMAD ... , R e |
802,700 0 0

0399999 - Totals

829,033

802,700

902,989

100,289

100,289




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

Schedule B - Part 1 - Mortgage Loans Owned

NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
638671-AC-1 .. [NATIONWIDE MUTUAL INSURANCE COMPANY ............fceeeeeeee [ i foiiiiiiiiiiin, NATIONWIDE MUTUAL INSURANCE COMPANY ... |..... 1.G FE ...... ....03/19/2002 ... |..cccoevevenn o 2,253,718 |........ 2,516,041 |........ 2,236,927 [.evvveiiiiiiiiinnn [ (1,626)]..cceeeeeeeeeees | feeviiiiiiiiiiiins o, 182,737 | |
2799999. Surplus Debentures, etc - Unaffiliated 2,263,718 2,516,041 2,236,927 0 (1,626) 0 0 0 182,737 o] XXX
6099999. Total - Unaffiliated 2,253,718 2,516,041 2,236,927 0 (1,626)] 0 0 0 182,737 0of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

2,253,718 2,516,041 2,236,927

(1,626) 0 0 0 182,73 0] XXX

6299999 - Totals

o|:

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$ 0 1G.$..ee. 2,236,927
$..
3B..$..
$
$

cooooo




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

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

NONE

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

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FT-0 ..... US TREASURY TREASURY BOND 1.A ... . 107.0940 (VN R | N R | I R | B SO 3811 1 I RN 4.657 [FA ...... ....09/30/2015 ...}|....02/15/2036 ...
912810-FT-0 ..... US TREASURY TREASURY BOND ... 1.A ... . 107.0940 |... . O e 850 [0 0 40500 |- 4.657 [FA ...... ....09/30/2015 ...|....02/15/2036 ...
912810-FT-0 ..... US TREASURY TREASURY BOND .... 1.A ... . 107.0940 |... ...64,256 |.... O i 80 feiiinnl0 [0 0040500 . 4.657 [FA ...... ....09/30/2015 ...}|....02/15/2036 ...
912828-2N-9 ... US TREASURY TREASURY NOTE . 1.A ... ...96.1950 |...cconnnnnnns 2,712,699 |.... O e (1,691) [0 o0 el 2,125 | 2.062 [ ....... ....08/09/2017 ...|....07/31/2024 ...
912828-2N-9 ... US TREASURY TREASURY NOTE . 1.A ... ...96.1950 |......oennnnns 2,077,812 |.... 0 | L (1,200) 0 |0 [ 2125 2.062 [ ....... . 45,900 |....08/09/2017 ...|....07/31/2024 ...
912828-30-0 ..... US TREASURY TREASURY NOTE . 1.A ... ...96.0550 |....coennnnnns 4,802,751 |.... ....5,002,485 O e (1317 0 o0 10002250 |- 2.222 | A0 ...... .. 112,500 |....10/31/2017 ...|....10/31/2024 ...
912828-M5-6 ..... US TREASURY TREASURY NOTE . 1.A ... L9470 [ 2,184,983 |.... ....2,304,786 O e 738 o0 00000002250 | 2.285 [MN ...... ... 51,908 [....11/02/2017 ...|....11/15/2025 ...
912828-M5-6 ..... US TREASURY TREASURY NOTE . 1.A ... 94710 [ 2,550,567 |.... . ....2,690,415 O 861 [0 k00002250 |- 2.285 . 60,593 |....11/02/2017 ...|....11/15/2025 ...
912828-R3-6 . US TREASURY TREASURY NOTE . 1.4 .. ...92.1720 |. .. 1,322,668 |. . 1,435,000 . 1,431,642 |.. .0 .1.697 . 23,319 |....06/22/2016 .. 05/15/2026
912828-R3-6 . US TREASURY TREASURY NOTE . 1.A .. ...92.1720 |. 13,826 |. 15,000 .. 14,965 |.. .0 .1.697 ....06/22/2016 .. 05/15/2026
912828-V9-8 ..... US TREASURY TREASURY NOTE . 1.4 .. ...93.1250 |. ..450,000 .446,685 |.. .0 el 2.439 ....02/13/2017 .. 02/15/2027 ...
912828-\B-3 ..... US TREASURY TREASURY NOTE . 1.A ... ...98.9300 |... .3,390,000 |.. .... 3,388,564 O e 3,815 [0 0 e 10750 | 1.865 ...08/25/2017 ...|....05/15/2023 ...
912828-\B-3 ..... US TREASURY TREASURY NOTE . 1.A ... ...98.9300 |... 603,473 |.... . 610,000 |.. 609,742 LU R o1+{C I N N RPN | I SO B 44 I AN 1.865 ....08/25/2017 ...|....05/15/2023 ...
912828-VS-6 ..... US TREASURY TREASURY NOTE . 1A ) ...98.6130 |... ..4,338,972 |.... .4,400,000 |.. ... 4,417,228 0 e (27,295) v e l0 022,500 |- 1.864 ....09/12/2017 ...|....08/15/2023 ...
912828-VS-6 ..... US TREASURY TREASURY NOTE TA i 414,203 |...98.6130 [.......ceuvunnnns 394,452 |o.iiiiiiinnnnn 400,000 [..eeevvnnninnnnns 401,566 0 foeeeen (2881 |evvvnneeennnn0 foiiiiiinnnnnn 0 ]100.2.500 . 1.864 ...09/12/2017 ...|....08/15/2023 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 26,001,134 [ XXX 24,967,761 25,860,000 25,870,178 0 (26,118) XXX XXX 142,517 562,613 XXX XXX
0109999999. Total - U.S. Government Bonds 26,001,134 [ XXX 24,967,761 25,860,000 25,870,178 0 (26,118) XXX XXX 142,517 562,613 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
419792-89-6 ..... HAWALT ST HAWAIT ST A1 [ 1.CFE L L. 77.3050 |oooeivennnnnns 7,343,975 |.... ....9,677,581 O e (18,518) [0 o0 ]l 2,422 | 2.182 (A0 ...... .. 57,522 |... .. 223,089 |....12/16/2021 ...|....10/01/2034 ...
57582R-16-1 ..... MASSACHUSETTS ST MASSACHUSETTS ST .. e [ 1B FE L L. 75.7220 |.oeeiennnnnns 1,514,440 |.... ....2,000,000 JOJ ORI | I APPSR FEUPPRRRRRPIN | N AU Y-t I AU 1.670 |WN ...... ... 33,400 |....11/19/2020 ...|....11/01/2031 ...
605581-NE-3 ..... MISSISSIPPI ST MISSISSIPPI ST .... A1 [ 1.CFE L ...80.5210 |.....covnnnnns 1,284,310 |.... .... 1,595,000 O 0 0 [0 000010382 | 1.382 [N ...... . 22,043 |....07/24/2020 ...|....11/01/2029 ...
605581-NF-0 ..... MISSISSIPPI ST MISSISSIPPI ST .... A e [ 1.CFE Ll L 787270 |ooeeeennnnnnns 1,180,905 |.... .... 1,500,000 O 0 0 0l 10482 | 1.482 [N ...... . 22,230 |....07/24/2020 ...|....11/01/2030 ...
605581-NG-8 ..... MISSISSIPPI ST MISSISSIPPI ST .... A1 [ 1.CFE L L 773990 [t 1,160,985 |.... .... 1,500,000 O 0 0 [0 0000 10632 | 1.632 [N ...... ... 24,480 |....07/24/2020 ...|....11/01/2031 ...
68583R-DG-4 ..... OREGON CMNTY COLLEGE DISTS 2 e | 1.CFE Ll ... 75.4100 |...covnnnnnnns 6,292,965 |.... . .. ....8,345,000 O 0 0 [0 102,073 | 2.073 (D ....... .. 172,992 |....08/12/2021 ...|....06/30/2032 ...
68583R-DH-2 ... OREGON CMNTY COLLEGE DISTS 2 e [ 1.CFE L L TA4780 | 2,234,340 |.... .3,000,000 |.. ....3,000,000 O 0 0 [0 0000.2.223 | 2.223 | ....... ... 66,690 [....08/12/2021 ...|....06/30/2033 ...
68587F-BC-7 ..... OREGON EDU DISTS FULL FAITH OREGON ED DI . 2 e | 1.CFE Ll L 77.2840 |t 9,268,080 |.... 12,000,000 |.. ...12,000,000 O 0 0 [0 000002.087 |- 2.037 (D ....... .. 244,440 |....07/23/2021 ...|....06/30/2032 ...
68587F-BD-5 ..... OREGON EDU DISTS FULL FAITH OREGON ED DI . 2 e [ 1.CFE L ...76.5870 |... ....8,500,000 O 0 0 [0 0000.2.207 | 2.207 (D ....... .. 187,595 |....07/23/2021 ...|....06/30/2033 ...
70914P-ME-9 ..... PENNSYLVANIA ST v |10 .. 1.DFE ..|.. ...99.6320 |... O 935 |0 0 )l 40650 ).l 4.894 [FA ...... ... 38,130 |....09/30/2015 ...|....02/15/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 48,942,925 | XXX 37,606,877 48,760,000 48,934,391 0 (17,583) 0 0 XXX XXX XXX 90,819 1,035,059 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 48,942,925 | XXX 37,606,877 48,760,000 48,934,391 0 (17,583) 0 0 [ XXX XXX XXX 90,819 1,035,059 XXX XXX
54438C-YP-1 ... LOS ANGELES CALIF CMNTY COLLEG LOS ANGEL .......cceeefers vun]vunnnns 1T os L 1BFE | 18,799,300 |...78.2190 |eeeeennenens 14,697,351 |..oeeeennn 18,790,000 |-.evunnnenens 18,797,882 |.eeveeeeeeennn0 [ (1,061) o0 e l0 02,106 . 2.099 [FA o oeeemniees 164,882 |......ceeenenn 395,717 |....05/27/2021 ... |....08/01/2032 ...
64966M-GL-7 ..... NEW YORK N Y |- 1.CFE ... .. 6,878,900 |...96.5590 |........cce.e. 6,759,130 |.... ....6,967,914 [0 i 15,998 [0 0 000002.900 . 3.148 ...12/21/2016 ...|....12/01/2024 ...
692020-WV-9 ..... OXNARD CALIF SCH DIST MUNI BND GO .. 1.CFE .. ...86.0550 |. ..2,598,861 |. .2,385,766 |.. .5.210 ....07/11/2008 .. 08/01/2027
692020-VW-7 ..... OXNARD CALIF SCH DIST MUNI BND GO .. .. 1.CFE .. ...82.8900 |. ..2,606,891 |. . 2,353,551 |.. .5.260 ....07/11/2008 .. 08/01/2028
692020-VX-5 ..... OXNARD CALIF SCH DIST MUNI BND GO .. .. 1.CFE .. ...79.7020 |. .. 2,606,255 |. .2,315,825 |.. .5.310 ....07/11/2008 .. 08/01/2029
692020-VY-3 ..... OXNARD CALIF SCH DIST MUNI BND GO .. o |.. 1.CFE .. ...76.5040 |. ..2,681,465 |. . 2,348,563 |.. .5.350 ....07/11/2008 .. 08/01/2030 ...
738850-QN-9 . POWAY CALIF UNI SCH DIST MUNI BND GO . oo |- 1.DFE .. ...77.0190 |. .. 1,667,461 |. .2,165,000 .1,337,8% |.. ......6.449 ....09/30/2015 .. 08/01/2030 ...
738850-QP-4 ..... POWAY CALIF UNI SCH DIST MUNI BND GO .... woo .. 1.DFE ... ... 73.9380 |...coovnnnnnns 1,722,755 |.... .2,330,000 |.. ....1,373,980 |.ooeeiivnnnnnn0 el 81,996 [0 o0 00220.000 . 6.249 ....09/30/2015 ...}|....08/01/2031 ...
797356-DM-1 ..... SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNI .. cee |- 1LAFE ). . L..78.9560 |....coeunnnnn. 3,947,800 |.... .5,000,000 |.. 45,000,000 |...oeeeeenniinenn0 o0 el 0 0 2164 ) 2.164 ....10/07/2021 ...|....07/01/2032 ...
797356-DN-9 ... SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNI .. N | TAFE L .. 3,840,000 |...78.1400 |.............. 3,000,576 |.... .3,840,000 |.. +...3,840,000 [...ooerieinnnnnn oeviiiiiiin0 o0 0l 2,314 ) 2.314 ....10/07/2021 ...|....07/01/2033 ...
797356-DP-4 ... SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNI ..eevvveneefo ven ] vnnnnes 1 s L AFE e 5,000,000 |.. 76.8600 |.......oeeeees 3,843,000 |.uuiieennnnn 5,000,000 |.eevuunnannns 5,000,000 |.eeeeenierennn0 foeeiiiiiiii0 0 0 2414 | 2.414 ...10/07/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 45,671,590 | XXX 46,131,545 57,065,000 51,721,376 0 656,924 0 0 [ XXX XXX XXX 340,678 819,382 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 45,671,500 [ XXX 46,131,545 57,065,000 51,721,376 0 656,924 0 0 XXX XXX XXX 340,678 819,382 XXX XXX
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010268-CT-5 ..... ALABAMA FEDERAL AID HIGHWAY FI ALABAMA F ...ooovvvns o ven ] nnnnns T L ACFE e 3,020,000 |...80.2330 |..eevunnnnnnns 2,423,037 |..coovvnnnnnns 3,020,000 |....ccvvunnnns 3,020,000 |[..ccevvvennnnnns (0 (VIR R | N RN | ) RN 2.0%6 |...... 2.056 [MS ...... ....10/07/2021 ...|....09/01/2031 ...
010268-CU-2 ..... ALABAMA FEDERAL AID HIGHWAY FI ALABAMA F . e [ 1.CFE L .. 2,000,000 |.. 78.7170 |eevuunneens 1,574,340 |.... .2,000,000 |.. ....2,000,000 0 . o0 o0 0 e 2.156 |...... 2.156 [MS ...... ....10/07/2021 ...|....09/01/2032 ...
010268-CV-0 ..... ALABAMA FEDERAL AID HIGHWAY FI ALABAMA F . A1 [ 1.CFE L .. 3,000,000 |...77.8460 |.............. 2,335,380 |.... ....3,000,000 0. FN VN R | N | B RN 2.26 |...... 2.256 [MS ...... ....10/07/2021 ...|....09/01/2033 ...
010268-CW-8 ..... ALABAMA FEDERAL AID HIGHWAY FI ALABAMA F . N A |- 1.CFE ... .. 5,000,000 |...77.4380 |....eunnnnnnn 3,871,900 |.... ....5,000,000 0 . 0 o0 o0 e 2.406 |...... 2.406 MS ...... . ....10/07/2021 ...|....09/01/2034 ...
01026C-AC-5 ..... ALABAMA ECON SETTLEMENT AUTH B ALABAVA E . N | 1.GFE L .. 2,050,000 |...96.7820 |.......eeeeen 1,984,031 |[.... ....2,050,000 0. (VIR R | N RN | ) RN 3.163 |...... 3.163 [MS ...... ... 64,842 |....12/02/2016 ...|....09/15/2025 ...
01179R-L9-2 ..... ALASKA MUN BD BK AUTH ALASKA MUN BD BK A .... N A |- LEFE L. ...5,937,465 |...79.6990 |.............. 4,722,166 |.... ....5,935,782 0 . 1D TR | B ISP | B 2122 |...... 2.09 (D ....... .. 125,729 |....06/07/2021 ...|....12/01/2031 ...
01179R-M2-6 ..... ALASKA MUN BD BK AUTH ALASKA MUN BD BK A .... N | LEFE L .. 9,000,705 |...78.3930 |...euunnnnnnnn 7,085,772 |.... .... 8,997,250 O e (2,289) |0 o0 e 2.222 |...... 2.191 (D ....... .. 199,425 |....06/07/2021 ...|....12/01/2032 ...
04048P-LT-5 ..... ARIZONA BRD REGENTS ARIZONA BRD REGENTS N A .. 1.EFE ..|... ...80.7280 |..ccevnuunnnns 6,728,679 |.... ....8,333,866 O e 139 |0 0 e 2.184 |...... 2.186 ....05/12/2021 ...|....06/01/2030 ...
040654-XW-0 ..... ARIZONA ST TRANSN BRD HWY REV .... 1 .1.BFE .. ...92.1580 |. ..4,607,900 |. .5,000,000 |.. .0 2,174 |......2.174 ....01/10/2020 .. 07/01/2026
040654-XX-8 ..... ARIZONA ST TRANSN BRD HMWY REV . 1 .1.BFE .. ...89.9580 |. ..2,698,740 |. .3,000,000 |.. .0 2,224 |......2.224 ....01/10/2020 .. 07/01/2027
040654-XY-6 ..... ARIZONA ST TRANSN BRD HMWY REV .... 1 .1.BFE .. ...88.2740 |. .. 4,413,700 |. .5,000,000 |.. .0 ...0.2.362 |......2.362 ....01/10/2020 .. 07/01/2028 ...
050589-QY-9 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FE . A1 e [ 1D FE L .. 1,250,000 |...88.3290 |.eeeuunnnnnnn 1,104,113 |.... .... 1,250,000 O o0 0 o0 e 1.197 |...... 1.197 ...07/23/2020 ...|....06/01/2026 ...
050589-0Z-6 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FE .... A1 [ 1D FE L 1,250,000 |...85.4760 |... .. .... 1,250,000 O o0 o0 [0 e 1.297 |...... 1.297 ....07/23/2020 ...|....06/01/2027 ...
050589-RA-0 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FE .... A1 e [ 1D FE L ...83.3760 |... ... 750,000 |.. JLO N N | [ AP | B IR | B AU 1.495 |...... 1.495 ....07/23/2020 ...|....06/01/2028 ...
050589-RB-8 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FE .... A1 [ 1D FE L .. 81.0610 |... .1,145,000 |.. O 0 o0 [0 1.5 |...... 1.595 ....07/23/2020 ...|....06/01/2029 ...
050589-RC-6 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FE .... A1 e [ 1D FE L ...78.9440 |... JLO I N | [ APt | B APPSR | B AU 1.695 |...... 1.695 ....07/23/2020 ...|....06/01/2030 ...
050589-RD-4 ... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FE .... A1 [ 1D FE L ...77.4800 |... O o0 o0 [0 e 1.845 |...... 1.845 ....07/23/2020 ...|....06/01/2031 ...
072024-XF-4 ..... BAY AREA TOLL AUTHORITY BAY AREA TOLL AU .... A e [ 1.CFE Ll . ...83.9230 |... . . 7,412,473 0 e 12,990 |0 o0 e 1.869 |...... 2.069 ...03/17/2021 ...|....04/01/2029 ...
072024-XH-0 ..... BAY AREA TOLL AUTHORITY BAY AREA TOLL AU .... B L .. 1.CFE ..|... .. 2,500,000 |...80.5570 |.....uunnnnnnn 2,013,925 |.... ....2,500,000 O o0 o0 [0 2.069 |...... 2.069 ....03/03/2021 ...|....04/01/2031 ...
072024-XJ-6 ..... BAY AREA TOLL AUTHORITY BAY AREA TOLL AU . 1 .1.CFE .. 9,000,000 |...79.5280 |. .. 7,157,520 |. .9,000,000 |.. .0 .2.219 |......2.219 ....08/03/2021 .. 04/01/2032
072024-XK-3 ..... BAY AREA TOLL AUTHORITY BAY AREA TOLL AU . 1 .1.CFE .. . 11,945,000 |...78.3970 |. .. 9,364,522 |. 11,945,000 .0 .2.319 |......2.319 ....03/03/2021 .. 04/01/2033
13067-TD-4 ..... CALIFORNIA ST DEPT WTR RES CALIFORNIA ST . 1 .1.BFE .. . 10,098,500 |...75.1690 |. ..7,516,900 |. 10,000,000 10,087,712 .0 2132 |......2.042 ....06/14/2021 .. 12/01/2033
130770-MU-3 ..... CALIFORNIA STATE UNIVERSITY CALIFORNIA S . 1 .1.DFE .. 3,077,519 [...75.8500 |. .. 2,400,653 |. .3,165,000 3,085,051 .0 .2.190 |......2.457 ... 1072172021 .. 11/01/2033 ...
130770-QL-9 ..... CALIFORNIA STATE UNIVERSITY CALIFORNIA S . N .1.DFE .. . 25,063,601 |...76.2360 |. . 19,139,048 |. 25,105,000 25,068, 196 .0 ......1.994 |......2.010 ...07/13/2021 .. 11/01/2032 ...
130770-QM-7 ... CALIFORNIA STATE UNIVERSITY CALIFORNIA S .... N |- 1.DFE ... ...9,915,649 |...75.4720 |...........enn 7,539,653 |.... .9,990,000 |.. ... 9,922,281 O 5,451 |0 [0 2.144 |...... 2.215 ....10/07/2021 ...|....11/01/2033 ...
20281P-LY-6 ..... COMMONWEALTH FING AUTH PA COMMONNEALTH F .... |- 1L.EFE ... .. 2,000,000 |...87.9140 |.............. 1,758,280 |.... .2,000,000 |.. ....2,000,000 JLO I N | I ARt | B APPSR | B FOT 2.588 |...... 2.588 ....01/10/2020 ...|....06/01/2028 ...
20281P-ML-3 ..... COMMONWEALTH FING AUTH PA COMMONNEALTH F ... .- LEFE ... ...89.3580 |.......eunnns 1,849,711 |.... .2,070,000 |.. ....2,070,000 O o0 o0 [0 2.419 |...... 2.419 ....01/10/2020 ...|....06/01/2027 ...
20281P-M-1 ..... COMMONWEALTH FING AUTH PA COMMONNEALTH F .... |- 1L.EFE ... . ...87.9140 |...coonnennnns 1,367,063 |.... . 1,555,000 |.. .... 1,555,000 JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.588 |...... 2.588 ....01/10/2020 ...|....06/01/2028 ...
23542J-BJ-3 ...... DALLAS TEX WTRWKS & SWR SYS RE DALLAS TE .... e [ 1.CFE L .. 2,600,000 |...98.2900 |.............. 2,555,540 |.... ....2,600,000 O 0 o0 [0 2.068 |...... 2.068 ....06/23/2016 ...|....10/01/2023 ...
26443C-AG-8 ..... DUKE UNIVERSITY HLTH SYS .eeeiieiieieeeeeeeeie e feen e N L .. 1.DFE ..|... ...84.9110 |... 849,110 |.... ....1,000,000 O o0 0 o0 e 2.502 |...... 2.502 ...01/07/2020 ...|....06/01/2028 ...
284035-AJ-1 . EL SEGUNDO CALIF PENSION OBLIG 1 .1.BFE .. ...80.8650 |. ..808,650 |. .1,000,000 |.. .0 2.7 ... 2.417 ....06/27/2021 .. 07/01/2030 ...
284035-AK-8 ..... EL SEGUNDO CALIF PENSION OBLIG 1 .1.BFE .. ...79.6540 |. ..561,561 |. . 705,000 705,000 |.. .0 .2.267 |......2.267 ....06/27/2021 .. 07/01/2031
284035-AL-6 ..... EL SEGUNDO CALIF PENSION OBLIG 1 .1.BFE .. .. 78.7010 |. ..787,010 |. .1,000,000 .1,000,000 |.. .0 247 ... 2,407 ...05/21/2021 .. 07/01/2032
284035-AN-4 . EL SEGUNDO CALIF PENSION OBLIG 1 .1.BFE .. ...78.0300 |. ..780,300 |. .1,000,000 817,663 |.. .0 .2.577 |......4.809 ....08/30/2022 .. 07/01/2033
41422E-KR-3 . HARRIS CNTY TEX MET TRAN AUTH . 1 1AFE .. ...80.9820 |. ..4,049,100 |. .5,000,000 |.. .0 2,329 ..., 2.329 ...02/06/2020 .. 11/01/2031 ...
451913-AJ-6 ..... ILLINOIS FIN MUNI BND REV .. 1.BFE ..|... ...98.3230 |...covnnunnnns 3,932,920 |.... .... 3,904,827 0 [eeeennnn 170,580 veeiiieiiin0 [0 0.000 |...... 4.519 ....09/30/2015 ...}|....07/15/2023 ...
546475-Tl-4 ..... LOUISIANA (STATE OF) LOUISIANA ST GAS & |- 1.DFE ... ...76.6230 |... ....2,500,000 O o0 o0 [0 e 2.098 |...... 2.098 ...08/21/2020 ...|....05/01/2033 ...
575831-G0-9 ..... MASSACHUSETTS ST COLLEGE BLDG |- 1.CFE ..|... ...77.3840 |... PP 1101 R, 9,885 O e 1 0 [0 e 2.031 |...... 2.168 ....09/23/2021 ...|....05/01/2032 ...
575831-GY-2 ..... MASSACHUSETTS ST COLLEGE BLDG .... e [ 1D FE L ...76.3140 |.....oounnnnns 3,808,069 |.... ... 4,932,528 LU RS TR10[V I O | N RPN | B AN 2.031 |...... 2.168 .. 101,347 |....09/23/2021 ...|....05/01/2032 ...
64971M-T4-4 ..... NEW YORK N Y CITY TRANSITIONAL ... N L .. 1.AFE ..|... . . 100.8870 |...ccvvnennnns 1,008,870 |.... ....1,000,000 JLO I N | [ AR | B ISP | B AT 5.267 |...... 5.267 ... 52,670 |....09/30/2015 ...|....05/01/2027 ...
64971W-F5-4 ..... NEW YORK N Y CITY TRANSITIONAL NEW YORK ... B L 1.AFE ..|... .. 4,800,000 |...99.8350 |.......eeeenn 4,792,080 |.... ....4,800,000 O o0 o0 [0 2.310 |...... 2.310 .. 110,880 |....04/13/2016 ...|....02/01/2023 ...
64990F-E2-6 ..... NEW YORK ST DORM AUTH DORMITORY AUTHORIT .. 1o |- 1B FE ... L T9.7770 |t 3,191,080 |.... ....4,000,000 JLO N I | [ APPSR | B IR | B FOUN 2182 |...... 2.152 .. 105,687 |....06/16/2021 ... |....03/15/2031 ...
64990F-E3-4 ..... NEW YORK ST DORM AUTH DORMITORY AUTHORIT .. 1. .. 1.B FE ..|... L. 78.3110 |t 9,984,653 |.... ...12,750,000 O o0 o0 [0 e 2.252 |...... 2.252 .. 352,532 |....06/16/2021 ... |....03/15/2032 ...
64990F-T7-9 ..... NEW YORK ST DORM AUTH NEW YORK ST DORM A . 1.B FE .. ...88.8050 |. ..5,834,489 |. .6,570,000 .6,531,084 |.. .0 ......1.040 |...... 1.229 . 68,328 |....01/14/2022 .. 03/15/2026 ...
650035-TD-0 ..... NEW YORK ST URBAN DEV CORP ..... 1.BFE ..|.. . 102.9910 [...iivviinnnnnnns 226,580 |.... ..220,000 |. ....220,000 O 0 o0 0 5.770 |...... 5.769 . 12,694 ....09/30/2015 ... |....03/15/2039 ...
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T34T4T-AP-5 ... PORT MORROW ORE PORT MORROW ORE TRANSMIS ............foes e vennnns T L 1CFE e 10,532,600 |.. 77.0010 |...euunnnnnens 7,700,100 |............ 10,000,000 |............. 10,481,268 |.oevvvnnnnnnnd 0 |eeens (29,062) |.oeeveveeeeeennn0 feniiiiiiiiinnnnnn0]..2.987 oo, 2.567 [MS ... |eeeiinnennnnn 99,567 |ouninnnnnnnnns 298,700 |....03/16/2021 ... |....09/01/2036 ...
798153-NF-5 ..... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... e [ 1.CFE L .. 1,750,000 |...88.2420 |............e. 1,544,235 |.... .1,750,000 |.. .... 1,750,000 0| o0 o0 o0 e 131 1.311 . 22,943 |....09/11/2020 ...|....06/01/2026 ...
798153-NG-3 ..... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... A1 [ 1.CFE L ...85.5610 |.....counnnnns 2,327,259 |.... ....2,720,000 0 FUN 1 O RN | I AR (<) ) AN 1.461 . 39,739 |....09/11/2020 ...|....06/01/2027 ...
798153-NH-1 ... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... A e [ 1.CFE Ll . ...83.6980 |....covuunnnns 1,293,134 |.... .... 1,545,000 0| et o0 0 e 1712 ) 1.712 . 26,450 |....09/11/2020 ...|....06/01/2028 ...
798153-NJ-7 ..... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... A1 [ 1.CFE L .. 2,000,000 |...81.4940 |.............. 1,629,880 |.... ....2,000,000 0 cend0 o0 [0l 10812 1.812 . 36,240 |....09/11/2020 ...|....06/01/2029 ...
798153-NK-4 ..... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... A e [ 1.CFE Ll .. 2,000,000 |...79.2370 |eeruunnnnnnnn 1,584,740 |.... ....2,000,000 0| ceet0 o0 0l 10862 1.862 . 37,240 |....09/11/2020 ...|....06/01/2030 ...
798153-NL-2 ..... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... A1 [ 1.CFE L .. 3,500,000 |...78.6260 |.............. 2,751,910 |.... .... 3,500,000 0 cend0 o0 002,132 2,12 . 74,620 |....09/11/2020 ...|....06/01/2031 ...
798153-N-0 ..... SAN JOSE CALIF FING AUTH SAN JOSE CALIF ... N A |- 1.CFE ... .. 5,000,000 |...77.5550 |.eeeeunnnnnn 3,877,750 |.... ....5,000,000 0| o0 o0 02282 . 2.282 ....09/11/2020 ...|....06/01/2032 ...
81257V-AA-9 ..... SEATTLE CHILDREN'S HOSPITAL SEATTLE CHIL . 1 .1.CFE .. .10,000,000 |...81.2410 |. ..8,124,100 |. 10,000,000 |.. .0 0| .1.208 ....02/04/2021 .. 10/01/2027
832432-AL-2 ..... [SMITHSONIAN INSTITUTION . 1 1AFE . 1,810,500 |...85.7600 |. .. 1,543,680 |. .1,806,925 |.. .0 24) |. .1.528 ....06/17/2020 .. 09/01/2027
832432-AN-0 . SMITHSONIAN INSTITUTION ... 1 1AFE .. 1,000,000 |...83.6930 |. .1,000,000 |.. .0 .0 ... 1.767 ....06/11/2020 .. 09/01/2028 ...
875301-HP-1 ..... TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HIL . N L .. 1.F FE ..|... .. 1,500,000 |...82.8480 |... .... 1,500,000 0 . o0 o0 0 ] 10792 1.792 ...08/27/2020 ...|....07/01/2028 ...
875301-H0-9 ..... TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HIL .... B L .. 1.F FE ..|... .. 1,615,000 |...80.5310 |... .... 1,615,000 0. cend0 o0 [0l 10892 1.892 ....08/27/2020 ...|....07/01/2029 ...
875301-HR-7 ..... TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HIL .... N L .. 1.F FE ..|... .. 1,250,000 |...78.2160 |... .... 1,250,000 0 . o0 o0 0 10942 1.942 ....08/27/2020 ...|....07/01/2030 ...
875301-HS-5 ..... TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HIL .... B L .. 1.F FE ..|... ... 77.2230 |... ... 3,905,000 0. 0 0 [0 ]l 2.142 ) 2.142 ....08/27/2020 ...|....07/01/2031 ...
875301-HT-3 ..... TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HIL .... N L .. 1.F FE ..|... ...76.2590 |... . .. ....5,750,000 0 . et o0 0 2,292 . 2.292 ....08/27/2020 ...|....07/01/2032 ...
88213A-HL-2 ..... TEXAS A & M UNIVERSITY TEXAS A & M NIV B L .. 1.AFE ..|... ...97.7740 |... .7,500,000 |.. ....7,513,126 O [ (9,203) [0 [0 fnlll.2.884 | 2.753 ....08/27/2019 ...|....05/15/2024 ...
882830-BC-5 ..... TEXAS TRANSN COMMN ST HIY FD TEXAS TRANS ... e | LA FE L . ...72.8160 |... .... 16,656,655 |.... 22,875,000 |.. ...22,432,302 0 . 83,219 [0 |0 10883 2.069 . 12/17/2021 ... |....10/01/2034 ...
898735-U0-6 ..... TUCSON AZ COPS ... B L .. 1.DFE ..|... .. 3,000,000 |...76.0450 |.............. 2,281,350 |.... ....3,000,000 0. FUN 1 R RN | [ SO N 72 AN 1.932 ....02/17/2021 ...|....07/01/2031 ...
898735-UR-4 . TUCSON AZ COPS ... 1 .1.DFE .. 7,000,000 |...74.6070 |. .. 5,222,490 |. .7,000,000 |.. .0 0 | .2.032 ....02/18/2021 .. 07/01/2032
91412H-JT-1 . UNIVERSITY CALIF UNIVERSITY CALIF REVS . 1 .1.CFE .. . 17,500,000 |...77.3760 |. .13,540,800 |. 17,500,000 |.. .0 .0 | .2.047 ....02/24/2021 .. 05/15/2032
91412H-JU-8 . UNIVERSITY CALIF UNIVERSITY CALIF REVS . 1 .1.CFE .. 9,710,000 |...76.0280 |. .. 7,382,319 |. .9,710,000 |.. .0 0 | .2.147 ....02/24/2021 .. 05/15/2033 ...
917567-GG-8 ..... UTAH TRANSIT AUTH ..... 1 .1.CFE .. 1,000,000 |...80.4310 |. ..804,310 |. .1,000,000 |.. .0 .0 | .2.289 ....10/20/2021 .. 12/16/2032 ...
917567-GH-6 ..... UTAH TRANSIT AUTH .. N .1.CFE .. 8,025,860 |...79.8350 |. ..6,386,800 |. .8,000,000 .8,023,147 |.. .0 (2,331) | ......2.401 ...10/26/2021 .. 12/15/2033 ...
917567-GJ-2 ..... UTAH TRANSIT AUTH B L .. 1.CFE ..|... .. 6,015,690 |...79.0560 |.............. 4,743,360 |.... .6,000,000 |.. ....6,014,050 0 | L (1,409) [ovveeiiiiiiiinnn0 0 000002.539 Ll 2.508 ....10/25/2021 ...|....12/15/2034 ...
97705M-ON-8 ..... WISCONSIN ST WISCONSIN ST ... N A .. 1.BFE ..|... .. 1,000,000 |...88.0750 |... .1,000,000 |.. ....1,000,000 0 . o0 o0 o0 2217 ) 2.217 ....01/23/2020 ...|....05/01/2028 ...
97705M-UN-3 ... WISCONSIN ST WISCONSIN ST ... .1.BFE ..|... .. 2,100,000 )...82.9810 |... . 1,742, .2,100,000 |.. ....2,100,000 0. vl o0 [0l 10122 ). 1.122 ...02/18/2021 ...|....05/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 335,163,200 | XXX 270,290,391 336,695,000 336,264,416 0 199,554 XXX 7,191,200 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 335,163,200 | XXX 270,290,391 336,695,000 336,264,416 0 199,554 XXX XXX 1,589,275 7,191,200 XXX XXX
00287Y-AQ-2 ..... ABBVIE INC ... |- 2.AFE ... 4,784,250 |...96.9670 |....ccevnnnnn. 4,848,350 |.... ... 4,914,259 0 |eeennn.. 33,648 |0 e l0 0020230600 |- 4.370 [MN ...... .er. 23,500 |... ..180,000 |....11/13/2018 ...|....05/14/2025 ...
00287Y-BV-0 ..... ABBVIE INC ... .. 2.AFE ..|... 6,992,751 [...93.2970 |.........en... 6,530,790 |.... ....6,995,167 O s 1,156 [0 [0 000002950 | 2.969 [MN ...... e 22,944 ... .. 206,500 |....11/19/2020 ...|....11/21/2026 ...
00440E-AS-6 ..... CHUBB INA HOLDINGS INC .. |- LFFE L . 15,341,200 |...96.6030 |... ....15,217,871 |.... ...15,598,091 0 feeeenn 85,993 |0 k000080150 | 3.617 |MS ...... ... 146,109 |... .. 496,220 |....03/27/2019 ...|....08/15/2025 ...
00751Y-AE-6 ..... ADVANCE AUTO PARTS INC. |- 2.BFE ... ...4,708,350 |...88.1460 |.............. 4,407,300 |.... ... 4,727,213 0 ] 18,863 [0 foiiiiiiennnl0000023.900 |- 4.79 (A0 ...... . 41,167 ... ... 97,500 |[....05/20/2022 ...|....04/15/2030 ...
00751Y-AF-3 ..... ADVANCE AUTO PARTS INC. .eeeeeeeeeniieeeeennnns |--2.BFE ... . 10,419,433 |...84.0630 |.............. 8,642,517 |.... ...10,378,669 0 [ (20,497) [0 o0 el 12750 | 1.534 (A0 ...... ... 44,979 |... .. 179,918 |....02/04/2021 ... |....10/01/2027 ...
00846U-AL-5 ..... AGILENT TECH INC AGILENT TECHNOLOGIES IN .... |- 2.AFE L ...5,609,990 |...86.2690 |.............. 5,357,305 |.... ....5,652,472 0. L A2,482 [0 |0 22750 4.306 MS ...... .... 50,284 |... ... 85,388 [....05/25/2022 ...|....09/15/2029 ...
009158-AY-2 ..... AIR PRODUCTS AND CHEMICALS INC ... .. 1.F FE ..|... 2,497,525 |...89.1640 [.............. 2,229,100 |.... ... 2,498,432 O 3 0 k0l 10850 1.865 |MN ..oes e 5,910 |... .. 46,250 |....04/27/2020 ...|....05/15/2027 ...
012653-AD-3 ..... ALBEMARLE CORP .....cevvnnveinnnnn .2.BFE .. ...97.9380 |. ..4,896,900 |. .4,996,049 |.. .0 .4.670 ....06/10/2022 .. 06/01/2027 ...
01882Y-AA-4 ..... ALLIANT ENERGY FINANCE LLC Series 144A . .2.BFE .. ...99.3050 |. .. 4,965,250 |. .5,000,000 4,999,754 |.. 0| .3.761 ....06/06/2018 .. 06/15/2023
019736-AG-2 ..... ALLISON TRANSMISSION INC Series 144A . .3.BFE .. ...82.2760 |. .. 3,702,420 |. .4,500,000 .3,702,420 |.. ,610) |. .3.745 ....02/18/2021 .. 01/30/2031
02343U-AG-0 . AMCOR FINANCE USA INC ... .2.BFE .. ...94.8530 |. ..3,248,715 |. . 3,425,000 .3,360,507 |.. .0 .4.238 ....04/23/2020 .. 04/28/2026
025816-BR-9 ..... AMERICAN EXPRESS COMPANY 1.F FE .. ...96.8410 |. ..9,684,100 |. 10,000,000 .9,988,433 |.. .0 ......3.065 ....01/10/2018 .. 10/30/2024 ...
025816-BS-7 ..... AMERICAN EXPRESS COMPANY |- 1LFFE L ...99.7790 |.oeeiinninnnns 4,988,950 |.... ....5,000,000 |.. .... 4,999,847 O e 968 |0 00002030400 |- 3.420 . ...02/22/2018 ...|....02/27/2023 ...
025816-CF-4 ..... AMERICAN EXPRESS COMPANY .. 1.F FE ..|... ...94.3650 |........onnnt 3,774,600 |.... .4,000,000 |.. ... 3,994,521 O e 1,510 [0 [0 0000030125 |, 3.168 |IN ...... .. 125,000 |[....05/15/2019 ...|....05/20/2026 ...
025816-CS-6 ..... AMERICAN EXPRESS COMPANY |- LFFE L ...91.1990 |..oooinninnnns 3,419,963 |.... .3,750,000 |.. .... 3,747,058 O e 546 [0 02,550 | 2.570 [MS ...... . ... 47,813 |....03/01/2022 ...|....03/04/2027 ...
025816-ClI-7 ..... AMERICAN EXPRESS COMPANY ........ccovvvvniiiiiiunnnnnnnecfonn e LAFFE 4,990,650 [...95.7220 |.............. 4,786,100 [......coennnnt 5,000,000 |..ceeunnnnnnns 4,991,426 ..o 0 fooeviiiineana 776 ovvevinnennnnnn0 fooeiiiiiinnnnn 0 |00 4,050 .ol 4,081 [N oo e 32,625 [ 101,250 |....04/28/2022 ...|....05/03/2029 ...
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026650-DD-0 ..... AMERICAN HONDA FINANCE CORPORA .........eeuvrvvvrmnnnns foon von ] vunnnns T L 1GFE e 9,997,200 |...95.5050 |.............. 9,550,500 |............ 10,000,000 |.............. 9,999,019 |oeeviirinnnnn (U R -1 X N | N AU | B RN 2.150 |...... 2.156 MS ...... 215,000 |....09/05/2019 ... |....09/10/2024 ...
026650-DJ-7 ..... AMERICAN HONDA FINANCE CORPORA e [ G FE L ...90.9700 |... ....18,194,000 |.... 20,000,000 |.. ...20,028,072 O [ (6,624) |oveeeeeenl0 o0 e 2.350 |...... 2.313 (0 ....... ..470,000 |....02/12/2020 ...|....01/08/2027 ...
03027X-AV-2 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPO A1 [ 2.0 FE L ...95.5180 |....ccevnnnnns 4,298,310 |.... .4,500,000 |.. ... 4,485,977 O e 6,563 o0 [0 e 2.950 |...... 3.109 (JJ ....... .. 132,750 |....06/10/2019 ...|....01/15/2025 ...
03027X-AZ-3 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPO .. 1 e [ 2.CFE Ll 94770 | 4,708,850 |.... .5,000,000 |.. .... 4,997,983 O e 880 |0 o0 e 2.400 |...... 2.419[MS ...... ..120,000 |....01/07/2020 ...|....03/15/2025 ...
03027X-BV-1 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPO .. A1 [ 2.0 FE L ...93.6650 |........onnnt 4,683,250 |.... .5,000,000 |.. ... 4,979,172 O 3,322 o0 [0 3.650 |...... 3.758 [MS ...... ... 83,139 [....03/29/2022 ... |....03/15/2027 ...
03073E-AL-9 ..... AMER I SOURCEBERGEN CORP e [ 2.AFE L ...97.6800 |... .... 14,652,000 |.... 15,000,000 |.. ... 14,943,601 0 [ 38,157 o0 o0 e 3.400 |...... 3.676 |IN ...... ..510,000 |....03/29/2019 ...|....05/15/2024 ...
03076C-AH-9 ..... AMERIPRISE FINANCIAL INC .. A1 [ TG FE L ...92.9950 |.....counnnnns 6,837,922 |.... ... 7,547,330 JLO R £+ 1Y 72N N | N RPN | ) AN 2.875 |...... 2.079 [MS ...... ..211,396 |[....02/12/2020 ...|....09/15/2026 ...
031162-CT-5 ..... AMGEN INC .... N L .. 2.AFE ..|... ...89.9880 |....cevnunnnns 6,299,160 |.... ....7,091,861 0 [ (22,183) |0 o0 e 2.200 |...... 1.855 [FA ...... .. 154,000 |....06/03/2020 ...|....02/21/2027 ...
031162-DD-9 ..... AMGEN INC .... 1 L2.AFE .. .. 88.8860 |. .. 4,444,300 |. .4,986,097 |.. .0 .3.000 |......3.050 . 75,000 |....02/17/2022 .. 02/22/2029
03740L-AD-4 ..... AON CORP / AON GLOBAL HOLDINGS AON CORP/ 1 L2.AFE .. ...91.8830 |. ..4,088,79% |. . 4,448,155 |.. .0 .2.850 |......2.860 . 94,414 |....02/23/2022 .. 05/28/2027
03740L-AF-9 ..... AON CORP / AON GLOBAL HOLDINGS ... 1 L2.AFE .. ...99.2040 |. ..1,985,880 |. 1,998,477 |.. .0 37 ......5.000 |......5.010 ....09/07/2022 .. 09/12/2032 ...
037833-BU-3 ..... APPLE INC e [ 1B FE L ...99.7520 |...covnnnnnnns 8,778,176 |.... ....8,799,860 0 [ (8,007) |0 o0 e 2.850 |...... 2.756 ...08/27/2019 ...|....02/23/2023 ...
037833-EC-0 ..... APPLE INC A1 [ 1B FE L ...84.9660 |... ... 12,744,900 |.... . ... 14,973,343 O e 5,031 o0 [0 e 1.200 |...... 1.236 ....02/01/2021 ...|....02/08/2028 ...
040555-DD-3 ..... ARIZONA PUBLIC SERVICE CO . N A |- 1.GFE ... ...76.5340 |.....oouennnnt 4,974,710 |.... .6,500,000 |.. ....6,498,951 JLO N RS S(s ) AP | B APPSR | B FOT 2.200 |...... 2.202 ....08/11/2021 ...|....12/15/2031 ...
04317@-AQ-1 ..... ARTHUR J GALLAGHER & CO ... .. 2.BPL ... ...94.9740 |......ounnnnns 7,218,024 |.... .7,600,000 |.. ... 1,227,621 O e 12,257 o0 [0 e 4.400 |...... 6.007 ....11/02/2022 ...|....06/02/2026 ...
04317@-BJ-6 ..... ARTHUR J GALLAGHER & CO ... . |--2.BPL ..|... ...96.5510 |..cccvnnnnnnns 4,827,550 |.... .5,000,000 |.. ....5,000,000 JLO I N | [ AR | B ISP | B AT 4.850 |...... 4.850 ...02/13/2019 ...|....02/13/2026 ...
04621X-AN-8 ..... ASSURANT  INC |- 2.BFE ... L 744100 . 5,208,700 |.... ....7,000,000 |.. ....5,357,647 LU RS 1. A N | N RPN | ) AN 2.650 |...... 6.059 ....10/04/2022 ...|....01/15/2032 ...
04685A-2J-9 ..... ATHENE GLOBAL FUNDING Series 144A .. .. 1.EFE ..|... ...95.1360 |..ccovnnnnnnns 9,513,600 |.... .. 10,000,000 |.. ....9,991,345 JLO I O - I APt | B FEUUPRPRRIN | ) FOU 2.750 |...... 2.810 ...06/21/2019 ...|....06/25/2024 ...
04685A-2N-0 ..... ATHENE GLOBAL FUNDING Series 144A .. .. 1.EFE ..|... ...91.7420 |.....oonnnnnns 2,752,260 |.... ....2,998,780 O [ 468 o0 [0 2.550 |...... 2.567 ....06/24/2020 ...|....06/29/2025 ...
04685A-3L-3 ..... ATHENE GLOBAL FUNDING Series 144A . .. 1.EFE .. ...89.2350 |. .. 4,015,575 |. .4,500,000 |.. .0 .3.205 |......3.205 ....08/02/2022 .. 03/08/2027
052769-AG-1 ..... AUTODESK INC ... 1 L2.AFE .. ...86.2460 |. ..5,174,760 |. .5,469,951 |.. .0 .2.850 |......4.319 ....06/25/2022 .. 01/15/2030
053291-AN-2 . AUTONATION INC 1 .2.CFE .. ...95.8780 |. ..2,876,340 |. .3,007,165 |.. .0 .3.500 |......3.351 ....07/23/2019 .. 11/15/2024
053291-AQ-5 . AUTONATION INC 1 .2.CFE .. ...89.7160 |. .. 4,485,800 |. .4,866,007 |.. .0 4.750 |......5.190 ....06/03/2022 .. 06/01/2030 ...
053291-AR-3 . AUTONATION INC ... N .2.CFE .. ...80.1420 |. ..4,007,100 |. .5,000,000 4,992,125 |.. .0 .....1.950 |......1.980 ...07/26/2021 .. 08/01/2028 ...
054561-AC-9 ..... AXA EQUITABLE HOLDINGS INC .. A1 [ 2AFE L ...99.5910 |....ooennnnnns 3,234,716 |.... .3,248,000 |.. ... 3,247,695 O e 987 o0 [0 3.900 |...... 3.932 ....01/23/2019 ...|....04/20/2023 ...
05531F-BE-2 ..... TRUIST FINANCIAL CORP ... 2 ... .. 1.G FE ..|... ...97.3000 |...ccevnnnnnns 4,865,000 |.... .5,000,000 |.. ....4,99,198 O [ 1,470 |0 o0 e 3.700 |...... 3.733 ....05/31/2018 ...|....06/05/2025 ...
05531F-BF-9 ..... TRUIST FINANCIAL CORP ... I VAN .. 1.G FE ..|... ...98.9880 |.......eunnnns 4,949,400 |.... .5,000,000 |.. .... 5,035,524 0 [ (40,745) |0 o0 e 3.750 |...... 2.897 ....08/27/2019 ...|....12/06/2023 ...
05552J-AA-T ..... BBVA USA 2 ... .. 1.F FE ..|... ...95.9780 |...covnnnnnnns 6,238,570 |.... .6,500,000 |.. ....6,498,946 JLO I U -3 (- I FORRRRPRt | B IR | ) AT 2.500 |...... 2.510 ....08/20/2019 ...|....08/27/2024 ...
05565E-BN-6 ..... BMW US CAPITAL LLC Series 144A ... B L .. 1.F FE ..|... ...99.7640 |.......eennnns 1,995,280 |.... .2,000,000 |.. .... 1,999,809 O e 710 |0 [0 e 3.800 |...... 3.837 ....04/06/2020 ...|....04/06/2023 ...
05565E-CA-1 ..... BMW US CAPITAL LLC Series 144A N L .. 1.F FE ..|... . ...94.4630 |......oeennnn. 4,723,150 |.... ....5,000,000 |.. ... 4,995,482 O e 732 o0 o0 e 3.450 |...... 3.473 ...08/28/2022 ...|....04/01/2027 ...
06051G-GZ-6 ..... BANK OF AMERICA CORP .... 1 .1.GFE .. . 10,012,650 |...95.4160 |. ..9,541,600 |. 10,000,000 10,004,824 |.. .0 .3.366 |......3.341 ....03/27/2019 .. 01/23/2026 ...
06051G-HY-8 ..... BANK OF AMERICA CORP . 1 1FFE .. 5,000,000 |...92.7880 |. .. 4,639,400 |. .5,000,000 .5,000,000 |.. .0 .2.015 |......2.015 ....02/10/2020 .. 02/13/2026
06051G-JK-6 ..... BANK OF AMERICA CORP . 1 .1.GFE .. .20,000,000 |...89.1740 |. .17,834,800 |. 20,000,000 19,999,538 |.. .0 1197 |...... 1,196 ....10/16/2020 .. 10/24/2026
06051G-KJ-7 ..... BANK OF AMERICA CORP . 1 . 1.GFE .. ...88.9200 |. ..4,446,000 |. .5,000,000 .5,000,000 |.. .0 .2.551 |......2.326 ...02/01/2022 .. 02/04/2028
06406R-BK-2 ..... BANK OF NEW YORK MELLON CORP/T 2 1FFE .. ...97.3330 |. .. 4,866,650 |. .5,004,200 |.. .0 ......4.596 |......4.419 ....07/19/2022 .. 07/26/2030 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON/THE NY ... N2 e | LFFE L . 104.3750 |...ccovnnnnnns 5,218,750 |.... ....4,990,418 O e 7,728 0 o0 e 5.834 |...... 5.826 ....10/19/2022 ...|....10/25/2033 ...
071813-BQ-1 ..... BAXTER INTERNATIONAL INC. BAXTER INTERNA .... A1 [ 2B FE L ...92.5400 |... ....13,881,000 |.... ...15,135,320 LU O '+ 1810:5) N N | N RPN | B A 2.600 |...... 2.318 ....02/12/2020 ...|....08/15/2026 ...
071813-CS-6 ..... BAXTER INTERNATIONAL INC. BAXTER INTERNA .... e 2B FE L ...79.8900 |...ccevnnnnnns 3,195,600 |.... ... 3,999,960 O 120 |0 o0 e 2.539 |...... 2.539 ....06/14/2022 ...|....02/01/2032 ...
07274N-AE-3 ..... BAYER US FINANCE |1 LLC Series 144A A1 [ 2B FE L ...98.5050 |........eunnnt 2,955,150 |.... .... 3,006,356 JLURS PO (e (s1:) T FUUUUUUURURUUROR | I IO | B R 3.875 |...... 3.629 ....08/27/2019 ...|....12/15/2023 ...
07274N-AJ-2 ..... BAYER US FINANCE |1 LLC Series 144A e 2B FE L ...97.1930 |..eeeinninnnns 4,859,650 |.... .... 4,995,877 O e 1,282 |0 o0 e 4.250 |...... 4.280 . ....06/18/2018 ...|....12/15/2025 ...
073730-AG-8 ..... BEAM INC A1 [ 2B FE L ...99.0380 |.....covnnnnns 4,951,900 |.... ... 4,974,327 O [ 54,654 |0 [0 3.250 |...... 4.402 (D ....... .. 162,500 |....11/26/2018 ...|....06/15/2023 ...
085770-AA-3 ..... BERRY GLOBAL ESCROW CORPORATIO Series 14 . 1o |- 2.CFE ... ...96.5690 |....covnunnnns 4,345,605 |.... ....4,517,168 O e (7,832) |0 o0 e 4.875 |...... 4.615(JJ ....... .. 158,438 |....03/28/2022 ...|....07/15/2026 ...
09062X-AF-0 ..... BIOGEN INC 1. .. 2.AFE ..|... ...97.2220 |....oovnnnnnns 4,861,100 |.... .... 4,977,083 JLOJN PR - < I N | N RN | ) AN 4.050 |...... 4.231[MS ...... .. 202,500 |....11/19/2018 ...|....09/15/2025 ...
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO Series 14 . 1 1EFE .. ...81.4640 |. ..7,739,080 |. .9,475,639 |.. .0 L4122 | ... 1.625 |......1.673 154,375 |....08/05/2021 .. 08/05/2028 ...
09261H-A*-8 ..... BLACKSTONE PRIVATE CREDIT FUND ... ..2.BFE ..|.. .. 10,000,000 |...94.3750 |.............. 9,437,500 |.... .. 10,000,000 |. 10,000,000 0. 0 0 0 2.560 |...... 2.560 [ D ....... .. 256,000 |....06/21/2021 ...|....06/21/2024 ...
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09261H-A@-6 ..... BLACKSTONE PRIVATE CREDIT FUND .....cecvvvvnnnvvvvnnnnns oo vee e | s L 2BFE | 5,000,000 |...88.1140 |.............. 4,405,700 |ouureerennnnn 5,000,000 |.eeevunnnnns 5,000,000 |oeevveniirreennnd0 fooiiiiiiiiinnn0 0 o0 3.270 |...... 3.270 ...08/17/2021 ...|....08/17/2026 ...
09261H-B*-7 ..... BLACKSTONE PRIVATE CREDIT FUND ... e [ 2.CFE Ll . 102.3310 |.oeeeennnnnnns 5,116,550 |.... .5,000,000 |.. 4,940,162 [oiiiiiiil0 2,312 [0 0 7.490 |...... 7.79% ....10/11/2022 ...|....10/11/2027 ...
096630-AD-0 ..... BOARDWALK PIPELINES LP A1 [ 2.0 FE L ...98.9440 |.......oennnns 2,968,320 |.... .3,000,000 |.. 003,064,584 [0 e (30,494) L0 o0 4.950 |...... 3.834 ....09/28/2017 ...|....12/15/2024 ...
09951L-AB-9 ..... BOOZ ALLEN HAMILTON INC Series 144A 1 e [ 8.CFE Ll .. 88.6080 |....coevunnnns 3,544,320 |.... ....4,000,000 |.. ... 3,544,320 |........(426,714) |..eeernnin3,534 o0 [0 e 4.000 |...... 4.128 ....02/07/2022 ...|....07/01/2029 ...
101137-AN-7 ..... BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC .. A1 [ 2AFE L ...96.6370 |.......eennnns 9,663,700 |.... .. 10,000,000 |.. 09,986,673 [ooiiiiiiinnnnn0 i 3,891 L0 0 3.750 |...... 3.79% ....02/21/2019 ...|....03/01/2026 ...
101137-AZ-0 ..... BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC .. e [ 2.AFE L ...93.4890 |...ccovnnnnnns 4,674,450 |.... 4,998,828 |....oeeeeinenn0 e 469 [0 [0 1.900 |...... 1.910 ...05/14/2020 ...|....06/01/2025 ...
103730-AB-6 ..... BP CAPITAL MARKETS AMERICA INC A1 [ LR FE L ...98.2860 |..........n... 4,914,300 |.... +..5,000,000 |...oeeiiiinnnnnn v o0 0 3.7% |...... 3.79% ....09/18/2018 ...|....09/21/2025 ...
110122-CN-6 ..... BRISTOL-MYERS SQUIBB CO ... N A |- LFFE L ...95.5240 |....coonnnnnns 6,686,680 |.... 06,990,333 [oiiieeeiienn0 e 2,608 [0 o0 e 3.200 |...... 3.243 ....07/17/2020 ...|....06/15/2026 ...
110122-CY-2 ..... BRISTOL-MYERS SQUIBB CO ... 1 1FFE .. ...99.7680 |. ..4,988,400 |. . 4,999,377 |.. .2.750 |......2.853 ....07/17/2020 .. 02/15/2023
11134L-AR-0 ..... BROADCOM CORPORAT | ON/BROADCOM BROADCOM C 1 .2.CFE .. ...91.3420 |. .. 1,826,840 |. .2,051,735 |.. .3.500 |......2.918 ....06/03/2020 .. 01/15/2028
11136F-AL-5 ... BROADCOM INC ....evveeennnnn 1 .2.CFE .. ...93.4380 |. .. 2,976,935 |. .3,315,968 |.. ......4.110 |......3.288 ....08/11/2020 .. 09/15/2028 ...
11135F-BE-0 ... BROADCOM INC Series 144A .. 1 e 2.0 FE Ll ...84.6590 |... 846,590 |.... 998,109 [.oeeeveenneeenn0 e 347 feil0 0 e 1.950 |...... 1.989 ...01/04/2021 ...|....02/15/2028 ...
11135F-BR-1 ..... BROADCOM INC Series 144A A1 [ 2.0 FE L ...91.19%0 |... 4,559,800 |.... 8997775 [0 228 0 0 4.000 |...... 4.008 ...03/31/2022 ...|....04/15/2029 ...
114259-AW-4 ... BROOKLYN UNION GAS CO Series 144A .. e [ 2.AFE L ...93.7460 |... 4,687,300 |.... 425,000,000 [...oeeeennnnenn0 o0 0 o0 e 4.866 |...... 4.866 ....08/02/2022 ...|....08/05/2032 ...
115236-AC-5 ..... BROWN & BROWN INC A1 [ 2.0 FE L ...75.9760 |... 3,703,830 |.... 4,007,732 [0 et 36,127 fenl0 0 2.375 |...... 5.051 ....07/27/2022 ...|....03/15/2031 ...
118230-AN-1 ... BUCKEYE PARTNERS BUCKEYE PARTNERS LP . A1 e [ 8B FE L . ...96.1780 |... ....1,923,560 |.........(45,278) |.......... 16,211 |occcoiierinninnl0 [0 e 4.350 |...... 5.275 ....07/07/2020 ...|....10/15/2024 ...
118230-AT-8 ..... BUCKEYE PARTNERS Series 144A A1 [ 3B FE L .. 1,000,000 |...95.6680 |.................956,680 |[..............1,000,000 |.................956,680 |[.........(43,320) |....00eervveune0 foorriiiniinnn0 il s 4125 |...... 4.121 ....02/11/2020 ...|....03/01/2025 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP BUNGE LIMITED . e 2B FE L .. 3,988,880 |...82.3500 |... . 23,990,491 [oiiiiiiiil0 996 [0 o0 e 2.750 |...... 2.782 ...05/07/2021 ...|....05/14/2031 ...
124857-AR-4 ..... PARAMOUNT GLOBAL . N |- 2.BFE ... .. 6,147,780 |...89.8460 |... 5,390,760 |.... 8,087,179 [0 e (21,636) [0 o0 e 2.900 |...... 2.4% ....02/12/2020 ...|....01/15/2027 ...
125523-AG-5 . CIGNA CORP ...... 1 L2.AFE .. ...97.7880 |. ..4,889,400 |. . 4,998,247 |.. 4,125 |......4.138 ....08/27/2019 .. 11/15/2025
125581-HA-9 . CIT GROUP INC .. 1 .2.BFE .. ...99.0640 |. ..2,971,920 |. . 2,999,437 |.. . .3.929 |......3.921 ....06/16/2020 .. 06/19/2024
126117-AV-2 ... CNA FINANCIAL CORP . 1 .2.BFE .. ...91.7360 |. ..5,687,632 |. 5,979,118 |.. 17,198 |. . ......4.554 ....06/02/2022 .. 05/01/2029
12636Y-AC-6 ..... CRH AMERICA FINANCE INC Series 144A .........coovuees foun e 1 L2.AFE .. ...93.6570 |. .. 7,492,560 |. .8,408,970 |.. .. (74,925) |. .3.960 |......2.848 ....06/03/2020 .. 04/04/2028 ...
12656*-AG-7 ..... CSLB HOLDINGS INC CSLB HOLDINGS INC ... 1.6 .. ...99.5400 |. .. 3,981,600 |. .4,000,000 .4,004,857 |.. ..(20,304) |. ......3.200 |......2.679 ...09/13/2017 .. 03/26/2023 ...
12656*-AQ-5 ..... CSLB HOLDINGS INC o e 1G] ...89.4640 |... 2,683,920 |.... .3,000,000 |.. R0 [0[0 040 N o I R | N FSRURN | N AR | N RN 2.380 |...... 2.380 ....06/27/2020 ...|....05/27/2027 ...
126650-DF-4 ..... CVS HEALTH CORP e 2B FE L ...93.5310 |... 1,402,965 |.... .1,500,000 |.. 1,499,079 [oooeeeeeenieennd0 e 287 el o0 e 3.000 |...... 3.018 ...08/08/2019 ...|....08/15/2026 ...
127097-AG-8 ..... COTERRA ENERGY INC ... A1 [ 2B FE L ...93.5980 |... 6,551,860 |.... .7,000,000 |.. P (L350 [ R | FOPPRRY £ 2} R | R RO | B R 3.900 |...... 3.284 ....12/23/2022 ...|....05/15/2027 ...
134429-BF-5 ..... CAMPBELL SOUP COMPANY e 2B FE L ...97.7430 |... 2,932,290 |.... .3,000,000 |.. 2,995,614 |..eeoeeeeennnnn0 foeeeii i 1,866 el o0 e 3.950 |...... 4.020 ....03/13/2018 ...|....08/15/2025 ...
14040H-BJ-3 ..... CAPITAL ONE FIN CORP CAPITAL ONE FINANCI . 2 e [ 2B FE L ...96.7770 |... 4,838,850 |.... .5,000,000 |.. 4,904,533 |..ooovninnennnn0 [ 30,750 |0 fel0 4.200 |...... 4.932 ....01/04/2019 ...|....10/29/2025 ...
14040H-CJ-2 ..... CAPITAL ONE FIN CORP CAPITAL ONE FINANCI ... N2 e [ 2.AFE L L. 77.0020 |...ccevnnnnnns 7,700,200 |.... .. 10,000,000 |.. 9,999,915 |oeeeviiiiieeenn0 [ (78) |0 [0 e 2.618 |...... 2.617 ...10/28/2021 ...|....11/02/2032 ...
14040H-CN-3 . CAPITAL ONE FIN CORP CAPITAL ONE FINANCI . 2 L2.AFE .. ...86.0370 |. .. 3,828,647 |. . 4,450,000 .4,450,000 |.. .3.273 |...... 3.091 ....03/02/2022 .. 03/01/2030 ...
14040H-CS-2 . CAPITAL ONE FIN CORP CAPITAL ONE FINANCI . 2 L2.AFE .. ...96.8890 |. .. 4,844,450 |. .5,000,000 . 4,999,990 |.. 4,927 |......4.548 ...05/05/2022 .. 05/10/2028
14040H-CV-5 . CAPITAL ONE FIN CORP CAPITAL ONE FINANCI 2 L2.AFE .. ...95.6320 |. .. 2,868,960 |. .3,000,000 .3,000,000 |.. .5.247 |......5.130 ....07/25/2022 .. 07/26/2030
14149Y-BA-5 ..... CARDINAL HEALTH INC .. 1 .2.BFE .. ...97.0170 |. .. 2,454,530 |. . 2,493,487 |.. .3.500 |......4.311 ....11/13/2018 .. 11/15/2024
14149Y-BH-0 ..... CARDINAL HEALTH INC ... 1 .2.BFE .. ...97.1040 |. ..2,913,120 |. .2,948,946 |.. ......3.079 |......4.298 ....12/18/2018 .. 06/15/2024 ...
141781-BG-8 ..... CARGILL INC Series 144A ... e | LFFE L ...99.7840 |...covnnnnnnns 2,993,520 |.... 002,999,867 |oieeeeeeienn0 e 789 [0 0 3.250 |...... 3.2717 ...02/26/2018 ...|....03/01/2023 ...
14448C-AP-9 ..... CARRIER GLOBAL CORP A1 [ 2.0 FE L ...90.3560 |.............. 8,583,820 |.... +...9,433,607 |..oooeeiiinnnnn0 i 14,980 [0 o0 2.493 |...... 2.673 ....12/10/2020 ...|....02/15/2027 ...
149130-2V-0 ..... CATERPILLAR FINANCIAL SERVICES CATERPILL . e | LFFE L ...97.2570 |..ccevnnnnnnns 3,890,280 |.... 03,997,530 [oennieeeeiiinend0 e 1,788 [0 o0 e 2.850 |...... 2.8% ....05/14/2019 ...|....05/17/2024 ...
15089Q-AJ-3 ..... CELANESE US HOLDINGS LLC A1 [ 2.0 FE L ...96.6860 |.............. 9,185,170 |.... 09,506,143 [..ooiiiiiiennn0 i (4,645) el o0 e 3.500 |...... 3.448 ...05/17/2019 ...|....05/08/2024 ...
150890-AN-4 ..... CELANESE US HOLDINGS LLC 1 e [ 2.CFE Ll ...97.5340 |...cconnnnnnns 9,753,400 |.... 29,996,869 |.....ccevvnnenni foeeeiiiee 189 [0 [0 e 6.330 |...... 6.336 ....07/08/2022 ...|....07/15/2029 ...
15135B-AR-2 ..... CENTENE CORP A1 [ 2.0 FE L . ...93.9050 |.......ounnnns 3,756,200 |.... ....3,978,034 [ooiiiiiiiennn0 e 3,890 [0 o0 4.250 |...... 4.374 .. 170,000 |....05/08/2020 ...|....12/15/2027 ...
15135B-AX-9 ..... CENTENE CORP CENTENE CORPORATION . 1o |- 2.CFE ... .. 5,000,000 |...78.2630 |..eeuunnnnnnn 3,913,150 |.... ....5,000,000 |......... 129,750 |..eeevreuieieeen0 foeiiiiiiinennl0 o0 e 2.500 |...... 2.499 ..125,000 |....02/10/2021 ...|....03/01/2031 ...
15135B-AY-7 ..... CENTENE CORP CENTENE CORPORATION ... 1o [ 2.CFE ... .. 1,500,000 |...84.2490 |.............. 1,263,735 |.... +...1,500,000 |.......... 13,140 |.ooeevriiiniiin0 foiiiiiiiinnnnl0 o0 e 2.450 |...... 2.450 . 38,179 |....06/24/2021 ...|....07/15/2028 ...
15135B-AZ-4 ..... CENTENE CORP CENTENE CORPORATION . 1 .2.CFE .. 2,500,000 |...78.3880 |. .. 1,959,700 |. .2,500,000 |.. .eenn2.625 |......2.625 . 63,620 |....07/29/2021 .. 08/01/2031 ...
15189T-AN-7 ..... CENTERPOINT ENERGY INC .. 1.. ... 2.BFE ... 3,494,050 |...95.9860 |.............. 3,359,510 |.... .3,500,000 |. ....3,497,962 ... 0 i 1,188 0 0 2.500 |...... 2.536 . 87,500 |....08/12/2019 ...|....09/01/2024 ...
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163527-AP-1 ..... CENTRAL GARDEN & PET CO Series 144A .......coovevvrns foen e unnnns T L 3BFE |t 510,625 |...82.8570 |.....ccevvvnnnnns 414,285 |..ooovninnnnns 500,000 |.eeevvrnnninnnns 414,285 |......... (87,784) [c.vvvvnea(936) |oeeeeeeeeeeeel0 [0 4125 o, IR CIVN 10 R AR 3,4% ....08/09/2021 ...|....04/30/2031 ...
153609-H#-2 ..... CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON .. .. 6,600,964 |...77.2210 |oeeeuunnnnnens 5,251,028 |.... .6,800,000 |.. ....6,621,857 0 i 20,385 [0 o0 000222.080 |- 2.397 .... 16,872 |... ....12/13/2021 ... |....11/17/2030 ...
1563609-He-4 ..... CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON .. ...8,256,475 |...77.5140 |.....onnnnnens 6,588,690 |.... .8,500,000 |.. ....8,282,529 O 25,416 [0 feiiiiennnl0000222.030 | 2.3% ... 44,575 |... ....12/13/2021 ...|....09/28/2030 ...
153609-K*-2 ..... CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON .. .. 8,000,000 |...85.8300 |.............. 6,866,400 |.... .8,000,000 |.. ....8,000,000 O 0 0 002,590 |- 2.590 .... 88,636 |... ....01/27/2022 ...|....01/27/2029 ...
166756-AL-0 ..... CHEVRON USA INC. CHEVRON USA INC ...85.9310 |.....cevnnnnns 4,296,550 |.... .5,000,000 |.. ....5,000,000 O 0 0 [0l 1,018 | 1.017 .... 19,653 |... ....08/10/2020 ...|....08/12/2027 ...
166764-BX-7 ..... CHEVRON CORP . ...89.9850 |... ... 13,497,750 |.... 15,000,000 |.. ...15,326,022 O e (75,337) [0 o0 el 12995 | 1.457 ... 41,563 |... ...06/03/2020 ...|....05/11/2027 ...
168296-AD-5 ..... CHICK-FIL-A INC .. .. 5,000,000 |...86.3830 |.......oc..e. 4,319,150 |.... .5,000,000 |.. ....5,000,000 O 0 0 0000010820 | 1.820 ... 15,672 |... ....10/29/2020 ...|....10/29/2027 ...
16829@-AE-3 ..... CHICK-FIL-A INC .. 5,000,000 |...83.6120 |.............. 4,180,600 |.... .5,000,000 |.. ....5,000,000 O 0 0 0 el 12900 |- 1.900 .... 16,361 |[... ....10/29/2020 ...|....10/29/2028 ...
168298-AF-0 ..... CHICK-FIL-A INC . 5,000,000 |.. 81.7600 |. ..4,088,000 |. .5,000,000 .5,000,000 |.. .0 .1.970 . 16,964 ....10/29/2020 .. 10/29/2029 ...
172967-MF-5 ... CITIGROUP INC .. 1 . 10,254,100 |...96.9770 |. ..9,697,700 |. 10,000,000 10,082,189 |.. .0 .2.709 . 62,384 ....02/12/2020 .. 04/24/2025
172967-NE-7 ... CITIGROUP INC .. 1 5,000,000 |...77.8140 |. .. 3,890,700 |. . 4,999,901 |.. .0 ......2.518 . 20,300 ....10/27/2021 .. 11/03/2032 ...
172967-NG-2 ..... CITIGROUP INC .. N L .. 5,000,000 |...90.3550 |...eeunnnnnnn 4,517,750 |.... ....5,000,000 O i 0 fl0 0022232070 |- 2.802 ... 54,151 |... . ...02/16/2022 ...|....02/24/2028 ...
17326F-AS-7 ..... CITIBANK NA .... B L 4,993,200 |...98.6500 [........cceunn 4,932,500 |.... .... 4,998,452 LU R 11 I N N RPN | I A< Y <4 I AN 3.680 .... 80,097 |[... .. 182,500 |....01/15/2019 ...|....01/23/2024 ...
17327C-AM-5 ... CITIGROUP INC .. N L 5,000,000 |...87.3200 |...eeunnnnnnnn 4,366,000 |.... .... 4,999,854 O e (78) [0 o0 e 10122 | 1.120 ... 23,843 |... ... 56,100 |....01/21/2021 ...|....01/28/2027 ...
17401Q-AU-5 ..... CITIZENS BANK NA/ PROVIDENCE R CITIZENS ... I VAN ...4,998,150 |...95.9480 |.............. 4,797,400 |.... ... 4,999,124 O 289 L0 [0 0000232750 | 3.756 .... 69,271 [... .. 187,500 |....02/11/2019 ...|....02/18/2026 ...
174610-AR-6 ..... CITIZENS FINANCIAL GROUP INC CITIZENS FI . N L . 10,228,125 |...92.6720 |.cceeennnnennn 9,267,200 |.... ...10,132,437 0 e (88,229) [0 feeeiiiieeel0 0002 2.850 |- 2.430 121,917 | .. 285,000 |....06/03/2020 ...|....07/27/2026 ...
184496-AP-2 ..... CLEAN HARBORS, INC. Series 144A .. B L ...1,935,000 |...92.7150 |..eeunnnnnnnnn 1,854,300 |.... ....1,854,300 |......... (85,038) |.ovvvvennnnnd, 338 [0 |0 [l 50125 ) 5.687 ... 47,264 |... ... 51,250 [....06/08/2022 ...|....07/15/2029 ...
185508-C@-5 ..... CLECO PONER LLC .. 5,000,000 |...96.1910 |..eeennnnnens 4,809,550 |.... ....5,000,000 eeerreeeeeeennd0 o0 080170 KT V(N I ) R AR 6,604 |... .. 158,500 |....03/26/2018 ...|....12/16/2024 ...
19565C-AA-8 ..... COLONIAL ENTERPRISES INC Series 144A .... ...86.9270 |.......ounnnns 8,692,700 |.... . ...10,554,984 O | (70,625) [..vvvvvvvnnnnnnnn0 oeeeeiiiiiinnnnnl0 0000032250 oo 2.398 ... 41,528 |... ....06/03/2020 ...|....05/15/2030 ...
20030N-BI-0 COMCAST CORP ...eeeeeeeeeieeeeeees ...91.1090 |. .. 4,555,450 |. .5,000,000 5,190,126 |.. .0 ..(48,608) |. .1.318 . 54,181 ....06/03/2020 .. 01/15/2027
20030N-CS-8 . COMCAST CORP COMCAST CORPORATION . ...98.0150 |. ..4,900,750 |. .5,000,000 . 4,997,380 |.. .0 872 |. .3.970 . 41,694 ....10/02/2018 .. 10/15/2025
20030N-DK-4 . COMCAST CORP ... ...94.4110 |. .. 1,416,165 |. .1,500,000 . 1,497,466 |.. .0 546 |. .3.343 . 12,375 ...03/24/2020 .. 04/01/2027
200339-EX-3 . COMERICA BANK ...96.0810 |. .. 4,804,050 |. .5,000,000 5,014,471 |.. .0 . 9,67 .5.006 . 93,310 ....08/18/2022 .. 08/25/2033 ...
20034D-JA-8 . COMERICA BANK .. ...96.0560 |. .. 3,602,100 |. .3,750,000 .3,748,864 |.. .0 e 705 . eeenn 2.520 41,146 ...07/18/2019 .. 07/23/2024 ...
205887-CB-6 ..... CONAGRA FOODS INC ...98.4640 |........enn.n. 4,923,200 |.... .5,000,000 |.. ....5,017,678 JLUN PO (<15 -15)  RRURURRRRRRROR | [ AU | AN 3111 AN 4.454 ... 38,333 [... ....03/29/2019 ...|....11/01/2025 ...
207651-F@-4 ..... CONNECTICUT NATURAL GAS CORPOR CONNECTIC .. L 77.0910 |ooeeeeeinnnnns 6,321,462 |.... .8,200,000 |.. .... 1,990,668 O 21,794 |0 k0 000022.020 |- 2.370 (D coeeees e 7,362 |... ....01/11/2022 ...|....12/15/2030 ...
20825C-All-4 ..... CONOCOPHILL IPS L..93.7720 |..oeovnnnnnnns 2,813,160 |.... .3,000,000 |.. ....3,050,837 0 | .. (6,585) [cuvvviiiiiiinnnn0 Jeeeiil0 00003750 3.342 .. 28,125 |... ....06/09/2022 ...|....10/01/2027 ...
21036P-BK-3 ..... CONSTELLATION BRANDS INC .. ...97.4580 |....ooonnnnnns 4,872,900 |.... .5,000,000 |.. .... 4,997,440 O 340 [0 0 40350 |- 4.363 L. 31,417 | ....06/02/2022 ...|....05/09/2027 ...
212015-AN-1 ..... CONTINENTAL RESOURCES ...97.2680 |.....covnnnnns 6,808,760 |.... .7,000,000 |.. ....7,011,418 JLUNS PO (° 1213 RN | [ AP (B ARG 18- (1[( ) A 3.659 e 22,167 ... ....06/31/2019 ...|....06/01/2024 ...
212015-AS-0 ..... CONTINENTAL RESOURCES INC. .. ...91.2300 |... 912,300 |.... ....1,000,000 |.. 971,296 0 . 4892 [0 |0 [ 4375 5.027 ... 20,174 |... ...08/12/2020 ...|....01/15/2028 ...
21871X-AE-9 ..... SUNAMERICA INC Series 144A .. ...91.2850 |. ..9,128,500 |. 10,000,000 9,991,751 |.. .0 ....851 | .3.865 . 91,972 ....03/31/2022 .. 04/05/2029 ...
224044-CG-0 . COX COMMUNICATIONS INC Series 144A . ...93.4810 |. ..2,804,430 |. .3,000,000 .3,016,639 |.. .0 (4,466) |. .3.180 . 29,592 ....06/28/2019 .. 09/15/2026
224044-CH-8 COX COMMUNICATIONS INC Series 144A . ...96.3000 |. ..5,778,000 |. .6,000,000 .5,901,361 |.. .0 57,601 .4.210 . 71,400 ....11/14/2018 .. 08/15/2024
224044-CL-9 ..... [COX COMMUNICATIONS INC Series 144A . ...75.8910 |. ..6,070,521 |. .6,625,229 |.. .0 85,826 |. . 4.444 . 35,99% ....06/01/2022 .. 10/01/2030
22822V-AZ-4 . CROWN CASTLE INTERNATIONAL COR CROWN CAS ...91.1560 |. .. 4,557,800 |. . 4,989,795 |.. .0 ieeenn 2.952 . 42,694 ....03/02/2022 .. 03/15/2027 ...
232806-A*-0 ..... CYPRESS SEMICONDUCTOR CORP CYPRESS SEMIC .. ...88.2960 |.....couunnnns 5,297,760 |.... ....6,000,000 O 0 0 [0l 2,420 |- 2,420 [ID coeeees e 6,050 |... .. 145,200 |....06/16/2021 ... |....06/16/2027 ...
232806-A€-8 ..... CYPRESS SEMICONDUCTOR CORP CYPRESS SEMIC .. ...85.3120 |......ouunnnns 3,412,480 |.... ....4,000,000 O 0 0 [0 0000.2.830 | ARV IV ) I E 4,717 |... .. 113,200 |....06/16/2021 ...|....06/16/2029 ...
233331-Al-7 ..... DTE ENERGY CO ...95.4990 |....covnnnnnns 3,342,465 |.... ... 3,499,583 O e 281 0 [0l 2,529 | 2.536 A0 ...... e 22,129 |... ... 88,515 |....08/08/2019 ...|....10/01/2024 ...
23345M-AA-5 ... DT MIDSTREAM INC Series 144A ...85.9980 |.......eunnns 6,019,860 |.... ....6,019,860 |..... (1,006,532) |.......... (7,004) |.eevvvrrrnnnnnnnn o0 [ 4125 |, 4.007 | ....... ... 12,833 |... .. 288,750 |....08/11/2021 ...|....06/15/2029 ...
23345M-AC-1 ... DT MIDSTREAM INC 144A - Pvt Hghly Mktble . .. 88.1800 |...ccvvnunnnns 4,409,000 |.... e 4,993,530 [oiiieiiinnnnn 0 fooeereeeennnn 830 |oeeeniiiieeennnl0 e l0 00042300 . 4.317 [AO ...... .... 45,389 |[... .. 109,889 |....03/30/2022 ... |....04/15/2032 ...
23357*-AR-2 ... MICHIGAN CONS GAS DTE GAS COMPANY .. ... 76.4180 |...coonnnnnnns 5,349,260 |.... ....7,000,000 O 0 0 [0 00022.070 | 2.070 | ....... .l 12,075 ... .. 150,938 |....11/16/2021 ...|....12/01/2031 ...
233851-BJ-2 ... DAIMLER FINANCE NORTH AMERICA ...97.0060 |....ccevnnnnns 3,395,210 |.... ... 3,472,363 0 e 16,639 [0 feeiel0 10000032250 |- 3.769 [FA ...... .. 47,39 |... .. 113,750 |....06/27/2018 ...|....08/01/2024 ...
233851-Di-1 ... DAIMLER FINANCE NORTH AMERICA Series 144 .... ...88.3980 |... .. 4,419,900 |.... ....5,271,105 JLOJ U (V-1 - N FOR R N RPN o I A (1[4 1) AN 2.215[FA ...... .. 155,000 |[....08/04/2020 ...|....08/15/2029 ...
233851-DX-9 . DAIMLER FINANCE NORTH AMERICA Series 144 . ...96.6070 |. ..966,070 | 999,449 |.. .0 ... 367 | eeenn 2.739 . 27,000 |....08/12/2019 .. 06/14/2024 ...
24422E-UE-7 ... JOHN DEERE CAPITAL CORP ...eevvvvniiiiivvniniiiiiinninnnns ...97.4500 |.............. 7,308,750 |.... .7,500,000 |. ... 7,523,328 .0 (10,148) |.vvvvvvvvvnnnnnn0 o0 ..., 3.450 .. 3.302 [MS ...... .. 258,750 |....03/29/2019 ...|....03/13/2025 ...
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24422E-\B-2 ..... JOHN DEERE CAPITAL CORP ...evvvnnvvevnnnneeeceinineeees oo wen e | s LA FFE e 4,987,750 |...92.4000 |........eennn. 4,620,000 [...oeerennnnn 5,000,000 |.eeevunnnnns 4,993,286 |....ooeeeeennnnnn fovriiinnnn 1,719 Jeiiinnl0 [0 e 2.250 |...... 2.288 [MS ... |eeiiinnnnnn.. 33,438 |oiiininns 112,500 [....09/09/2019 ...|....09/14/2026 ...
24703T-AE-6 ..... DELL INTERNATIONAL LLC/EMC COR |--2.BFE ... ...98.6010 |..ccevvnnnnnns 4,930,050 |.... .5,000,000 |.. 4,993,340 [oiiiiiiienn0 e 1,580 [0 o0 e 4.900 |...... 4.939 | A0 ...... .. 245,000 |....06/22/2021 ...|....10/01/2026 ...
24715@-AS-3 ..... DELOITTE LLP ivveieeiiiiiiiie e fen e 1.F .. L..95.7720 |.oeeivvinnnnns 3,830,880 |.... 4,000,000 [..onieeiiinnnnn0 i o0 0 3.320 |...... 3.320 [MN ...... .. 132,800 |[....05/07/2020 ...|....05/07/2025 ...
247150-AT-1 ..... DELOITTE LLP eeeeeeee e eeee e eees foen e B 1.F .. . ...92.5440 |....coonnnnnns 1,850,880 |.... 422,000,000 [...eeeeeennnenn0 o0 0 o0 e 3.460 |...... 3.460 [MN ...... ... 69,200 |....05/07/2020 ...|....05/07/2027 ...
25278X-AN-1 ... DIAMONDBACK ENERGY INC .. B L 2.BFE .. 5,107,900 |...93.2970 |...euuvnnnnnns 4,664,850 |.... 5,063,739 [oiiiiiiinnnn0 e (15,847) [0 o0 e 3.250 |...... 2.889 (D ....... .. 162,500 |....02/12/2020 ...|....12/01/2026 ...
25278X-AN-9 ..... DIAMONDBACK ENERGY INC .. N L ...87.9580 |... 1,060,780 |...oeeeennnnnnn0 foeeeeenen (8,305) [oveeeeeeeinl0 o0 e 3.500 |...... 2.502 ...01/22/2021 ... |....12/01/2029 ...
25278X-AV-1 ..... DIAMONDBACK ENERGY INC .. B L . 101.8620 |... 5,221,615 [0 e (788) [0 [0 e 6.250 |...... 5.662 ....12/12/2022 ...|....03/15/2033 ...
254687-FK-7 ..... WALT DISNEY COMPANY N L ...95.2530 |... e 4,993,333 [0 4122 |0 [0 e 1.750 |...... 1.836 ...09/03/2019 ...|....08/30/2024 ...
256677-AL-9 ..... DOLLAR GENERAL CORP DOLLAR GENERAL CORPO 1 ...98.6800 |. . 4,988,521 |.. .5.000 |......5.029 ....09/06/2022 .. 11/01/2032
256746-AG-3 ..... DOLLAR TREE INC ..... 1 ...97.7100 |. . 4,998,206 |.. .4.000 |......4.016 ....04/05/2018 .. 05/15/2025
260543-CN-1 ... DOW CHEMICAL COMPANY THE 1 ...99.4180 |. A .5,003,864 |.. ......4.550 |......4.522 ....11/25/2019 .. 11/30/2025 ...
26078J-AC-4 ..... DOWDUPONT  INC N L ...98.4580 |... ....11,814,960 |.... 12,000,000 |.. ...12,000,000 |....oeeeevnneeni Joeeeiiiiiiiee0 feceel0 o0 e 4.493 |...... 4.493 ...11/15/2018 ...|....11/15/2025 ...
26138E-AW-9 ..... KEURIG DR PEPPER INC . B L ...98.0360 |........eunnn. 6,862,520 |.... .7,000,000 |.. ....6,999,603 |[.......cevvnnnnn foeiiiiinnnnn 408 foinnnl0 o0 3.130 |...... 3.136 ...12/05/2016 ...|....12/15/2023 ...
26441C-BT-1 ..... DUKE ENERGY CORP N L ...94.3020 |.....coennnnns 4,479,345 |.... .4,750,000 |.. 4,743,391 [0 e 281 0 0 4.500 |...... 4.518 ....08/08/2022 ...|....08/15/2032 ...
26875P-AN-3 ..... EOG RESOURCES INC .. B L ...96.5580 |........oennns 2,896,740 |.... .3,000,000 |.. 2,947,448 0 e 20,917 L0 0 3.150 |...... 3.972 ...11/29/2018 ...|....04/01/2025 ...
27409L-A%-4 ..... EAST OHIO GAS CO ... B . 105.9150 |...cevvnnnnnns 5,295,750 |.... 25,000,000 |...oeeeennnnen0 o0 0 o0 6.190 |...... 6.190 ....12/16/2022 ...|....12/15/2032 ...
27409L-AA-1 ... EAST OHIO GAS CO Series 144A .. N ...90.7200 |.....cevnnnnns 9,130,968 |.... ...10,064,147 |.cooeeiiinnennn0 o320 Lol o0 e 1.300 |...... 1.303 ...06/05/2020 ...|....06/15/2025 ...
278062-AH-7 ..... EATON CORPORATION N L . . ...93.4590 |....coonnnnnns 3,855,184 |.... 8,122,212 [0 e 14 0 0 4.150 |...... 4.158 ....08/16/2022 ...|....03/15/2033 ...
291011-BL-7 ..... EMERSON ELECTRIC CO ... B L 1.F FE . .... 13,258,400 |...87.4770 |... ....11,372,010 |.... . ...13,168,894 |......ccovnennnl0 e (35,192) [0 o0 e 1.800 |...... 1.507 ....06/03/2020 ...|....10/15/2027 ...
291011-B0-6 ..... EMERSON ELECTRIC CO 1 . 14,768,250 |...85.1660 |. 12,774,900 |. 15,000,000 14,795,967 |.. .2.000 |......2.242 ....02/14/2022 .. 12/21/2028
29157T-AD-8 ..... EMORY UNIVERSITY . 1 . 34,243,602 |...82.6740 |. .28,249,706 |. 34,170,000 34,231,349 |.. 2,143 |......2.115 ....06/19/2021 .. 09/01/2030
29275Y-AB-8 ..... ENERSYS SERIES 144A 1 ...99.5940 |. ..1,991,880 |. .2,000,000 1,991,880 |.. .5.000 |......4.845 ....04/09/2015 .. 04/30/2023
29278N-AH-6 . ENERGY TRANSFER OPERATING LP 1 ...98.6280 |. .. 4,931,400 |. .5,000,000 . 4,995,178 |.. .4.500 |......4.578 ....01/08/2019 .. 04/15/2024 ...
29278N-AP-8 . ENERGY TRANSFER OPERATING LP .. N ...94.3190 |. .. 7,545,520 |. .8,000,000 .8,012,146 |.. ......2.900 |......2.831 ...02/12/2020 .. 05/15/2025 ...
29364D-AU-4 ... ENTERGY AK INC ENTERGY ARKANSAS INC .. B L ...96.2660 |.............. 1,443,990 |.... .1,500,000 |.. 1,492,751 [0 e 2,085 [0 0 3.500 |...... 3.659 ....06/27/2018 ...|....04/01/2026 ...
293658-AA-1 ..... ENTEGRIS ESCRON CORP Series 144A ... N L ...91.3700 |...covnnnnnnns 8,223,300 |.... .9,000,000 |.. ....8,841,000 |...oeeeeennnnnn e 12,810 [0 o0 e 4.750 |...... 5.079 ....06/01/2022 ...|....04/15/2029 ...
20444U-BG-0 ... EQUINIX INC N ...85.7500 |.......oennnns 7,310,188 |.... .8,525,000 |.. ....8,696,094 |.........eeeennl0 |oeeennnn (37,888) [oennniiiiinnnnl0 [0 e 1.800 |...... 1.325 ....12/02/2020 ...|....07/15/2027 ...
204491-AA-5 ... EQUITABLE FINANCIAL LIFE INSUR Series 14 . ...90.8190 |..ceeennnnnnns 6,357,330 |.... .7,000,000 |.. 6,993,438 |.oiiiiiiiee0 2,548 |0 [0 e 1.400 |...... 1.438 ....06/29/2020 ...|....07/07/2025 ...
20736R-AN-0 ... ESTEE LAUDER COMPANIES INC ...94.8890 |.......oennnns 4,744,450 |.... 4,988,608 |.....ooeevvnnnn0 i 5,764 |0 0 2.000 |...... 2122 ....11/19/2019 ...|....12/01/2024 ...
30040W-AG-3 ..... EVERSOURCE ENERGY ...98.8750 |..ccovnnnnnnns 4,943,750 |.... en4,996,386 |.....ocoevnnenn0 oeiiinnnnn 3,808 o0 o0 e 3.800 |...... 3.881 ...12/10/2018 ...|....12/01/2023 ...
30042*-AA-5 ..... EVERSOURCE GAS COMPANY OF MASS EVERSOURC . ...76.0740 |. .10,650,360 |. 14,000,000 2,110 |......2.110 ....00/29/2021 .. 10/01/2031 ...
302491-AT-2 . FMC CORP .. 1 ...93.3130 |. ..4,199,085 |. .4,500,000 4,497,476 .3.200 |......3.216 ....09/17/2019 .. 10/01/2026
31620M-BS-4 ..... FIDELITY NATIONAL INFORMATION FIDELITY N . 1 ...83.2850 |. .. 3,747,825 |. .4,500,000 4,480,528 .1.650 |......1.738 ...02/23/2021 .. 03/01/2028
31620M-BW-5 ..... FIDELITY NATIONAL INFORMATION FIDELITY N . 1 ...97.7760 |. ..4,888,800 |. 4,992,728 .4.700 |......4.736 ....07/06/2022 .. 07/15/2027
316773-DA-5 ..... FIFTH THIRD BANCORP ... 1 ...90.1680 |. ..4,508,400 |. . 4,993,681 |.. ......2.550 |......2.581 ...04/30/2020 .. 05/05/2027 ...
316773-DG-2 ..... FIFTH THIRD BANCORP ... 2 ... ...95.4930 |....oovnnnnnns 2,864,790 |.... +2223,000,000 [...eeeeennnnena0 o0 0 o0 e 4.772 |...... 4.740 ....07/25/2022 ...|....07/28/2030 ...
316770-BM-0 ..... FIFTH THIRD BANK (OHIO) ... I VAN ...98.4470 |.....oonnnnnns 4,922,350 |.... 5,041,358 [0 e (15,848) [0 [0 3.950 |...... 3.594 |1 ....... .. 197,500 |....03/29/2019 ...|....07/28/2025 ...
316770-BR-9 ..... FIFTH THIRD BANK N L ...90.3640 |....covnnnnnns 4,518,200 |.... 4,997,864 |0 494 0 [0 2.250 |...... 2.261 [FA ...... .. 112,500 |....01/28/2020 ...|....02/01/2027 ...
337738-AP-3 ..... FISERV INC ... B L 971190 [ 4,855,950 |.... ....4,980,842 |..ooiiiiiiennn0 i 7,406 [0 [0 3.850 |...... 4.018|d ....... .. 192,500 |....12/17/2018 ...|....06/01/2025 ...
337738-AT-5 ..... FISERV INC ... N L ...93.7760 |..ccevnnnnnnns 3,282,160 |.... 03,499,880 |...oeeeeenienn0 e 32 [0 o0 e 3.200 |...... 3.201 [ ....... ..112,000 |....06/10/2019 ...|....07/01/2026 ...
337738-AU-2 ..... FISERV INC ... B L ...90.2620 |.............. 4,513,100 |.... 5,107,282 [0 e (13,418) [0 fel0 e 3.500 |...... 319 (... . 87,500 |....02/10/2022 ...|....07/01/2029 ...
337738-BB-3 ..... FISERV INC ... 1. ...89.3530 |....cornunnnns 3,574,120 |.... 03,998,315 [oiiiiiiin0 o389 [0 o0 2.250 |...... 2.260 (D ....... 90,000 |....05/11/2020 ...|....06/01/2027 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION Series 144A .... 1. ...97.2390 |...coovnnnnnns 4,861,950 |.... ....5,020,258 e (8T L0 [0 4.350 |...... 4.165 (JJ ....... ..217,500 |....12/04/2018 ...|....07/15/2025 ...
340711-AY-6 ..... FLORIDA GAS TRANSMISSION Series 144A . 1 ...81.0840 |. ..4,054,200 |. .5,126,212 |.. ..(15,898) | eeenn2.550 |......2.172 127,500 |....09/15/2021 .. 07/01/2030 ...
34107@-AA-7 ..... FLORIDA PIPELINE HOLDINGS LLC ...oovvivvvvnnniiiiinnnns ...82.7880 |.....couunnnns 3,863,653 |.... . 4,666,923 |. .... 4,666,923 0 0 0 2.920 |...... 2.920 .. 147,630 |....07/15/2021 ...]....08/15/2038 ...
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34489%-AA-T ..... FOOTBALL CLUB TERM NOTES 2033 FOOTBALL C .....cccvvunfors von]ooeenen | s LAFFE e 5,000,000 |...97.5830 |.......oe..eee 4,879,150 |oevrivrennnnn 5,000,000 |.eeevunnnnns 5,000,000 |.eevveniirieennnd0 fooeiiiiiiiiinn0 0 o0 3.870 |...... 3.833[OCT .ooee oovevnennnnnn 46,225 |oennnnnnnnnee 193,500 |....08/15/2018 ...|....10/05/2025 ...
3449008-AC-8 ..... FOOTBALL CLUB TERM NOTES 2020- FOOTBALL .. |- 1L.FFE ... . 15,044,520 |...92.3540 |... ....13,853,100 |.... 15,000,000 |.. ...15,031,813 [ocoieeiiiien0 et (6,172) [0 o0 e 2.970 |...... 2.916 |OCT ..... .. 445,500 |....11/10/2020 ...|....10/05/2027 ...
344900-AH-7 ..... FOOTBALL CLUB TERM NOTES 2020- FOOTBALL .. |- LFFE ... .. 4,000,000 |...92.3550 |.....coeeennns 3,694,200 |.... e4,000,000 [..onieiiiiinnnn0 o0 0 0 2.970 |...... 2.970 [ OCT ..... .. 118,800 |[....10/02/2020 ...|....10/05/2027 ...
34502%-AA-0 ..... NATIONAL FOOTBALL LEAGUE TRUST NATIONAL .. o | LEFE L .. 4,000,000 |...96.7200 |......enneeenn 3,868,800 |.... e4,000,000 [...iieeeeninenn0 o0 0 o0 e 3.070 |...... 3.070 |0OCT ..... .. 124,506 |....08/29/2017 ...|....10/05/2024 ...
345397-A4-5 ... FORD MOTOR CREDIT COMPANY LLC 1 [ SAFE L .. 5,000,000 |...90.6520 |.............. 4,532,600 |.... ....4,532,600 |........(467,400) |.....cevovvrennn0 foiiiiiinnnnnl0 o0 e 4.2711 |...... 4211 ....... .. 213,550 |....01/06/2020 ...|....01/09/2027 ...
34959J-AG-3 ..... FORTIVE CORP ... e 2B FE L .. 4,988,800 |...93.5930 |..eeunnnnnnns 4,679,650 |.... 84994145 |0 e 1579 [0 [0 3.150 |...... 3.186 | ....... .. 157,500 |....07/11/2019 ...|....06/15/2026 ...
35137L-AG-0 ..... FOX CORP A1 [ 2B FE L .. 5,000,000 |...98.8370 |.............. 4,941,850 |.... +..5,000,000 |...oeeiivnnnnnn ovviiiiiiinn0 o0 0 4.030 |...... 4.026 [ ....... ....04/03/2020 ...|....01/25/2024 ...
361448-BG-7 ..... GATX CORP GATX CORPORATION N L .. 2.BFE ..|... L T47180 |t 3,735,900 |.... 4,968,751 [0 e 3,380 [0 o0 e 1.900 |...... 1.981 ...02/01/2021 ...|....06/01/2031 ...
361448-BK-8 ..... GATX CORP GATX CORPORATION 1 .2.BFE .. ...93.3680 |. .. 4,434,980 |. .4,706,204 |.. .4.900 |......5.016 ....08/08/2022 .. 03/15/2033
36257@-AA-0 ..... GSW ARENA HOLDINGS LLC . ..2.BPL .. ...89.9880 |. ..1,799,760 |. .2,000,000 |.. .4.150 |......4.150 ....09/09/2020 .. 06/30/2030
364760-AP-3 ..... GAP INC Series 144A ... 1 .3.CFE .. ...71.1620 |. .. 2,846,480 |. .2,846,480 |.. ......3.625 |...... 3.522 ....09/28/2021 .. 10/01/2029 ...
366651-AG-2 ..... GARTNER INC Series 144A ... e [ SAAFE L ...87.6890 |...ccevnnnnnns 1,753,780 |.... .... 1,753,780 PPN | N FRPRRRROR | N IS 3.625 |...... 3.625 . ...06/15/2021 ...|....06/15/2029 ...
369550-BG-2 ..... GENERAL DYNAMICS CORP GENERAL DYNAMICS C . A1 [ TG FE L ...97.5010 |..ocovvnnnnnns 4,387,545 |.... .. .... 4,503,670 PR 7470 N | I AR (N RN 3.500 |...... 3.454 |WN ...... .. 157,500 |....06/27/2018 ...|....06/15/2025 ...
37045X-DH-6 ..... GENERAL MOTORS FINANCIAL CO IN 1 e [ 2.CFE Ll ...84.5340 |.....oouennnns 8,453,400 |.... .. 10,000,000 |.. ....9,991,626 e 172 0 [0 | 2.400 |...... 2.417 (A0 ...... .. 240,000 |....04/06/2021 ...|....04/10/2028 ...
37045X-DP-8 ..... GENERAL MOTORS FINANCIAL CO IN ... A1 [ 2.0 FE L ...83.3560 |.........onnn. 4,167,800 |.... .5,000,000 |.. 4,989,515 [0 i 1,667 [0 0 2.400 |...... 2.439 | A0 ...... ..120,000 |....10/12/2021 ...|....10/15/2028 ...
3733IN-AL-5 ... GEORGIA-PACIFIC LLC Series 144A . e [ G FE L ...89.8360 |... ....19,763,920 |.... 22,000,000 |.. 22,225,310 [oeeeeeeennen0 et (51,987) [0 [0 e 2.100 |...... 1.842 [AO ...... .. 462,000 |....06/03/2020 ... |....04/30/2027 ...
375558-BF-9 ..... GILEAD SCIENCES INC A1 [ 2AFE L ...96.6380 |.......oennnns 4,831,900 |.... L 4979,424 0 6,008 a0 [0 3.650 |...... 3.789 [MS ...... .. 182,500 |....06/27/2018 ...|....03/01/2026 ...
377372-AM-9 ..... GLAXOSK CAP INC GLAXOSMITHKLINE CAPITAL e | LFFE L L..97.7520 |.oeeeennnnnnns 4,887,600 |.... 4,987,630 [oeeeeeennnnn0 e 4,900 [0 o0 e 3.625 |...... 3.735 [MN ...... . . .. 181,250 |....05/10/2018 ...|....05/15/2025 ...
37940X-AA-0 ..... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC .... B L .. 2.CFE ..|... ...94.2630 |... ... 11,782,875 |.... ... 12,549,324 JLO Y 72 e[/ N N | N RPN | B SN 2.650 |...... 2.450 [FA ...... ... 125,139 |... 331,250 |....02/12/2020 ...|....02/15/2025 ...
37940X-A0-5 ..... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC . 1 .2.CFE .. ...95.9280 |. ..2,877,840 |. .3,000,000 .2,995,099 |.. .0 .5.400 |......5.422 . 58,050 ....08/08/2022 .. 08/15/2032
38869A-AA-5 ..... GRAPHIC PACKAGING INTERNATIONA Series 14 . 1 .3.BFE .. ...94.1100 |. ..470,550 |. . 500,000 .470,550 |.. . (29,450) |. 4.750 |......4.750 . 10,951 ....06/11/2019 .. 07/15/2027
38869P-AN-6 GRAPHIC PACKAGING HOLDING CO ........ 1 .3.BFE .. ...97.8330 |. .. 3,913,320 |. .4,000,000 .3,913,320 |.. .(92,853) |. 4,125 |......4.012 . 62,333 ....08/08/2016 .. 08/15/2024
38937L-AC-5 ..... [GRAY OAK PIPELINE LLC Series 144A ......ocoovvvnnneiicfenn o 1 .2.CFE .. ...90.8890 |. ..9,088,900 |. 10,000,000 9,991,958 |.. .2.600 |......2.630 . 54,889 ....09/11/2020 .. 10/15/2025 ...
398905-AN-9 . GROUP 1 AUTO INC Series 144A ......ccoeeemmeiieeeeennnns foen e N .3.BFE .. ...84.9630 |. ..5,947,410 |. .7,000,000 .5,947,410 |.. ......4.000 |......3.941 105,778 ...10/06/2021 .. 08/15/2028 ...
40139L-AH-6 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A .... .. 1.B FE ..|... .. 6,988,380 |...85.8060 |.............. 6,006,420 |.... .7,000,000 |.. 6,992,375 [0 e 1,624 o0 0 1.400 |...... 1.425(dJ ....... ... 47,639 |[... ....06/30/2020 ...|....07/06/2027 ...
40139L-BA-0 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A . .- 1.BFE ..|... 9,960,700 |...84.1830 |.............. 8,418,300 |.... .. 10,000,000 |.. n9,972,209 [oiiiiiiiiee0 e 5,476 [0 [0 e 1.250 |...... 1.309 [N ...... ... 14,583 |... ....11/16/2020 ...|....11/19/2027 ...
404119-CE-7 ..... HCA THE HEALTHCARE CO Series 144A |- 2.CFE ... ...4,624,658 |...87.8850 |.............. 4,086,653 |.... ....4,650,000 .. 4,627,309 [0 i 2,651 [0 0 3.375 |...... 3.463 MS ...... ... 46,209 ... ....03/02/2022 ...|....03/15/2029 ...
410345-AJ-1 ..... HANESBRANDS  INC .|--8.CFE ..|... .. 2,000,000 |...97.0330 |eevuunnnnnnnn 1,940,660 |.... .2,000,000 |.. ....1,940,660 |......... (59,340) |..ccvvrruieeeeen0 o0 o0 e 4.625 |...... 4.625 [MN ...... .. 11,819 |... ....05/03/2016 ...|....05/15/2024 ...
41242%-BA-9 ..... HARDIVOOD FUNDING LLC/NATIONAL HARDWOOD F .. |- .G FE ... .. 3,000,000 |...99.0460 |.............. 2,971,380 |.... ....3,000,000 PR | N R | B NN | I RS 3.160 |...... 3.160 ....02/29/2016 ...|....06/07/2023 ...
41242%-BE-1 ... HARDIVOOD FUNDING LLC .... .. 1.G FE ..|... .. 3,500,000 |...97.1010 |eevuunnnneens 3,398,535 |.... ... 3,500,000 JLO I N | [ AP | B IEUPRPRRIN | B FOU 3.180 |...... 3.180 ...06/07/2017 ...|....06/07/2024 ...
41242%BK-T7 ..... HARDIVOOD FUNDING LLC . .. 1.G FE .. 7,247,835 |...93.7100 |. ..6,231,715 |. .7,090,5%8 |.. .0 .3.860 |......2.546 ....10/28/2020 .. 06/07/2028 ...
41242%-BR-2 . HARDIVOOD FUNDING LLC . .. 1.G FE .. ...90.2740 |. ..4,513,700 |. .5,000,000 .5,000,000 |.. .0 .2.600 |......2.600 ....06/08/2020 .. 06/07/2027
41242%-B7-4 . HARDIVOOD FUNDING LLC . . .. 1.G FE .. ...86.7340 |. .. 1,734,680 |. .2,000,000 .2,000,000 |.. .0 .2.370 |......2.370 ....06/07/2021 .. 06/07/2028
413086-AH-2 ..... HARMAN INTL IND, INC . 1 . 1.GFE .. ...97.2970 |. .. 3,891,880 |. .4,000,000 . 4,019,562 |.. .0 .4.150 |......3.8%5 ....03/05/2019 .. 05/15/2025
428240-BK-4 ... HEWLETT PACKARD ENTERPRISE CO . 1 .2.BFE .. ...89.9660 |. . 13,494,900 |. 14,984,483 |.. .0 ......1.750 |......1.783 ....07/14/2020 .. 04/01/2026 ...
437076-CE-0 ..... HOME DEPOT INC e | LFFE L ...83.1160 |..ccevnnnnnnns 7,480,440 |.... ....8,954,307 O e 8,509 |0 [0 0.900 |...... 1.000 ...01/06/2021 ...|....03/15/2028 ...
443510-AH-5 ... HUBBELL INC HUBBELL INCORPORATED A1 [ 2AFE L ...91.2750 |...covvnnnnnns 9,127,500 |.... . . ...10,219,136 JLO R VY 1[0 N N | I RPN | B FN 3.150 |...... 2.613 ....02/06/2020 ...|....08/15/2027 ...
444859-BD-3 ..... HUMANA  INC 1 e 2.0 FE Ll ...98.0800 |....ccvvunnnns 4,904,000 |.... ....5,000,000 |.. .... 4,975,039 0 [ 13,489 |0 [0 e 3.850 |...... 4.149 ....12/04/2018 ...|....10/01/2024 ...
444859-BT-8 ..... HUMANA  INC A1 [ 2.0 FE L ...91.4830 |.....oonnnnnns 4,574,150 |.... ....5,000,000 |.. ....5,005,232 LU R (161N N | N RPN | ) S 3.700 |...... 3.681 ...08/22/2022 ... |....03/23/2029 ...
450636-AA-3 ..... ITR CONCESSION CO LLC Series 144A .. e 2B FE L ...95.9770 |... ....10,269,539 |.... .. 10,700,000 |.. ...10,241,869 0 feeeeeenn 27,007 v o0 e 4197 |...... 6.041 ....11/02/2022 ...|....07/15/2025 ...
450636-C*-4 ..... ITR CONCESSION CO LLC ... e | 2B FE ... ...91.3300 |... ....10,959,600 |.... ...12,000,000 0. 0 0 [0 2.990 |...... 2.991 ....12/10/2019 ...|....12/10/2026 ...
450636-D#-9 ..... ITR CONCESSION CO LLC ... v |- 2.BFE ... ...87.5420 |....coonennnnt 4,377,100 |.... ....5,000,000 0 ... JUU VI FORRRRRL | B AU | ) IO 3.170 |...... 3.170 ...08/15/2022 ...|....08/15/2029 ...
457030-AK-0 ..... INGLES MKTS INC Series 144A . |- 3.BFE ..|... ...84.0620 |.............. 1,314,730 |.... 1,314,730 | (262,511) |oeeeeeee e (1,775) [evviiiiiiiiinnn0 |0 e, 4.000 |...... 3.851 ....08/06/2021 ...|....06/15/2031 ...
457187-AB-8 ..... INGREDION INC .eeveeeeeeennnnns .2.BFE .. ...93.7730 |. ..4,688,650 |. 4,790,724 |.. .0 50,266 |. ..een3.200 |......4.424 ....11/28/2018 .. 10/01/2026 ...
458140-BQ-2 ..... INTEL CORP INTEL CORPORATION ... L 1EFE L ...96.6590 |..........nns 9,182,605 |.... .9,500,000 |. ....9,488,225 O o 2,520 Jooooriiiiinnnnn o0 ) 3.750 |...... 3.782 ...03/20/2020 ... |....03/25/2027 ...
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45866F-AD-6 ..... INTERCONT INENTALEXCHANGE INC ...evvvvniviiiiiiiiiiiins Joen oo [ eeneans T L 1GFE e 4,959,900 |...97.4570 |...ooevrennnnn 4,872,850 |ouuiiiinnnnn 5,000,000 |.eeevunnnnns 4,982,108 |.....ccevvveeeen0 Jovennnennn. 5,688 [oiiiiiiiiii 0 il s 3.750 |...... 3.881 ....11/13/2018 ...|....12/01/2025 ...
45866F-AV-6 ..... INTERCONT INENTALEXCHANGE INC e [ G FE L ... 17,164,946 |...96.9280 |... ....16,865,472 |.... ...17,400,000 |.. 17,181,391 [0 e 16,445 |0 [0 4.350 |...... 4.576 ...06/16/2022 ...|....06/15/2029 ...
459200-KU-4 ... INTERNATIONAL BUSINESS MACHINE INTERNATI . A1 [ TG FE L .. 14,892,150 |...95.6370 |... .... 14,345,550 |.... ...15,000,000 |.. ...14,895,856 |........cooeenns oriiinnnnnn 3,706 [0 o0 e 4.400 |...... 4.490 ....07/20/2022 ...|....07/27/2032 ...
459506-AP-6 ..... INTERNATIONAL FLAVORS & FRAGRA Series 14 .... 1 e [ 2.CFE Ll ...83.8940 |... ....10,906,220 |.... 13,000,000 |.. 13,141,198 [0 i (29,389) [0 [0 e 1.832 |...... 1.586 ....05/14/2021 ...|....10/15/2027 ...
466313-AH-6 ..... JABIL CIRCUIT INC A1 [ 2.0 FE L ...93.3390 |...ocovunnnnns 4,666,950 |.... ....5,393,882 [.oiiiiiiiennn0 e (77,279) [0 o0 e 3.950 |...... 2.205 . ....08/04/2020 ...|....01/12/2028 ...
466313-AM-5 ..... JABIL CIRCUIT INC 1 e [ 2.CFE Ll ...94.7820 |...cconnnnnnns 4,739,100 |.... 4,981,653 o0 2,588 [0 o0 e 4.250 |...... 4.343 .. 112,743 |....04/20/2022 ... |....05/15/2027 ...
46647P-BF-2 ..... JPMORGAN CHASE & CO ... A1 [ LEFE L ...94.1690 |... .... 14,125,350 |.... 215,041,511 [0 o (22,559) [0 feil0 e 2.301 |...... 2.142 .. 345,150 [....02/12/2020 ...|....10/15/2025 ...
46647P-BT-2 ..... JPMORGAN CHASE & CO ... N L .. 1.F FE ..|... ...88.1440 |....coonnnnnns 3,525,760 |.... 083,999,920 [oeenieeennienn0 e (B7) [0 o0 e 1.045 |...... 1.044 .. 41,800 |....11/12/2020 ...|....11/19/2026 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO 1 .1EFE .. ...83.6350 |. ..4,181,750 |. .4,999,838 |.. .2.067 ....06/24/2021 .. 06/01/2029
46647P-DA-1 ..... JPMORGAN CHASE & CO 1 1EFE .. ...95.4860 |. .. 4,774,300 |. .5,000,000 |.. ... 3.953 ...04/19/2022 .. 04/26/2028
46647P-DH-6 . JPMORGAN CHASE & CO ... 1 .1EFE .. ...95.4710 |. .. 4,773,550 |. .5,000,000 |.. ... 4912 ....4.828 ....07/18/2022 .. 07/25/2033 ...
476556-DC-6 ..... JERSEY CTL PWR & LT CO Series 144A .....ccovveueveees foun e N A |- 2.AFE ... ...96.6400 |....ccoennnnns 4,832,000 |.... +..5,033,286 |....oceeeennnnnnn0 foeeeennn(10,960) [oeenneeiennnnn0 o0 e 4.300 |...... 4.047 ...02/05/2019 ...|....01/15/2026 ...
481216-AG-6 ..... JRD HOLDINGS LLC .... ..2.BPL ..|.. .. 8,000,000 |...85.5190 |.....euvnnnnns 6,841,520 |.... +..8,000,000 |...oevievnnnnnn Joovviiiiiiin0 o0 0 2.300 |...... 2.300 ....11/18/2020 ...|....11/18/2027 ...
481210-AN-1 ... JRD HOLDINGS LLC .... . |--2.BPL ..|... .. 4,000,000 |...76.3570 |eeeuunnnnennn 3,054,280 |.... e4,000,000 [...eeeeeeninnn0 o0 0 o0 2.680 |...... 2.680 ....10/14/2021 ...|....10/14/2031 ...
482420-AC-0 ... KBR INC Series 144A ... |- 3.CFE ..|... 4,110,000 |...87.5380 |......evvnneen 3,501,520 |.... ....3,501,520 |........(558,881) |......... (26,439) |.evrvrvnnnnn0 forrrvininnnnnnl0 e 4.750 |...... 3.990 . ....10/14/2021 ...|....09/30/2028 ...
49271V-AP-5 ..... KEURIG DR PEPPER INC . |--2.BFE ... ...93.0930 |...ccvnnunnnns 4,654,650 |.... 84,991,435 [0 e 785 0 [0 e 3.950 |...... 3.981 ... 94,910 |....04/07/2022 ...|....04/15/2029 ...
49326E-EK-5 ... KEYCORP - 2.AFE L. ...89.0680 |........eennns 8,906,800 |.... B (VR e R N R .11 AR B RPN | ) RN 2.250 |...... 1.927 ..225,000 |....06/03/2020 ...|....04/06/2027 ...
49327M-2U-7 ... KEY BANK USA NA .. B .. 1.G FE ..|... ...99.6330 |....coenunnnns 2,988,990 |.... 02,999,979 [oiiiiiiien0 e 115 0 0 3.375 |...... 3.379 ..101,250 |....02/28/2018 ...|....03/07/2023 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP Series 144A .. B L .. 2.AFE ..|... ...89.4830 |.......oennnnt 3,579,320 |.... 4,046,724 o0 e (13,139) [0 0 2.742 |...... 2.380 .. 109,680 |....08/26/2019 ...|....08/15/2026 ...
49338L-AB-9 . KEYSIGHT TECHNOLOGIES INC . 1 .2.BFE .. ...98.5270 |. 1,724,223 |. 1,777,569 |.. .4.550 |......3.519 . 79,625 |....10/05/2017 .. 10/30/2024
501044-DE-8 ..... KROGER CO ... 1 L2.AFE .. ...91.9020 |. .. 5,455,308 |. .5,827,872 |.. .2.650 |......3.164 ....06/25/2019 .. 10/15/2026
50540R-AT-9 ..... LABORATORY CORPORATION OF LABORATORY COR 1 .2.BFE .. ...97.0010 |. .. 3,395,035 |. . 3,490,828 |.. .3.250 |......3.413 ....08/27/2019 .. 09/01/2024
512807-AS-7 ..... LAM RSRCH CORP LAM RESEARCH CORPORATION 1 1.6 FE .. ...97.1090 |. .. 5,826,540 |. .6,024,817 |.. .3.750 |......3.605 ....03/27/2019 .. 03/15/2026 ...
512807-AV-0 ..... LAM RSRCH CORP LAM RESEARCH CORPORATION N . 1.GFE .. ...81.490 |. ..4,074,800 |. .5,000,000 .4,688,765 |.. ......1.900 |......2.832 ...02/16/2022 .. 06/15/2030 ...
513075-BZ-3 ..... LAMAR MEDIA CORP. ..oevvvviiiiiiiiiiieeeceinaes A1 [ 3.CFE Ll ...82.7390 |....oovvnnnnns 2,482,170 |.... .3,000,000 |.. ....2,482,170 |........(356,669) |.......... 15,089 [.....ccevvvnnnnl0 forriiinnnnnnnnn0 e 3.625 |...... 4.421 ....02/02/2022 ...|....01/15/2031 ...
513272-AD-6 ..... LAMB WESTON HOLDINGS INC Series 144A 1 e [ 8.CFE Ll ...88.4810 |..ccevnnnnnnns 2,654,430 |.... .3,000,000 |.. ... 2,654,430 |........(345,570) |..ceerrnnieeeenn0 o0 o0 e 4125 |...... 4.125 ....10/19/2021 ...|....01/31/2030 ...
524660-AX-5 ..... LEGGETT AND PLATT INCORPORATED LEGGETT A . A1 [ 2B FE L ...96.9860 |..........nn.. 4,849,300 |.... .5,000,000 |.. 04,986,893 [..oiiiiiiiennn0 i 6,227 feiiiiiinnl0 0 3.800 |...... 3.939 ....03/29/2019 ...|....11/15/2024 ...
52532%-AF-2 ..... LEIDOS INC e 2.0 FE Ll ...90.5240 |.....oounnnnns 4,526,200 |.... .5,000,000 |.. 8725504 |0 e 13,294 0 [0 4.375 |...... 5.284 ....07/25/2022 ...|....05/15/2030 ...
53079E-BE-3 ..... LIBERTY MUTUAL GROUP INC LIBERTY MUTUAL .. A1 [ 2B FE L ...99.2880 |......ounnnnns 4,964,400 |.... 05,020,299 [oeniiiiiininnnl0 e (48,530) [0 o0 e 4.250 |...... 3.344 ....12/08/2016 ...|....06/15/2023 ...
53154%-AN-5 ..... LIBERTY UTILITIES FINANCE GP1 B .. 8,076,560 |...94.3790 |..eoeennnnnnns 7,550,320 |.... ....8,044,314 e (9,249) |0 [0 | 3.940 |...... 3.800 ...05/02/2019 ...|....04/30/2027 ...
534187-BD-0 ..... LINCOLN NATIONAL CORPORATION LINCOLN NAT 1 .2.AFE 8,295,580 |...99.2210 |. .. 7,937,680 |. .8,033,243 |.. .. (48,567) |. .4.000 |......3.364 ....02/07/2018 .. 09/01/2023 ...
536797-AG-8 ..... LITHIA MOTORS INC Series 144A . 1 .3.BFE .. 9,950,000 |...82.4310 |. .. 8,243,100 |. 10,000,000 .8,243,100 |.. . 5,636 |. .3.875 |...... 3.954 ....02/02/2022 .. 06/01/2029
548661-DX-2 ..... LOWES COMPANIES INC ... 1 L2.AFE .. 9,179,283 |...83.1870 |. .. 7,642,390 |. .9,187,000 .9,181,403 |.. .1,015 | .1.300 |......1.312 ....12/02/2020 .. 04/15/2028
548661-ED-5 ..... LOWES COMPANIES INC 1 L2.AFE .. 3,991,080 |...84.0860 |. .. 3,363,440 |. .3,992,633 |.. 1,217 | .1.700 |......1.734 ....09/13/2021 .. 09/15/2028
548661-EG-8 ..... LOWES COMPANIES INC 1 L2.AFE .. 4,676,537 |...94.1080 |. .. 4,404,254 |. 4,677,054 |.. 517 | ......3.350 |......3.366 ...08/22/2022 .. 04/01/2027 ...
548661-EL-7 ..... LOWES COMPANIES INC ... e [ 2.AFE L 2,493,700 |...98.2630 |....ccevunnnns 2,456,575 |.... .... 2,493,892 e 192 [0 0 [ 5.000 |...... 5.030 ....09/06/2022 ...|....04/15/2033 ...
55261F-AJ-3 ..... M&T BANK CORPORATION M&T BANK CORPORATIO . 2 e TG FE L .. 3,096,060 |...99.1460 |.............. 2,974,380 |.... ....3,011,612 (23,327) |eeeeeeeeeeeeenl0 [0 s 3.550 |...... 2.746 ....08/27/2019 ...|....07/26/2023 ...
55336V-AA-8 ..... e 2B FE L .. 6,107,420 |...96.9780 |......enne.ee. 5,818,680 |.... ....6,032,373 (16,273) [-oeeeeeeeeeeee0 e [ 4.000 |...... 3.701 ...08/29/2019 ...|....02/15/2025 ...
55336V-BU-3 ..... A1 [ 2B FE L ...94.0630 |.......oennnns 5,408,623 |.... ....5,718,472 e 1075 0 [0 4.950 |...... 5.022 ....08/08/2022 ...|....09/01/2032 ...
55903V-AJ-2 ..... MAGALLANES INC Series 144A .. 1 e [ 2.CFE Ll ...86.8240 |... ....10,418,880 |.... 11,648,577 oeeeiiel0 e 24,977 0 [0 e 4.054 |...... 4.59% ....07/27/2022 ...|....03/15/2029 ...
56540#-AA-3 ..... MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF . e | 3APL L ...94.2100 |....covnennnns 3,227,262 |.... 003,227,262 |eeen (112,017) o0 el o0 e 4.560 |...... 4.562 . ....09/28/2018 ...|....09/30/2025 ...
571748-BF-8 ..... MARSH & MCLENNAN CO INC vee |- 2.AFE )., ...98.6390 |....coeuunnnns 4,931,950 |.... 4,999,411 [0 469 [0 [0 3.875 |...... 3.885 .. 193,750 |....01/09/2019 ...|....03/15/2024 ...
573284-A0-9 ..... MARTIN MARIETTA .ovveeiiiiinnnnns |- 2.BFE ... L..93.1780 |.ooeevvnnnnnns 4,658,900 |.... 4,998,368 |...ooiiiiinennn0 i 337 o0 0 3.450 |...... 3.458 .. 172,500 |....07/30/2019 ...|....06/01/2027 ...
576291I-CE-8 ..... [MASSMUTUAL GLOBAL FUNDING II .. .. 1.BFE .. ...96.5870 |. .. 4,829,350 |. . 4,999,637 |.. I eeenn 2.755 137,500 |....06/19/2017 .. 06/22/2024 ...
576291-CG-3 ... MASSMUTUAL GLOBAL FUNDING Il Series 144A .... .. 1.BFE ..|.. .. 6,626,970 )...96.0920 |.............. 6,726,440 |.... .7,000,000 |. ....6,866,877 |......ooeeenn0 [l 61,885 0 0 2.950 |...... 3.935 .. 206,500 |....11/19/2018 ...]....01/11/2025 ...
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576201-CQ-1 ..... MASSMUTUAL GLOBAL FUNDING Il Series 144A ............feee o] eeeicn| ceeeeenis L ABFE | 23,978,897 |...90.8200 [............. 21,351,782 |oeueennnnns 23,510,000 |............. 23,800,001 |.oevvvvennnnnns (O PO (1< (¢ 1) 1 RN | [ AR | B EN 2.350 |...... 07 (VN R R, 256,283 |....ovunnnnnns 552,485 |....06/03/2020 ...|[....01/14/2027 ...
576360-AR-5 ..... MASTERCARD INC vee |- 1.DFE ..)... ...1,495,815|...95.4310 |..oeennnnnnns 1,431,465 |.... ....1,500,000 |.. .... 1,497,353 O e 578 |0 o0 e 3.300 |...... 3.345|MS ...... .... 13,063 |... ... 49,500 |....03/24/2020 ...|....03/26/2027 ...
579780-AM-9 ..... MCCORMICK & COMPANY INCORPORAT voo |- 2.BFE ... . 10,828,415 |...96.7390 |... ....10,641,290 |.... .. 11,000,000 |.. ...10,947,358 0 30,388 o0 0 3.150 |...... 3.451 .. 346,500 |....03/27/2019 ...|....08/15/2024 ...
58013\-FE-9 ..... MCDONALDS CORP MCDONALDS CORPORATION . vee |- 2.AFE )., ...2,998,860 |...99.6000 |.............. 2,988,000 |.... ... 2,999,941 O e 282 o0 o0 e 3.350 |...... 3.358 ..100,500 |....03/14/2018 ...|....04/01/2023 ...
58174#-AD-6 ..... MCKINSEY & CO e | TEPL L. .. 6,000,000 |...98.7420 |.............. 5,924,520 |.... ....6,000,000 O 0 o0 [0 e 2.400 |...... 2.400 .. 144,000 |....06/11/2020 ...|....06/11/2023 ...
58174#-AE-4 ..... MCKINSEY & CO .. U I = I .. 6,000,000 |...94.6030 |.............. 5,676,180 |.... ....6,000,000 O o0 0 o0 e 2.520 |...... 2.520 .. 151,200 |....06/11/2020 ...|....06/11/2025 ...
58174#-AF-1 ..... MCKINSEY & CO .. e | TEPL L. .. 3,000,000 |...91.4290 |.............. 2,742,870 |.... ....3,000,000 O o0 o0 [0 2.700 |...... 2.700 ....06/11/2020 ...|....06/11/2027 ...
592176-CT-4 ..... METROPOL ITAN LIFE GLOBAL FUNDI Series 14 .... e 1D FE Ll ...98.3880 |...ccvnnnnnnns 1,967,760 |.... .... 1,999,639 0 839 |0 0 e 3.600 |...... 3.618 ....01/08/2019 ...|....01/11/2024 ...
594918-BB-9 . MICROSOFT CORP ............ 1 1AFE .. ...96.2480 |. .. 3,849,920 |. .3,951,423 |.. .0 .2.700 |...... 3.300 ....06/27/2018 .. 02/12/2025
595112-B-4 . MICRON TECHNOLOGY INC 1 .2.CFE .. ...98.5870 |. .. 4,929,350 |. .5,000,000 |.. .0 4.975 |......4.972 ....02/04/2019 .. 02/06/2026
595112-BP-7 . MICRON TECHNOLOGY INC ... 1 .2.CFE .. ...95.1350 |. .. 2,854,050 |. .2,999,993 |.. .0 ......4.185 |......4.185 ....07/10/2019 .. 02/15/2027 ...
59833C-AA-0 ..... MIDWEST CONNECTOR CAPITAL COMP Series 14 . N A |--2.BFE ... ...96.8340 |.....counnnnns 4,841,700 |.... ... 4,997,347 0 foeeeenn2,088 o0 o0 e 3.900 |...... 3.944 .. 195,000 |....03/07/2019 ...|....04/01/2024 ...
60081H-A*-9 ..... MILLIKEN & COMPANY .... ...88.4980 |........eennns 5,309,880 |.... ....6,000,000 O o0 o0 [0 2.080 |...... 2.080 .. 123,760 |....10/18/2021 ...|....10/15/2026 ...
60081H-AG-7 ..... MILLIKEN & COMPANY .... B B . ...84.4410 |...coonnnnnnn. 4,222,050 |.... ....5,000,000 JLO I N | [ AR | B ISR | B AU 2.400 |...... 2.400 ..119,000 |....10/18/2021 ...|....10/15/2028 ...
60871R-AG-5 ..... MOLSON COORS BREWING CO B L 2.CFE L..92.9750 |....oovnnnnnns 4,648,750 |.... ....5,091,405 JLOJ R 7 05X N N | N RPN | ) A 3.000 |...... 2.419 .. 150,000 |....02/12/2020 ... |....07/15/2026 ...
609207-AR-6 ..... MONDELEZ INTERNATIONAL INC .. N L 2.BFE. ...95.4480 |....coonnnnnns 7,635,840 |.... ... 7,979,469 J I N - (1[I ARt | B IEUUPRPRRIN | ) SO 3.625 |...... 3.713 ..290,000 |....02/11/2019 ...|....02/13/2026 ...
617446-8J-1 ..... MORGAN STANLEY ... B L .. 1.EFE . .. 3,800,000 |...95.6850 |.............. 3,636,030 |.... ... 3,799,997 O o 0 [0 e 2.720 |...... 2.720 .. 103,360 |....07/18/2019 ...|....07/22/2025 ...
617446-80-5 ..... MORGAN STANLEY ... N L .. 1.EFE. .. 3,000,000 |...92.8110 |eeeeunnnneenn 2,784,330 |.... ... 2,999,841 JLO N R (-3 DN ARt | B IR | ) AU 2.188 |...... 2.186 ... 65,640 |....04/23/2020 ...|....04/28/2026 ...
61744Y-AQ-1 ..... MORGAN STANLEY ... B L .. 1.G FE . 3,500,000 |...99.4170 |... .. 3,479,595 |.... .... 3,500,000 LU RN | N | RN | B AN 3.737 |...... 3.667 .. 130,795 |....04/19/2018 ...|....04/24/2024 ...
61746B-D0-6 ..... MORGAN STANLEY 1 .1.GFE. ...98.5140 |. ..492,570 |. .500,365 |.. .0 .3.875 |......3.818 . 19,375 |....06/27/2018 .. 04/29/2024
61747Y-EH-4 ..... MORGAN STANLEY 1 .1EFE. ...78.4220 |. ..3,921,100 |. . 4,999,898 |.. .0 .2.511 |...... 2.509 125,899 |....10/14/2021 .. 10/20/2032
61747Y-EK-7 ..... MORGAN STANLEY 1 .1.EFE. ...88.9760 |. .. 4,448,800 |. .5,000,000 |.. .0 .2.475 |......2.250 . 60,844 |....01/19/2022 .. 01/21/2028
61747Y-ER-2 ..... MORGAN STANLEY 1 .1EFE. ...95.1280 |. .. 4,756,400 |. .5,000,000 |.. .0 .4.210 |...... 3.864 105,250 |....04/18/2022 .. 04/20/2028 ...
61747Y-EU-5 ..... MORGAN STANLEY N .1.EFE. ...94.2990 |. .. 4,714,950 |. .5,000,000 .5,000,000 |.. .0 ......4.889 |......4.802 109,323 |ovvveeeieeieeieees 0 [....07/18/2022 .. 07/20/2033 ...
61761J-3R-8 ..... MORGAN STANLEY ... B L 1.G FE . ...93.4240 |.....oounnnnns 2,335,600 |.... .2,500,000 |.. 2,418,979 0 20,654 |0 0 3125 |...... 4.110 .een 33,420 ... ....06/27/2018 ...|....07/27/2026 ...
624758-AF-5 ..... MUELLER WATER PRODUCTS INC Series 144A .............. |oen ... N L 3.B FE ...87.9140 |...cconnennnns 5,274,840 |.... .6,000,000 |.. 5,274,840 |........ (685,044) |.....eeee 4,884 [0 |0 [ 4.000 |...... 4.119 .... 10,667 |... ....02/07/2022 ...|....06/15/2029 ...
626738-AF-5 ..... MURPHY OIL USA INC Series 144A N 3.B FE ...82.8230 |.....counnnnns 4,141,150 |.... .5,000,000 |.. 4,141,150 |........ (823,736) |vvvveeeeenn 477 [0 0 s 3.750 |...... 3.764 .... 70,833 |[... ....06/12/2021 ...|....02/15/2031 ...
62927#-AK-2 ..... NFL VENTURES LP ...91.7830 |..eeernnnnnnns 2,905,885 |.... .3,166,039 |.. 3,166,039 JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.730 |...... 2.730 ... 18,247 |... ....11/03/2016 ...|....04/15/2031 ...
62927@-AB-4 ..... NHL US FUNDING LP .. ...96.2340 |......ounnnnns 4,811,700 |.... 5,186,109 O e (45,975) |0 o0 e 4.330 |...... 3.283 .. 11,426 |... ....07/01/2019 ...|....09/29/2026 ...
62927@-AF-5 ..... NHL US FUNDING LP .. 3,000,000 |...90.5830 |...euunnnnnnn 2,717,490 |.... 3,000,000 0 . 0 o0 o0 e 3.040 |...... 3.052 ...08/13/2020 ...|....08/13/2027 ...
63486%-AA-9 ..... NATIONAL BASKETBALL ASSOCIATIO NATIONAL 3,000,000 |...97.1960 |. ..2,915,880 |. .3,000,000 |.. .0 .0 2,410 |......2.410 ....12/16/2020 .. 12/16/2023 ...
63615#-AG-6 ..... NATIONAL FOOTBALL LEAGUE .. 2,370,199 |. 100.1990 |. ..2,178,561 |. 2,174,235 .2,216,893 |.. .0 .. (27,774) | .5.600 |......3.039 ....08/22/2017 .. 03/31/2024
636180-BL-4 ..... NATIONAL FUEL GAS COMPANY NATIONAL FUEL 2,751,231 ...99.5380 |. ..2,787,064 |. .2,800,000 2,797,998 |.. .0 ... 11,809 |. .3.750 |......4.188 ....10/12/2018 .. 03/01/2023
636180-BQ-3 ..... NATIONAL FUEL GAS COMPANY NATIONAL FUEL 3,164,550 |...99.7400 |. ..2,992,200 |. .3,093,271 |.. .0 ..(28,912) | .5.500 |......4.368 ....06/08/2020 .. 01/15/2026
63636#-AA-4 ..... NATIONAL HOCKEY LEAGUE .... 5,000,000 |...96.8720 |. .. 4,843,600 |. .5,000,000 |.. .0 ......3.330 |......3.331 ....08/10/2017 .. 08/10/2024 ...
63636#-AG-1 ..... NATIONAL HOCKEY LEAGUE .... .. 5,000,000 |...90.5780 |......enneenn 4,528,900 |.... ....5,000,000 JLO N N | [ AR | B ISP | B AT 3.150 |...... 3.150 .. 157,500 |....12/29/2020 ... |....01/06/2028 ...
637432-NJ-0 ..... NATIONAL RURAL UTILITIES COOP NATIONAL R ... ...99.7470 |...coovnnnnnns 2,493,675 |.... ... 2,499,871 O s 1,049 |0 [0 2.700 |...... 2.743 . 67,500 |....02/03/2016 ...|....02/15/2023 ...
637432-NZ-4 ..... NATIONAL RURAL UTILITIES COOP NATIONAL R ... 92,7190 |oeeeiiiinnns 5,099,545 |.... ....5,480,467 O 822 |0 [0 e 4.150 |...... 4.194 . 74,815 |....08/10/2022 ...|....12/15/2032 ...
646025-B#-2 ..... NEW JERSEY RSRCE CORP NEW JERSEY RESOURC .. ...98.5280 |.......ounnnns 8,867,520 |.... ....9,000,000 LU RN | I N | RPN | ) SN 3.200 |...... 3.200 288,000 |....08/18/2016 ...|....08/18/2023 ...
646025-F*-2 ..... NEW JERSEY RSRCE CORP NEW JERSEY RESOURC .. . 104.1650 |....cevnnnnnnn 6,249,900 |.... ....6,000,000 O 0 0 o0 6.140 |...... 6.140 ....12/15/2022 ...|....12/15/2032 ...
649322-AG-9 ... NEW YORK PRESBYTERIAN HOSP ...78.0390 |.......oennnns 1,443,722 |.... .... 1,850,000 O o0 o0 [0 1.651 |...... 1.651 ... 30,544 |....08/12/2020 ...|....08/01/2030 ...
64952li-CH-4 ... NEW YORK LIFE GLOBAL FUNDING Series 144A .... L..92.1670 |..ccovnnnnnnns 5,852,605 |.... ....6,046,622 O e 78,715 |0 o0 e 2.350 |...... 3.807 .. 149,225 |....12/03/2018 ...|....07/14/2026 ...
649521i-DL-4 ... NEW YORK LIFE GLOBAL FUNDING Series 144A .... . ...94.1520 |.....oounnnnns 4,707,600 |.... .... 4,992,386 O 3,884 |0 [0 2.000 |...... 2.076 ....01/14/2020 ...|....01/22/2025 ...
6495211-DS-9 ..... [NEW YORK LIFE GLOBAL FUNDING Series 144A . . 19,966,200 |...76.7550 |. .15,351,000 |. 19,973,943 |.. .0 ......1.200 |......1.218 ....08/04/2020 .. 08/07/2030 ...
665228-C-9 ..... NORTHERN ILLINOIS GAS COMPANY .... .. 10,553,500 |...92.7090 |.............. 9,270,900 |.... .. 10,000,000 |. ...10,327,547 0 [ (90,928) |eeeniiiiiinnn0 o0 2.660 |...... 1.684 ...06/12/2020 ... |....06/20/2026 ...
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665228-H*-6 ..... NORTHERN [LLINOIS GAS COMPANY .....evvnvviiiinininiinns oo v e | s LD e 2,000,000 |...91.6050 |.............. 1,832,100 [oeevieennnn 2,000,000 |.eeevunninnns 2,000,000 |oeevenniirrnnnnnn (O S | R PN | AR | B EN 1.420 |...... 1421 (MS oo | 9,467 ....08/31/2020 ...|....08/31/2025 ...
665228-J#-0 ..... NORTHERN ILLINOIS GAS COMPANY .... 1.0 .. ...83.5330 |...covnnunnnns 2,505,990 |.... .3,000,000 |.. ....3,000,000 JLO I N | [ APt | B APPSR | B AU 1.770 |...... 1.770 | AO ...... .... 10,473 |... ....10/28/2021 ...|....10/28/2028 ...
665228-K@-0 ..... NORTHERN ILLINOIS GAS COMPANY .... 1.0 .. L. 75,1970 |t 3,759,850 |.... .5,000,000 |.. ....5,000,000 O 0 o0 [0 2.190 |...... 2.190 [FA ...... .... 39,846 |... ....08/31/2021 ...|....08/31/2033 ...
666807-BI-3 ..... NORTHROP GRUMMAN CORP ... 2.AFE ...96.0450 |........een... 9,604,500 |.... .. 10,000,000 |.. ....9,803,640 0 et 90,759 |0 o0 e 2.930 |...... 3.942 | ....... ... 135,106 |... ....11/27/2018 ...|....01/15/2025 ...
66775V-AB-1 ..... NORTHWEST PIPELINE LLC .. 2.AFE ...94.8850 |........oennnt 4,744,250 |.... ....4,91,410 O e 8,134 |0 [0 4.000 |...... 4.200 (A0 ...... .... 50,000 |... ....12/13/2018 ...|....04/01/2027 ...
66815L-2D-0 ..... NORTHWESTERN MUTUAL GLOBAL FUN Series 14 .... 1.A FE . . ...84.5270 |....oovnnnnnns 4,226,350 |.... . . .... 4,996,393 0 o830 |0 o0 e 1.700 |...... DA T ) R IO 7,083 |... ...06/24/2021 ...|....06/01/2028 ...
66989H-AJ-7 ..... NOVARTIS CAPITAL CORP 1.DFE. .. 4,841,800 |...95.9930 |.....oeennns 4,799,650 |.... .5,000,000 |.. .... 4,933,377 LU R N I AU | N RPN | ) A 3.000 |...... 3.489 ... 17,083 |... ...06/27/2018 ...|....11/20/2025 ...
67022%-AJ-2 ..... NSTAR GAS CO B 1.FZ .... 10,000,000 |...92.4340 |.............. 9,243,400 |.... .. 10,000,000 |.. .. 10,000,000 JLO I N | [ AP | B ISP | B FOU 4.400 |...... 4.400 ... 185,778 |... ....07/29/2022 ...|....08/01/2032 ...
670346-AR-6 ..... NUCOR CORP NUCOR CORPORATION 1 2.AFE . 13,269,840 |...93.1920 |. 12,114,960 |. 13,130,672 |.. .0 .2.000 |......1.559 . 21,667 ....06/03/2020 .. 06/01/2025
67103H-AE-7 ..... OREILLY AUTOMOTIVE INC .. 2 2.AFE 5,005,800 |...96.2780 |. ..4,813,900 |. .5,002,955 |.. .0 .3.550 |......3.530 . 52,264 ....05/16/2019 .. 03/15/2026
681919-BA-3 ..... OMNICOM GRP INC. . 1 2.AFE 8,876,470 |...97.9620 |. ..8,816,580 |. .8,957,769 |.. .0 ......3.650 |......3.905 . 54,750 ....03/27/2019 .. 11/01/2024 ...
68217F-AA-O ... OMNICOM GRP INC. . N L 2.AFE .. 4,818,910 |...96.1870 |.ceuennnnnens 4,809,350 |.... ....4,912,849 O e 28116 |0 o0 e 3.600 |...... 417 .... 38,000 ... ...08/29/2019 ...|....04/15/2026 ...
68235P-AN-0 ..... ONE GAS INC . B L 1.G FE . ...94.6070 |......ounnnnns 3,311,245 |.... ... 3,472,834 O 939 o0 [0 4.250 |...... 4.349 .... 59,087 |... ....08/04/2022 ...|....09/01/2032 ...
682680-AX-1 ..... ONEOK INC ... N L 2.BFE ...95.8410 |..ccomnnnnnnns 3,833,640 |.... .... 3,997,343 O e 1,537 el e l0 e 2.750 |...... 2.791 .... 36,667 |... ....08/12/2019 ...|....09/01/2024 ...
693475-AX-3 ..... PNC FINANCIAL SERVICES GROUP PNC FINANCI .. I VAN 1.G FE . ... 92.7220 |..ocovinnnnnns 3,708,880 |.... ... 3,995,939 O e 1,074 |0 [0 2.600 |...... 2.630 ... 45,644 |... ....07/18/2019 ...|....07/23/2026 ...
693475-AZ-8 ..... PNC FINANCIAL SERVICES GROUP PNC FINANCI .. 2 ... 1.G FE . ...85.2390 |...cconnnnnnns 4,261,950 |.... . .. ....4,911,298 O e 9,848 |0 [0 e 2.550 |...... 2.829 .... 56,313 |[... ....02/15/2022 ...|....01/22/2030 ...
69353R-EQ-7 ..... PNC BANK NATIONAL ASSOCIATION . I VAN 1.F FE . . ...96.5370 |......ouunnnns 4,826,850 |.... .5,000,000 |.. ... 4,929,373 LU SRR~ 74 TN N | I RN | ) AN 3.250 |...... 3.868 ...l 13,542 | ....11/27/2018 ...|....06/01/2025 ...
693656-AC-4 ..... PVH CORP N L 2.C FE . 14,140,212 |...96.5750 |... ....13,520,500 |.... 14,000,000 |.. ...14,077 456 0 [ (29,624) |eveeeeeeen0 [0 e 4.625 |...... 4.383 .. 307,554 |... ...10/19/2020 ...|....07/10/2025 ...
6944PL-20-0 ... PACIFIC LIFE GLOBAL FUNDING Il Series 14 .... . 14,994,000 |...82.5710 |... .... 12,385,650 |.... 15,000,000 |.. ...14,995,608 O o832 o0 [0 1.450 |...... 1.456 ....01/12/2021 ...|....01/20/2028 ...
6944PL-2H-1 . PACIFIC LIFE GLOBAL FUNDING Il Series 14 . 5,395,816 |...80.6920 |. .. 4,477,599 |. .5,549,000 5,418,121 |.. .0 .1.600 |......2.039 ....12/14/2021 .. 09/21/2028
701094-AM-6 ..... PARKER HANNIFIN CORP . 1,599,264 |...96.3960 |. .. 1,542,336 |. .1,600,000 1,599,776 |.. .0 .2.700 |......2.710 ...06/05/2019 .. 06/14/2024
701094-AS-3 ..... PARKER HANNIFIN CORP . 9,878,220 |...96.3080 |. .. 9,534,492 |. .9,880,340 |.. .0 .4.500 |......4.533 ....06/06/2022 .. 09/15/2029
70432*-AA-9 ..... PAYCHEX INC .... 7,000,000 |...96.4500 |. ..6,751,500 |. 7,000,000 .0 .4.070 |......4.070 ....03/13/2019 .. 03/13/2026 ...
711123-F@-3 ..... PEOPLES GAS LIGHT AND COKE COM THE PEOPL . . 20,000,000 |...85.3370 |. .17,067,400 |. 20,000,000 .0 ....r.2.200 |......2.200 ...11/16/2021 .. 11/15/2028 ...
T13448-ER-5 ..... PEPSICO INC .. 9,888,120 |...92.9050 |.....eunnnnnnn 8,361,450 |.... ....9,550,676 0 ] (132,313) |0 o0 e 2.625 |...... 1.077 ....06/03/2020 ...|....03/19/2027 ...
T2147K-AF-5 ..... PILGRIMS PRIDE CORP Series 144A .. ...85.1130 |.oeeeennnnnnns 4,255,650 |.... ... 4,956,951 O foeeeen4,226 |0 o0 e 4.250 |...... 4.375 ....08/25/2021 ...|....04/15/2031 ...
T23484-AH-4 ... PINNACLE WEST CAP CORP L.91.1730 [ 2,279,325 |.... .... 2,499,875 O i 80 el [0 e 1.300 |...... 1.302 ....06/10/2020 ...|....06/15/2025 ...
73019#-AC-6 ..... PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT ... L..95.7750 |.oeeernnnnnnns 2,128,449 |.... . .. ... 2,248,282 JLO I U (15 DN ARt | B IR | ) AU 3.000 |...... 2.500 ....02/25/2016 ...|....09/13/2027 ...
736508-S#-0 ..... PORTLAND GENERAL ELECTRIC COMP ...76.0120 |....coonnnnnns 3,800,600 |.... .5,000,000 |.. ....5,000,000 O 0 o0 [0 2.100 |...... 2.100 ....09/30/2021 ...}|....09/30/2031 ...
736508-S@-2 ..... PORTLAND GENERAL ELECTRIC COMP ... ...83.0920 |....coennnnnns 9,971,040 |.... 12,000,000 |.. ...12,000,000 O o0 0 o0 e 1.820 |...... 1.820 ...09/30/2021 ...|....09/30/2028 ...
741503-AZ-9 ..... BOOKING HOLDINGS INC ... ...95.9460 |. ..4,797,300 |. .5,000,000 . 4,955,444 |.. .0 .3.600 |......3.881 ....08/22/2018 .. 06/01/2026 ...
741503-BC-9 . BOOKING HOLDINGS INC ... ...93.3760 |. ..4,668,800 |. .5,000,000 5,224,826 |.. .0 .3.550 |......2.578 ....06/03/2020 .. 03/15/2028
74151#-AM-0 ..... PRICEWATERHOUSECOOPERS LLP PRICEWATERHOU ...91.0770 |. .. 3,643,080 |. .4,000,000 .4,000,000 |.. .0 . ......3.200 ....09/09/2020 .. 09/15/2027
74151#-AN-8 ..... PRICEWATERHOUSECOOPERS LLP PRICEWATERHOU .. 4,000,000 |...85.2690 |. .. 3,410,760 |. .4,000,000 .4,000,000 |.. .0 .3.430 |......3.430 ....09/09/2020 .. 09/13/2030
74256L-BJ-T7 ..... PRINCIPAL LIFE GLOBAL FUNDING Series 144 . 8,988,120 |...94.6170 |. ..8,515,530 |. .9,000,000 . 8,995,354 |.. .0 002,250 |......2.278 ....11/14/2019 .. 11/21/2024 ...
743820-AA-0 ..... PROVIDENCE ST JOSEPH HEALTH . 13,373,725 |...84.3290 |... ....10,899,523 |.... 12,925,000 |.. ...13,286,878 0 [ (51,564) |eneeeeen0 [0 e 2.532 |...... 2.069 . ...04/20/2021 ...|....10/01/2029 ...
T44573-AN-6 ..... PUBLIC SERVICE ENTERPRISE GROU PUBLIC SE .. 4,497,885 [...96.7590 |.........on... 4,354,155 |.... .4,500,000 |.. .... 4,499,364 O 422 |0 [0 2.875 |...... 2.885 .. 129,375 |....06/03/2019 ...|....06/15/2024 ...
745310-AN-4 ..... PUGET ENERGY INC .. 3,000,000 |...85.3910 |eeeuuunnnnenn 2,561,730 |.... .3,000,000 |.. ....3,000,000 O o0 0 o0 e 2.379 |...... 2.377 ... 71,568 |....10/19/2021 ...|....06/15/2028 ...
75458J-AA-5 ... RAYBURN CTRY SEC LLC Series 144A ... I . ...88.9300 |... .... 13,593,635 |.... 15,285,769 |.. ...15,283,170 O 892 o0 [0 2.307 |...... 2.310 .. 285,083 [....02/07/2022 ...|....12/01/2030 ...
75524K-NH-3 ... CITIZENS BANK NA/ PROVIDENCE R N L 2.AFE ...93.2070 |..ccevnnnnnnns 4,660,350 |.... .5,000,000 |.. ... 4,993,931 O e 2,518 |0 o0 e 2.250 |...... 2.304 .. 112,500 |....04/27/2020 ...|....04/28/2025 ...
75886F-AE-7 ..... REGENERON PHARMACEUTICALS INC. ... B L 2.CFE L 77.2200 |.eiiiiennnns 7,471,807 |.... ....9,136,628 LU O .- Y- I N | N RPN | ) AN 1.750 |...... 2.551 .. 169,330 |....06/07/2021 ...|....09/15/2030 ...
7591EP-AQ-3 ..... REGIONS FINANCIAL CORPORATION .... 1. 2.AFE ...93.5800 |....covnunnnns 4,679,000 |.... ... 4,992,522 0 3,022 |0 o0 e 2.250 |...... 2.315 .. 112,500 |....05/13/2020 ... |....05/18/2025 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORPORATION ..........eunnn. 1. 2.AFE ...85.0440 |... ....12,756,600 |.... ... 14,968,942 0. 05,206 [0 [0 1.800 |...... 1.839 ....08/09/2021 ...|....08/12/2028 ...
759509-AE-2 ..... RELIANCE STEEL & ALUMINUM CO. RELIANCE S . 1 2.BFE ...99.9600 |. ..4,998,000 |. .5,000,000 .5,000,131 |.. .0 (6,086) |. ......4.500 |......4.358 ....12/13/2018 .. 04/15/2023 ...
75951A-AN-8 ..... REL IANCE STANDARD LIFE GLOBAL Series 144 .... 1.. 1.EFE. .. 20,425,254 ]...90.0370 |... ...18,277,511 |.... ...20,300,000 |. ...20,376,135 .0 (17,645) |..oeeeenneen0 o0 e 2.750 |...... 2.652 ...02/12/2020 ... |....01/21/2027 ...
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75951A-AP-3 ..... RELIANCE STANDARD LIFE GLOBAL Series 144 ............foee o] eeennns T L EFE o 4,978,250 |...93.7560 |........eennn. 4,687,800 |......cevnnnn. 5,000,000 |.eeevunnnnns 4,989,398 |...coovevvvnnnnnn foriiiinnnnn4,304 |0 [0 e 2.750 |...... 2.844 137,500 |....04/30/2020 ...|....05/07/2025 ...
761152-A*-8 ..... RESVED INC B 8,000,000 |...93.5860 |... .8,000,000 |.. +.2.8,000,000 |...oeeeeernnneni Joeeeiiiiiiiee0 feiel0 o0 e 3.240 |...... 3.240 .. 259,200 |....07/10/2019 ...|....07/10/2026 ...
771196-BJ-0 ..... ROCHE HOLDINGS INC Series 144A B L .. 968,460 |...95.5440 |... 1,000,000 |.evennineennn.. 986,798 [oooeiiiiiinin 0 8321 [0 0 3.000 |...... 3.489 ... 30,000 |....06/27/2018 ...|....11/10/2025 ...
771196-BL-5 ..... ROCHE HOLDINGS INC Series 144A ... N L . 11,485,824 |...91.6710 |... ....10,267,152 |.... 11,867,971 [0 e (41,835) [0 [0 e 2.375 |...... 1.966 ..266,000 |....02/12/2020 ...|....01/28/2027 ...
T76743-AH-9 ..... ROPER IND INC B L ...3,992,600 |...95.4630 |.............. 3,818,520 |.... 3,997,415 [0 i 1,469 [0 0 2.350 |...... 2.389 ... 94,000 [....08/19/2019 ...|....09/15/2024 ...
78355H-KL-2 ..... RYDER SYSTEM INC . N L 4,995,300 |...98.0040 [......ccevnnnn 4,900,200 |.... n4,998,820 |..iieeeeninnn0 e 934 0 0 e 3.650 |...... 3.670 .. 182,500 |....02/25/2019 ...|....03/18/2024 ...
78355H-KN-8 ..... RYDER SYSTEM INC . B L 4,995,950 [...95.2580 [.....cceevnnn 4,762,900 |.... e 4,998,630 [o..iiiiiiinnnn0 i 796 [0 o0 2.500 |...... 2.517 .. 125,000 |....08/01/2019 ...|....09/01/2024 ...
78355H-KP-3 ... RYDER SYSTEM INC N L ...8,599,381...91.2140 |.............. 7,570,762 |.... 8,475,343 o0 e (44,289) [0 [0 e 2.900 |...... 2.309 ....02/12/2020 ...|....12/01/2026 ...
78409V-BB-9 ..... S&P GLOBAL INC Series 144A 1 . 14,831,030 |...88.1460 |. . 13,221,900 |. .2.700 |......2.880 ....03/08/2022 .. 03/01/2029
78433L-AA-4 ..... SCE RECOVERY FUNDING LLC .. . . 10,395,843 |...83.2050 |. ..8,649,913 |. .0.861 |......0.861 ....02/17/2021 .. 11/15/2031
785592-AU-0 ..... SABINE PASS LIQUEFACTION LLC 1 .10,706,000 |...94.1240 |. .. 9,412,400 |. 10,000,000 ..(92,297) | ......4.200 |......3.108 ....06/03/2020 .. 03/15/2028 ...
80282K-AZ-9 ..... SANTANDER HOLDINGS USA INC N A ...92.8640 |....covnnnnnns 4,643,200 |.... ....5,000,000 |.. ....5,060,441 (15,718) [eoeeeeeeeieee 0 e s 3.244 |...... 2.888 .. 162,200 |....06/03/2020 ... |....10/05/2026 ...
80282K-BC-9 ..... SANTANDER HOLDINGS USA INC .. N ...86.2700 |... .5,000,000 |.. 04,999,838 |...oooeiiiinennn0 i (162) [0 o0 e 2.490 |...... 2.487 . 62,250 |....01/03/2022 ...|....01/06/2028 ...
806605-AH-4 ..... MERCK & CO INC N A . 114.8640 |.................482,429 |.................420,000 |...cc00uuseeeenn. 867,496 |ooeeneeeeennnnn0 oo (2,0688) |oeeeeeceeen0 o0 e 6.550 |...... 5.424 . 27,510 |....09/30/2015 ...|....09/15/2037 ...
808513-AX-3 ..... CHARLES SCHWAB CORP CHARLES SCHIWAB CORPO .. N ...97.7270 |... reeevneennnn 5,000,000 [oonniiinnnn 4,998,753 0 e 489 L0 [0 3.850 |...... 3.861 .. 192,500 |....06/17/2018 ...|....06/21/2025 ...
808513-AY-1 ..... CHARLES SCHWAB CORP CHARLES SCHIIAB CORPO .. N L ...98.5840 |... ....14,787,600 |.... . 14,995,247 0 4229 |0 [0 3.550 |...... 3.580 ....10/29/2018 ...|....02/01/2024 ...
808513-BB-0 ..... CHARLES SCHWAB CORP CHARLES SCHIWAB CORPO .. B L ...99.0070 |....cevvnnnnns 4,455,315 |.... .4,500,000 |.. 4,498,854 [0 881 0 0 4.200 |...... 4.212 ....03/20/2020 ...|....03/24/2025 ...
808513-BU-8 ..... CHARLES SCHIAB CORP N L . ...98.4870 |... ....13,788,180 |.... 14,000,000 |.. 13,992,841 |0 5,495 |0 [0 3.750 |...... 3.792 ...09/24/2021 ...|....04/01/2024 ...
817565-CG-7 ..... SERVICE CORPORATION INTERNATIO ... B L .. 2,000,000 |...84.8270 |.............. 1,696,540 |.... .2,000,000 |.. ....1,696,540 |........(303,460) |.....cevvvvrennnn0 foniiiiiinnnnnnl0 o0 e 4.000 |...... 4.000 ....06/12/2021 ...|....05/15/2031 ...
817826-AD-2 ..... 7-ELEVEN INC Series 144A ....... 1 . 19,840,950 |...83.2110 |. .16,642,200 |. 20,000,000 19,881,997 |.. .1.300 |......1.420 ....02/22/2021 .. 02/10/2028
82067N-BM-9 ..... SIRIUS XM RADIO INC Series 144A .. 1 ...79.0140 |. .. 3,358,005 |. . 4,250,000 .3,358,095 |.. .3.875 |......3.899 ....08/03/2021 .. 09/01/2031
832248-8D-9 ... SMITHFIELD FOODS, INC. Series 144A 1 ...71.7980 |. 1,435,960 |. .2,000,000 1,976,654 |.. .2.625 |......2.777 ....09/08/2021 .. 09/13/2031
832696-AS-7 ..... JU SMUCKER CO J M SMUCKER CO ... 1 ...82.9270 |. .. 4,146,350 |. .5,000,000 .5,000,211 |.. .2.375 |......2.373 ....06/18/2021 .. 03/15/2030 ...
838518-C#-3 ..... SOUTH JERSEY IND INC SOUTH JERSEY INDUST ...96.0600 |. ..2,881,800 |. .3,000,000 .3,000,000 |.. ......3.470 |......3.470 ...08/16/2017 .. 08/16/2024 ...
838518-D@-4 ..... SOUTH JERSEY IND INC SOUTH JERSEY INDUST .. ...95.5620 |.......oeunnns 2,866,860 |.... .3,000,000 |.. +003,000,000 [..oneiiiivnnnnnn ovvviiiiin0 o0 0 3.570 |...... 3.570 ....01/16/2018 ...|....01/16/2025 ...
843830-B#-6 ..... SOUTHERN STAR CENTRAL CORP .. B ... 79.1440 |...ooonnnennns 3,957,200 |.... .5,000,000 |.. 45,000,000 |...oeeeennnnenn0 o0 0 o0 e 3.050 |...... 3.050 ....08/05/2021 ...|....08/05/2031 ...
84857L-AA-9 ..... SPIRE INC B L 977130 [ 2,931,390 |.... .3,000,000 |.. +003,000,000 |..oniiiiiinnnnnn v o0 0 3.543 |...... 3.543 ....02/22/2017 ...|....02/27/2024 ...
854502-AK-7 ..... STANLEY BLACK & DECKER INC N L ...95.3650 |...ccevnunnnns 5,245,075 |.... .5,500,000 |.. 25,552,608 |.....ccevvnnnnni foeeennnn (16,612) [oeeeieiiinnl0 o0 e 3.400 |...... 3.062 . . ....05/15/2019 ...|....03/01/2026 ...
855244-A0-2 ... STARBUCKS CORP STARBUCKS CORPORATION . B L ...97.8760 |.......eunnnns 4,893,800 |.... .5,000,000 |.. 4,998,147 [0 860 [0 0 3.800 |...... 3.815 Ll 11,778 .. ....08/08/2018 ...|....08/15/2025 ...
855244-AV-1 ..... STARBUCKS CORP STARBUCKS CORPORATION ... N L ...89.4800 |... ...15,211,600 |.... .. 17,000,000 |.. 17,406,022 |..eeeeeniieend0 e (97,547) [0 [0 e 2.000 |...... 1.388 .. 102,944 |... ...08/04/2020 ...|....03/12/2027 ...
857477-BC-6 ..... STATE STREET CORPORATION ..... 2 ...98.8690 |. .5,000,000 .5,000,000 |.. .3.776 |......3.774 . 14,684 ....11/28/2018 .. 12/03/2024 ...
857477-BU-6 ..... STATE STREET CORPORATION 2 ...94.5220 |. .3,000,000 .3,000,000 |.. 4,421 |......4.239 . 17,684 ....05/10/2022 .. 05/13/2033
863667-AH-4 ..... STRYKER CORP ... 1 ...96.5950 |. 10,000,000 .9,788,902 |.. .3.375 |......4.173 . 56,250 ....11/14/2018 .. 11/01/2025
86944B-AG-8 ..... SUTTER HEALTH 1 1.F FE .10,000,000 |.. 81.0100 |. 10,000,000 10,000,000 |.. 2204 |......2.294 . 86,662 ....10/22/2020 .. 08/15/2030
87264A-CA-1 ..... T-MOBILE USA INC . 1 2.CFE . 10,146,951 |.. 86.1810 |. 10,000,000 10,112,443 |.. ......2.050 |......1.810 L 77,444 ...06/25/2021 .. 02/15/2028 ...
87264A-CV-5 ..... T-MOBILE USA INC ... N L 2.C FE ...99.4480 |... ....5,000,000 |.. e 4,992,050 [o.nniiieeeninnn0 0 0 o0 e 5.200 |...... 5.221 ve.. 76,556 |... ....09/12/2022 ...|....01/15/2033 ...
875127-BH-4 ..... TAMPA ELECTRIC CO B L 1.6 FE ...81.2640 |... .9,409,000 |.. n9,657 471 [0 e (28,544) |0 [0 2.400 |...... 2.038 .... 66,490 |[... ....08/10/2021 ...|....03/15/2031 ...
87612B-BS-0 ..... TARGA RESOURCES PARTNERS LP . N L 2.C FE ...89.6850 |... .1,000,000 |.. ....1,000,000 JLO I N | [ AP | B ISP | B FOU 4.875 |...... 4.875 ... 20,313 |... ....08/20/2021 ...|....02/01/2031 ...
88023U-AJ-0 ..... TEMPUR SEALY INTERNATIONAL INC Series 14 . B L 3.AFE ...78.2690 |... .... 1,565,380 (XA 170N PO [ T AU | B RN | I 3.875 |...... 3.897 .... 16,361 |... ....10/06/2021 ...|....10/15/2031 ...
883203-CB-5 ..... TEXTRON INC N L 2.BFE ...85.0650 |... e 4,947,828 o0 el BUBT8 [0 [0 3.000 |...... 3.159 .ee. 12,500 ... . ....02/10/2022 ...|....06/01/2030 ...
883556-CK-6 ..... THERMO FISHER SCIENTIFIC INC THERMO FISH . B L 1.6 FE . ...84.9540 |... 03,998,473 [0 299 L0 0 1.750 |...... 1.757 .. 14,778 ... ... 80,111 [....08/09/2021 ...|....10/15/2028 ...
88579Y-BB-6 ..... 1. 1.E FE .. 4,987,800 |...98.1480 |.............. 4,907,400 |.... 4,997,280 oiieeeiienn0 2,349 |0 0 e 3.250 |...... 3.300 .... 61,840 |[... .. 162,500 |....09/11/2018 ...|....02/14/2024 ...
89236T-DII-2 ..... TOYOTA MOTOR CREDIT CORP 1. 1.E FE 3,401,650 |...97.4100 |.............. 3,409,350 |.... 3,476,348 o0 17,885 [0 0 2.900 |...... 3.439 .... 20,864 |... ..101,500 |....06/27/2018 ...|....04/17/2024 ...
89236T-HG-3 . TOYOTA MOTOR CREDIT CORP 1 1.E FE 4,997,650 |...85.3930 |. .. 4,269,650 |. . 4,998,428 |.. oo 1150 | 10157 . 22,042 . 57,500 |....08/11/2020 .. 08/13/2027 ...
89788M-AA-O ..... TRUIST FINANCIAL CORP ... 2. 1.6 FE 3,995,760 [...91.5000 |[.............. 3,660,000 |.... .4,000,000 |. ....3,997,854 |0 809 0 0 1.200 |...... 1.221 .. 19,467 |... . 48,000 |....06/02/2020 ... |....08/05/2025 ...
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89788M-AE-2 ..... TRUIST FINANCIAL CORP L1GFE Lo 5,000,000 |...84.2120 |.............. 4,210,600 |...eierennnnn 5,000,000 |.eeevunnnnns 4,999,997 |...oovviiiinnnns (U R () AN | N AU | B RN 1.887 |...... 1.887 D cevveen ferneeieiiininnns 6,290 ....06/02/2021 ...|....06/07/2029 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP |- 1.GFE ... .. 4,800,000 |...95.7780 |..euuunnnnnnn 4,597,344 |.... .4,800,000 |.. ....4,800,000 JLO I N | [ APt | B APPSR | B AU 4128 |...... 3.756 D ....... ... 13,743 ... ....06/01/2022 ...|....06/06/2028 ...
902691-C*-3 ..... UGl UTIL, INC. UGl UTILITIES INC. 1.F .. .. 8,000,000 |...88.3380 |.............. 7,067,040 |.... ....8,000,000 O o0 o0 [0 1.590 |...... 1.590 (D vovvves v 5,683 |... ....06/15/2021 ...|....06/15/2026 ...
902691-Ce-1 ..... UGl UTIL, INC. UGl UTILITIES INC. .......... B ... 1.F ... 2,000,000 |...87.8250 |... ....2,000,000 O o0 0 o0 e 1.640 |...... 1.640 NS weoes [ 9,658 |... ....09/15/2021 ...|....09/15/2026 ...
90331H-MS-9 ..... US BANK NATIONAL ASSOCIATION US BANK NA/ . I VAN .. 1.EFE . ...96.3890 |... O e 7,086 |0 o0 2.800 |...... 3.580 ... 11,978 ... . 28,000 |....06/27/2018 ...|....01/27/2025 ...
90331H-PL-1 ..... US BANK NATIONAL ASSOCIATION US BANK NA ... 2 ... .. 1.EFE. ...94.7900 |...covnnnnnnns 4,739,500 |.... .... 4,995,487 O e 2,127 0 [0 e 2.050 |...... 2.095 vo.. 45,556 |... ...01/16/2020 ...|....01/21/2025 ...
904764-AX-5 ..... UNILEVER CAPITAL CORP B L .. 1.EFE . ...97.0700 |.....counnnnns 2,912,100 |.... .... 3,024,305 0 ] (20,188) |veeeeeiienn0 o0 2.600 |...... 1.902 e 12,133 | ....09/03/2019 ...|....05/05/2024 ...
904764-BB-2 ..... UNILEVER CAPITAL CORP ... N L .. 1.EFE. ...97.4030 |....covnnnnnns 4,870,150 |.... ....5,043,816 0 feeeeennn(20,306) |eeeeeeeeeeen0 [0 e 3.375 |...... 2.934 .... 46,406 |... ....08/27/2019 ...|....08/22/2025 ...
904764-BG-1 ..... UNILEVER CAPITAL CORP ... 1 .1EFE. ...98.2300 |. ..6,876,100 |. .7,000,520 |.. .0 .3.250 |......3.236 . 72,042 ....03/29/2019 .. 03/07/2024
907818-ES-3 ..... UNION PACIFIC CORPORATION . 1 .1.GFE. ...97.3510 |. .. 4,867,550 |. .5,000,005 |.. .0 .3.750 |......3.750 . 86,458 ....06/05/2018 .. 07/15/2025
907818-FJ-2 ..... UNION PACIFIC CORPORATION . 1 .1.GFE. ...90.3700 |. .. 5,241,460 |. .5,807,407 |.. .0 ....2.150 |......2.113 . 50,573 ....02/12/2020 .. 02/05/2027 ...
907818-FU-7 ..... UNION PACIFIC CORPORATION .....eeeeeeeeneeeeemnneeeees foun o N A .. 1.GFE . ...84.1200 |....covnnnnnns 2,523,600 |.... .... 3,084,579 O oo (9477 |0 o0 e 2.375 |...... 1.998 [MN .ot oo 8,115 |... ...09/07/2021 ...|....05/20/2031 ...
910637-V*-5 ..... UNITED ILLUMINATING CO .. 1.6 .. ... 77.1720 |... 771,720 |.... ....1,000,000 O 0 o0 [0 e 2.020 |...... 2.020 [JD ooeees v 1,683 |... ....12/01/2020 ...|....12/01/2030 ...
910637-Ve-3 ..... UNITED ILLUMINATING CO .. B 1.6 ... ...76.4310 |... ....17,579,130 |.... ...23,000,000 JLO N N | [ AP | B IR | B AU 2.250 |...... 2.250 (W ....... ...217,083 |... ....01/31/2022 ...|....01/31/2032 ...
911312-BX-3 ..... UNITED PARCEL SERVICE INC . B L 1.F FE . ...98.5950 |........oennns 4,929,750 |.... ... 4,997,539 JLUJN R N7 A N | I RN | ) AN 3.900 |...... 3.923 | A0 ...... ... 48,750 |... ....03/19/2020 ...|....04/01/2025 ...
91159H-HU-7 ... US BANCORP 2 ... 1.F FE . ...97.9430 |...coonnnnnnns 4,897,150 |.... ... 4,997,981 JL N O 151/ I AP | B ISP | ) AU 3.950 |...... 3.965 [MN ...... e 24,139 ... ....11/13/2018 ...|....11/17/2025 ...
91324P-DN-9 ... UNITEDHEALTH GROUP INC .. B L 1.F FE . ...97.7660 |.......oennnn. 1,965,320 |.... ....1,998,172 LU RS- J N | N RPN | ) A 3.700 |...... RIVACH [N ) R R 3,289 |... ....12/13/2018 ...|....12/15/2025 ...
91324P-ED-0 ... UNITEDHEALTH GROUP INC .. N L 1.F FE . ...83.4550 |.......oennnns 4,089,295 |.... ....4,899,618 O [ 4 0 [0 e 2.300 |...... 2.301 ... 14,401 |... ...05/17/2021 ...|....05/15/2031 ...
913903-Al-0 ..... UNIVERSAL HEALTH SERVICES INC . . L. 79.7930 |.ooeiiiinnnnns 2,393,790 |.... ....2,89,877 O e 3 o0 [0 2.650 |...... 3.181 .... 16,783 |... ....12/30/2022 ...|....10/15/2030 ...
918204-BB-3 ..... VF CORPORATION .....evveverinnnnees . 10,255,900 |...90.8940 |. ..9,089,400 |. 10,000,000 10,161,837 |.. .0 .. (37,185) | .2.800 |......2.384 . 52,889 ....06/03/2020 .. 04/23/2027
91913Y-BB-5 ..... VALERO ENERGY CORP VALERO ENERGY CORPORA 4,993,500 |...87.8210 |. .. 4,391,050 |. .5,000,000 . 4,995,538 |.. .0 . 891 .2.150 |......2.170 . 31,653 ....09/08/2020 .. 09/15/2027
92203#-AT-5 . VANGUARD GROUP INC/THE THE VANGUARD GROU . ...75.7400 |. ..2,272,200 |. .3,000,000 .3,000,000 |.. .0 0] .1.940 |......1.940 . 20,855 ....08/19/2020 .. 08/22/2030
92343V-GH-1 VERIZON COMMUNICATIONS INC ...ovvveniiiiiinnieeeeiinnas fenn o 1 ...86.8480 |. .. 4,342,400 |. .5,000,000 . 4,998,290 |.. .0 307 | .2.100 |......2.107 . 28,875 ...03/1172021 .. 03/22/2028 ...
92343V-GJ-7 . VERIZON COMMUNICATIONS INC ..eevveeeeeeeenieeeeeeneas feen e N ...82.4900 |. . 376,000 374,701 |.. .0 eeenn2.550 |......2.507 ....08/11/2021 .. 03/21/2031 ...
92556V-AC-0 ..... VIATRIS INC B L ...85.5740 |... .5,000,000 |.. .... 4,998,576 O 299 o0 [0 2.300 |...... 2.307 ....10/29/2021 ...|....06/22/2027 ...
92556V-AD-8 ..... VIATRIS INC . N L ...78.6350 |... .3,000,000 |.. ... 2,992,201 O o928 |0 o0 e 2.700 |...... 2.739 ....10/29/2021 ...|....06/22/2030 ...
928563-AK-1 ..... VMWARE INC ... B L ...81.7950 |... .5,000,000 |.. .... 4,979,009 LU SRR X (- AU | I RPN | ) AN 1.800 |...... 1.879 ....07/20/2021 ...|....08/15/2028 ...
929160-AZ-2 ..... VULCAN MATERIALS COMPANY .. N L ...88.4490 |... .2,000,000 |.. ....1,843,79%5 0 [ 6,085 |0 o0 e 3.500 |...... 4.762 ....08/25/2022 ...|....06/01/2030 ...
92940P-AB-0 ..... WESTROCK CO B L ...98.4540 |... ....5,025,248 O e (7,778) |0 feiil0 e 4.650 |...... 4.468 ....03/29/2019 ...|....03/15/2026 ...
92940P-AE-4 ... WESTROCK CO N L ...92.2430 |..ccoonnnnnnns 2,767,290 |.... ... 2,999,562 O e 71 0 [0 e 3.900 |...... 3.903 ...05/16/2019 ...|....06/01/2028 ...
931142-ED-1 . WAL-MART STORES INC 1 ...97.8950 |. .. 4,894,750 |. .5,029,505 |.. .0 .3.550 |......3.278 ....03/29/2019 .. 06/26/2025 ...
94106L-B0-1 ..... WASTE MANAGEMENT INC . 1 ...84.7840 |. .. 8,478,400 |. 10,000,000 9,995,634 |.. .0 .2.000 |......2.007 ....04/29/2021 .. 06/01/2029
95000U-2H-5 ... WELLS FARGO & COMPANY 1 ...94.7470 |. .. 4,737,350 |. .5,000,000 .5,000,000 |.. .0 .2.406 |......2.406 ....10/25/2019 .. 10/30/2025
95000U-2K-8 ..... WELLS FARGO & COMPANY 1 . 10,000,950 |...93.3710 |. ..9,337,100 |. 10,000,000 10,000,417 |.. .0 .2.164 |......2.162 ...02/12/2020 .. 02/11/2026
95000U-3B-7 ..... WELLS FARGO & COMPANY ... 1 5,000,000 |...95.0900 |. .. 4,754,500 |. .5,000,000 |.. .0 ......4.897 |......4.812 ....07/18/2022 .. 07/25/2033 ...
960386-AN-0 ..... WESTINGHOUSE AIR BRAKE WABTEC CORPORATIO . N L ...98.3490 |....coonnnnnns 4,917,450 |.... ... 4,997,662 0 e 1,850 |0 o0 e 4.400 |...... 4.440 ...09/12/2018 ...|....03/15/2024 ...
960386-AQ-3 ..... WESTINGHOUSE AIR BRAKE TECHNOL WESTINGHO . B L ...94.0450 |.............t 2,821,350 |.... ....2,998,318 O e 648 o0 [0 3.200 |...... 3.224 ....06/16/2020 ...|....06/15/2025 ...
960413-AT-9 ..... WESTLAKE CHEMICAL CORP N L ...94.0300 |....covnunnnns 9,685,090 |.... ...10,141,163 0 feeeennnn 39,628 o0 [0 e 3.600 |...... 4.060 ....06/11/2019 ...|....08/15/2026 ...
96145D-AD-7 ..... WESTROCK CO B L ...92.090 |.......oennnns 4,604,800 |.... ....5,004,045 O e (799) |0 [0 e 3.375 |...... 3.356 ....06/26/2019 ...|....09/15/2027 ...
96949L-AD-7 ..... WILLIAMS PRTNRS .. N L ...94.4060 |.............. 8,496,540 |.... .... 9,447,403 0 [ (99,644) |0 [0 e 3.750 |...... 2.498 ....06/03/2020 ...|....06/15/2027 ...
970648-AF-8 ..... WILLIS NORTH AMERICA INC .. B L ...97.3840 |.....oonnnnnns 2,921,520 |.... ... 2,999,442 O 390 el [0 e 3.600 |...... 3.614 . ....05/11/2017 ...|....05/15/2024 ...
970648-AL-5 ..... WILLIS NORTH AMERICA INC .. 1 ...96.8320 |....coounnnnns 4,454,272 |.... .... 4,598,334 O o404 |0 [0 e 4.650 |...... 4.659 .. 122,398 |....05/12/2022 ...|....06/15/2027 ...
97670M-A#-3 ..... WISCONSIN GAS CO .. 5,000,000 |...94.9880 |.............. 4,749,400 |.... ....5,000,000 O 0 o0 [0 e 2.380 |...... 2.380 ..119,000 |....10/24/2019 ...|....11/01/2024 ...
97786#-AN-2 ..... WOLSELEY CAPITAL INC . . 3,000,000 |...96.6910 |. ..2,900,730 |. .3,000,000 |.. .0 ......3.440 |......3.440 103,200 |....11/30/2017 .. 11/30/2024 ...
9841M-AN-2 ..... XYLEM INC .... 1.. 9,950,100 |...86.0840 |[.............. 8,608,400 |.... .. 10,000,000 |. .... 9,965,859 O 6,319 |0 0 1.950 |...... 2.021 .. 195,000 |....06/24/2020 ...]....01/30/2028 ...
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98478*-AY-3 ..... YANKEE GAS SERVICES CO R Y S N 5,000,000 |...87.8900 |.............. 4,394,500 |.......ounnnn. 5,000,000 |.eeevunnnnns 5,000,000 |.eeveuniiriinnnnn (VR R N R | I R | R RO '+ 1 I FN 1.380 ....08/31/2021 ...|....08/15/2026 ...
98956P-AF-9 ..... ZIMMER HOLDINGS INC ... |--2.BFE ... ...96.6000 |......oeennnn. 4,830,000 |.... .5,000,000 |.. .... 4,892,388 O [ 44,457 |0 0010080550 | 4.568 ....11/21/2018 ...|....04/01/2025 ...
98956P-AQ-5 ... ZIMMER HOLDINGS INC ... ...99.7100 |...covvnnnnnns 2,991,300 |.... ... 2,999,777 O v 1,011 0 000002232700 |- 3.73 . ....03/08/2018 ...|....03/19/2023 ...
FI120#-AA-4 ..... TELEPERFORMANCE . ...98.0450 |........eennn. 1,960,900 |.... ....2,000,000 O 0 0 [0 000003.920 |- 3.920 . 78,400 |....12/14/2016 ...|....12/14/2023 ...
008474-C#-3 ..... AGNICO EAGLE MINES LTD . .. 2,000,000 |...97.9350 |.....erennnn 1,958,700 |.... ....2,000,000 O 0 0 [0l 40420 . 4.420 . 88,400 |....06/29/2017 ...|....06/29/2025 ...
015644-At-4 ..... ALGOMA CENTRAL CORP ALGOMA CENTRAL CORPO .... .. 3,000,000 |...89.9430 |......eneeenn 2,698,290 |.... ....3,000,000 O 0 0 [ l0 0000082370 |- 3.370 ..101,100 |....12/10/2020 ...|....12/10/2027 ...
01626P-AM-8 ..... ALIMENTATION COUCHE-TARD INC Series 144A ... ...5,095,550 |...84.8510 |.............. 4,242,550 |.... ....5,071,836 O e (9,459) Lvniiiiinnl0 [0 000002950 | 2.718 .. 147,500 |....06/03/2020 ...|....01/25/2030 ...
064159-0E-9 ..... BANK OF NOVA SCOTIA SCOTIABAN .... ...9,844,740 |...92.6940 |.....eennneen. 8,342,460 |.... 09,499,131 [0 el (135,560) [nen 0 feeeeieel0 2,700 - 1.119 .. 243,000 |....06/03/2020 ...|....08/03/2026 ...
064159-TF-3 ..... BANK OF NOVA SCOTIA SCOTIABAN . . 14,971,350 |...94.2450 |. . 14,136,750 |. 14,987,847 |.. .2.240 330,000 |....01/07/2020 .. 02/03/2025
124900-AB-7 ..... CCL INDS INC Series 144A .. ...90.8030 |. .. 4,540,150 |. .4,866,750 |.. .4.023 ....05/02/2019 .. 10/01/2026
124900-AD-3 ..... CCL INDS INC Series 144A ...82.5810 |. .. 4,129,050 |. .5,212,233 |.. . ... 2.402 ....06/28/2021 .. 06/01/2030 ...
138050-A*-3 ..... CANPOTEX ...97.1650 |..ccornnnnnnns 4,372,425 |.... .... 4,595,079 (41,541) |eeveeeeeeennn0 [0 0030610 .o 2.530 ...01/18/2022 ...|....01/08/2025 ...
20250N-AY-1 ... ENBRIDGE INC ...94.6830 |.......oennnns 9,468,300 |.... . . ....9,992,512 23,535 [0 |0 [l 2.500 . 2.538 ... 11/13/2019 ...|....01/15/2025 ...
303901-BK-7 ..... FAIRFAX FINANCIAL HOLDINGS LTD Series 14 . L..94.2710 |oeeeeinnnnnnns 4,713,550 |.... ....5,000,000 |.. ... 4,993,005 ceen205 [0 |0 [ 50625 . 5.644 ....08/11/2022 ...|....08/16/2032 ...
59151K-AK-4 ..... METHANEX CORP METHANEX CORPORATION . ...96.2980 |... .3,000,000 |.. ....2,888,940 o (7,275) [0 0 40250 3.984 .. 127,500 |....11/13/2017 ...|....12/01/2024 ...
59151K-AM-0 ..... METHANEX CORP METHANEX CORPORATION . ...92.8710 |... 1,000,000 |-eevenneeeeennnn928,710 [ (71,290) |0 o0 o0 el l5.125 | 5.125 ... 51,250 [....09/17/2020 ...|....10/15/2027 ...
66977W-AQ-2 ..... NOVA CHEMICALS CORP ... ...96.7490 |... ....3,000,000 [.............. 2,902,470 |........(100,349) [......... (2,434) [ooeevvvnnneenn0 el 0 [ 4875 oLl 4.786 .. 146,250 |....05/31/2017 ...|....06/01/2024 ...
67077M-AD-0 ..... NUTRIEN LTD ...95.4920 |....coounnnnns 9,549,200 |.... .. 10,000,000 |.. 9,712,721 0 119,080 a0 feeeeeeeenl0 0022230000 - 4.355 ..300,000 |....11/13/2018 ...|....04/01/2025 ...
683715-AD-8 ..... OPEN TEXT CORP Series 144A .. ...80.5000 |........oennnt 4,025,000 |.... ....4,025,000 |........(901,063) |........... 8,563 [.ccooevrrrnnnnnn forriiinnnnnnnnnn0 .00l 30875 | 4122 .. 197,517 |....01/24/2022 ... |....12/01/2029 ...
C4861%-AM-9 ..... IRVING OIL LTD ... ...96.9510 |. ..2,908,530 |. .3,000,000 |.. .4.960 ....10/31/2018 .. 10/31/2026
C4861*-AR-8 ..... IRVING OIL LTD ... ...88.690 |. .. 4,434,800 |. .5,000,000 |.. .3.840 ....03/20/2020 .. 03/20/2029
C5793#-AN-5 ..... MCCAIN FINANCE CANADA LTD . ...94.7870 |. .. 7,582,960 |. .8,000,000 |.. 0 | .2.521 ....01/17/2020 .. 01/17/2025 ...
00084D-AW-0 ..... ABN AMRO BANK NV Series 144A ........ccccovvvvvnnennnes foun e .10,000,000 |...81.2450 |. .. 8,124,500 |. 10,000,000 10,000,000 |.. .0 | .2.343 ....12/06/2021 .. 12/13/2029 ...
00131L-AB-1 ..... AIA GROUP LTD Series 144A .....ccovveuieieeeminnaeeeenns foen e 4,759,200 |...95.9210 |. ..4,796,050 |. .5,000,000 4,910,021 |.. 38,462 |. ......4.066 ...10/29/2018 .. 03/11/2025 ...
00182Y-AA-3 ..... ANZ BANK NEW ZEALAND LTD Series 144A .........oocevnnifees on | Cunin ...97.3230 |...oovnnnnnnns 1,946,460 |.... .2,000,000 |.. ....2,019,674 L (1,446) [0 0 L5548 5.304 ....08/03/2022 ...|....08/11/2032 ...
00774M-AW-5 ..... AERCAP |RELAND CAPITAL LTD / A AERCAP IR ...cevvvuefenn ven|Cunnn ...84.0550 |.......oennnn. 5,043,300 |.... .6,000,000 |.. 5,941,475 [0 8252 o0 k00022032000 - 3.184 ....02/08/2022 ...|....10/29/2028 ...
013822-AE-1 ..... ALCOA NEDERLAND HOLDING BV Series 144A ............o. foee oon|Cuveee ...96.3780 |....oovnnnnnns 4,818,900 |.... .5,000,000 |.. +...5,000,000 [...eerivinnnnnn Joeviiiiiiiiin0 o0 00000050500 . 5.500 ....07/08/2020 ...|....12/15/2027 ...
013822-AG-6 ..... ALCOA NEDERLAND HOLDING BV Series 144A .........ccco. foee o] Cuve ...88.5890 |....covuunnnns 3,543,560 |.... .4,000,000 |.. ....4,000,000 eeerreeeeeeenn0 o0 4125 | 4122 ....03/08/2021 ...|....03/31/2029 ...
034863-AP-5 ..... ANGLO AMERICAN CAPITAL PLC Series 144A .............. foee oor|D.eeees ...98.3170 |..ocovvnnnnnns 1,474,755 |.... .... 1,525,260 2 (9,984) [eviiiiiiiinn0 0 L 4875 4.121 ....03/29/2019 ...|....05/14/2025 ...
034863-AS-9 ..... ANGLO AMERICAN CAPITAL PLC Series 144A .............. oo | Cevee L..96.7410 |ooeeiennnnnnns 1,934,820 |.... ....1,999,708 e 164 [0 |0 [ 30625 o 3.634 ...09/06/2017 ...|....09/11/2024 ...
034863-AT-7 ..... ANGLO AMERICAN CAPITAL PLC Series ...94.7110 |. .. 2,367,775 |. . 2,477,435 |.. 4,263 |. .4.214 ....04/22/2020 .. 09/11/2027 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL PLC Series ...84.2450 |. .. 4,212,235 |. .5,000,000 . 4,978,275 |.. . 3,877 |. .2.339 ....08/15/2021 .. 03/17/2028
04965D-A@-5 ..... ATRESMEDIA CORPORACION DE MEDI ATRESMEDI ...98.0120 |. ..4,900,600 |. .5,000,000 .5,000,000 |.. .0 . 4.750 ....07/11/2018 .. 07/11/2025
05401A-AJ-0 ..... AVOLON HOLDINGS FUNDING LTD Series 144A ...85.7950 |. .. 3,002,825 |. . 3,517,558 |.. (4,095) |. .3.115 ....02/12/2020 .. 02/15/2027
05578A-AA-6 ..... BPCE SA Series 144A ... ...99.9420 |. .. 3,997,682 |. .3,999,797 |.. e 2.935 ....01/08/2018 .. 01/11/2028 ...
05581K-AB-7 ..... BNP PARIBAS SA ...iieeieiiieeeeeeeneeeeeennieeeeeennnns foen eee | Cenna L..98.3110 |oeeeennnnnnns 1,966,220 |.... e 1,999,005 |oeeeeeeineennn0 o934 [0 00022032800 - 3.850 ...01/04/2017 ...|....01/10/2024 ...
05583J-AG-7 ..... BPCE SA Series 144A ........ceoeeviviiinnniniiviinnnennnnns foee e | Do ...93.2050 |......oonnnnns 4,660,250 |.... 4,987,375 [0 | 5,971 [0 00000022375 2.503 ....01/06/2020 ...|....01/14/2025 ...
05583J-AH-5 ... BPCE SA Series 144A .......ooeeiiiiveiminieieeennnieeeeee oo o [ G ...88.9560 |... ....22,239,000 |.... ...25,059,068 |.......ccevueeenn0 |oeeennnn(20,893) [oeeneiieennenn0 o0 el 12652 |l 1.562 ....12/10/2020 ...|....10/06/2026 ...
05964H-AN-5 ... BANCO SANTANDER SA ...eevvvvviivnninierriiininenecevnnnns foee wen [ Covea ...85.5600 |............n. 3,422,400 |.... 24,000,000 [..onieiiiiinennn0 v 0 0l 1722 1.602 ....09/07/2021 ...|....09/14/2027 ...
067316-AE-9 ..... BACARDI LTD Series 144A .....cooeueeeveemniieeeeeennen oo e [ Cen ...97.1040 |...covnnnnnnns 4,855,191 |.... 4,995,221 [0 e 1,869 [0 [0 ]l 40450 . 4.493 ....04/24/2018 ...|....05/15/2025 ...
096591-2D-5 ... BNP PARIBAS SA Series 144A ........ccvvevvvvvvnnnnnnnns foee o[ G ...96.3760 |.......oennnns 3,855,040 |.... 03,997,785 o0 i 1,085 [0 00000030375 3.404 ....01/02/2018 ...|....01/09/2025 ...
096591-2E-3 ..... BNP PARIBAS SA Series 144A ......ccooveiereeemmnnaeneene oo o[ Cen ...99.7540 |....covnnnnnns 2,992,623 |.... .n2,999,769 |.ooeeeeeinienn0 e 1,368 o0 00022080500 - 3.547 ...02/22/2018 ...|....03/01/2023 ...
096590-2L-7 ..... BNP PARIBAS SA Series 144A .......cccevvevrvviinnnnnnnns foee o [ G ...92.2050 |.....covnnnnns 3,688,200 |.... o 4,092,003 [oeniiiiiiinnn0 o (36,922) [0 o0 000022219 1.258 ....08/04/2020 ...|....06/09/2026 ...
096591-2R-4 ... BNP PARIBAS SA Series .|C. ...81.7250 |. ..4,086,250 |. . 4,999,908 |.. ......2.158 ....09/08/2021 .. 09/15/2029 ...
096591-21-0 ..... BNP_PARIBAS SA Series [C...... .. 5,000,000 ).. 88.1810 |.......vvneees 4,409,050 |.... .5,000,000 |. L 4,999,995 |0 [ (8) 0 000002591 ) 2.591 ...01/12/2022 ... |....01/20/2028 ...
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12563X-AB-7 ..... CK HUTCHISON INTERNATIONAL (17 Series 14 ............|... ... [ (U L AFFE e 4,994,150 |...99.4560 [.............. 4,972,806 |...oeeeennnnn 5,000,000 |.eeevunnnnns 4,999,722 |..oovviiines 0 fooeereeee 1,123 |0 [0 2.750 |...... 2,773 [MS ...... 137,500 |....09/26/2017 ...|....03/29/2023 ...
184494-A*-3 ..... CLEANAWAY WASTE MANAGEMENT LTD [V ...88.9560 |.......eennnns 3,558,240 |.... .4,000,000 |.. ....4,000,000 JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.820 |...... 2.820 [FA ...... ..112,800 |....02/11/2020 ...|....02/11/2028 ...
2027A0-KF-5 ..... COMMONWEALTH BANK AUSTRALIA Series 144A ... [CR—. ... 79.5830 |....ooonnnnnns 5,570,810 |.... ....6,940,960 O e 6,156 |0 [0 e 1.875 |...... 1.981|MS ...... .. 131,250 |....09/08/2021 ... |....09/15/2031 ...
21688A-AE-2 ..... COOPERAT RABOBANK UA/NY RABOBANK NEDERLA . D...... ...97.0280 |...ccevnnnnnns 1,940,560 |.... .... 1,984,853 0 e 5,958 |0 o0 e 3.375 |...... 3.709 [MN ...... ... 67,500 |....06/27/2018 ...|....05/21/2025 ...
22535-AE-7 ... CREDIT AGRICOLE CORPORATE AND Series 144 .. [CR—. ...99.5590 |.......eennnns 4,977,928 |.... ....4,998,798 LU R T £ A N | I RPN | ) AN 3.750 |...... 3.828 (A0 ...... .. 187,500 |....04/17/2018 ...|....04/24/2023 ...
22535l1-AH-0 ... CREDIT AGRICOLE SA Series 144A [V 1.G FE . .. 8,000,000 |.. 87.6600 |.............. 7,012,800 |.... . . ....8,000,000 0 . PPN | N FRPRRRROR | N IS 1.247 |...... 1.202 [ ....... ... 99,760 |....01/19/2021 ...|....01/26/2027 ...
20278G-AN-8 ..... ENEL FINANCE INTERNATIONAL NV Series 144 .... [CR—. 2.AFE .. 6,971,720 |...79.4700 |.....oevnnnenn 5,562,900 |.... .7,000,000 |.. ....6,977,345 0. L3845 [0 0 1.875 |...... 1.937 [ ....... .. 131,250 |....07/07/2021 ...|....07/12/2028 ...
20446M-AE-2 ..... EQUINOR ASA [V 1.DFE. . 10,970,600 |...93.4930 |.....ennnnennn 9,349,300 |.... .. 10,000,000 |.. ...10,607, 162 142,940) |-evveeeeeeennn0 o0 e 3.000 |...... 1.466 ....06/03/2020 ...|....04/06/2027 ...
302154-Cli-7 . EXPORT-IMPORT BANK OF KOREA . 7,224,910 |...98.8770 |. ..6,921,390 |. .7,000,000 .7,046,038 |.. .3.625 |......2.884 ....03/27/2019 .. 11/27/2023
314890-AC-8 ..... FERGUSON FINANCE PLC Series 144A 4,985,100 |...94.7820 |. ..4,739,100 |. .5,000,000 . 4,986,995 |.. 4.250 |......4.317 ....04/12/2022 .. 04/20/2027
404280-CX-5 ..... HSBC HOLDINGS PLC . 11,430,471 |...86.7460 |. 10,149,282 |. 11,700,000 11,404,838 |.. ....n2.251 ..., 2,505 ....02/11/2022 .. 11/22/2027 ...
43761A-B#-2 ..... HOMESERVE PLC .. 16,425,750 |...98.9610 |... ... 14,844,150 |.... ...15,000,000 |.. ...15,908,854 |......ccevnneenn0 [oeeeennn(292,275) |oveeeeeeeenl0 o0 e 4.830 |...... 2.680 ...02/24/2021 ... |....12/13/2025 ...
43761A-D#-0 ..... HOMESERVE PLC [CR—. 3,000,000 |...91.6880 |... .3,000,000 |.. 403,000,000 [...niiiiiiinnnnn v o0 0 3.340 |...... 3.340 ....08/20/2020 ...|....08/20/2027 ...
448414-AE-2 ..... HUTCHISON WHAMPOA FIN CI LTD 144A .. D...... .. 467,016 |. 109.4170 |... ... 400,000 |eeeeniiieennnnnd22,798 [0 e (4,199) [0 0 [ 7.500 |...... 6.057 ....03/08/2007 ...|....08/01/2027 ...
449282-AA-0 ... ICHTHYS LNG PTY LTD ... [CRR—. . 12,000,000 |...94.8040 |... ....11,376,480 |.... ...12,000,000 |....ooevvvvennnnn Joovviiiiiinnnn0 o0 o0 4.250 |...... 4.250 ....06/15/2022 ...|....12/15/2029 ...
45326Y-A*-8 ..... INCITEC PIVOT LTD [V B ... .. 2,500,000 |...92.3700 |..eeunnnnnnnn 2,309,250 |.... 22,500,000 |...eeeeenninnn0 o0 0 o0 e 4.030 |...... 4.030 ....10/30/2019 ...|....10/30/2028 ...
45685N-AA-4 ..... ING GROEP NV Series 144A D...... 1.G FE . ...2,493,600 |...97.8240 |.......ennens 2,445,600 |.... 2,497,150 [onniiiiiiennn0 il 861 [0 0 4.625 |...... 4.666 ....11/08/2018 ...|....01/06/2026 ...
494386-AB-1 ..... KIMBERLY CLARK DE MEXICO SAB D KIMBERLY- . D...... 1.G FE . .. 7,177,000 |...97.3950 |.eeeunnnnnens 6,817,650 |.... e 1,082,756 |eeeeeeeennend0 o (24,912) [0 [0 e 3.800 |...... 3.420 ...04/28/2017 ...|....04/08/2024 ...
494386-AC-9 ..... KIMBERLY CLARK DE MEXICO SAB D Series 14 . ...94.8140 |.....oounnnnns 4,740,700 |.... i 4,955,386 [o..oiiiiinnnnn0 i 19,082 [0 o0 e 3.250 |...... 3.675 ...03/29/2019 ...|....03/12/2025 ...
50202*-AA-9 ..... LIDL US LLC .... ...97.2470 |. ..2,917,410 |. .3,000,000 |.. . ......4.460 ....08/31/2022 .. 09/01/2027
50202*-AB-7 ..... LIDL US LLC .... ...95.7590 |. .. 4,787,950 |. .5,000,000 |.. .4.520 |......4.520 ....08/31/2022 .. 09/01/2029
539439-AV-1 . LLOYDS BANKING GROUP PLC ...92.9540 |. ..4,647,700 |. .5,009,115 |.. 2,438 |......2.348 ....01/30/2020 .. 02/05/2026
53944Y-AH-6 . LLOYDS BANKING GROUP PLC .. ...98.1840 |. .. 2,945,520 |. .2,998,858 |.. .3.900 |......3.933 ....03/05/2019 .. 03/12/2024 ...
606822-BY-9 ..... MITSUBISHI UFJ FINANCIAL GROUP MITSUBISH . .|C. ...86.9490 |. .. 4,347,450 |. .5,000,000 .5,000,000 |.. ......1.538 |...... 1.424 ...07/12/2021 .. 07/20/2027 ...
606822-CK-8 ..... MITSUBISHI UFJ FINANCIAL GROUP MITSUBISH .... [CRR—. 1.G FE . . 11,993,050 |...95.8760 |... ... 11,505,120 |.... 12,000,000 |.. 11,993,520 feeniiiiiinnnl0 i 470 [0 0 5133 |...... 5.144 ....07/13/2022 ...|....07/20/2033 ...
606822-CR-3 ..... MITSUBISHI UFJ FINANCIAL GROUP MITSUBISH . [V 1.G FE . .. 5,000,000 |...98.2850 |........c..... 4,914,250 |.... .5,000,000 |.. 45,000,000 |...oeeeeennnenn0 o0 0 o0 e 5.472 |...... 5.472 ....09/06/2022 ...|....09/13/2033 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP INC [CR—. 1.G FE . . 15,000,000 |...86.5680 |... .... 12,985,200 |.... 15,000,000 |.. ...15,000,000 |.....ccevvvennnnn0 Joovviiiiiinnnn0 o0 o0 1.234 ... 1.161 ...02/16/2021 ...|....05/22/2027 ...
60687Y-CM-9 ..... MIZUHO FINANCIAL GROUP INC [V 1.G FE . .. 5,000,000 |...99.5200 |.....eunnnennn 4,976,000 |.... .5,000,000 |.. 45,000,000 |...eeeeevnnnenn0 o0 feiel0 o0 e 5.669 |...... 5.669 ....09/07/2022 ...|....09/13/2033 ...
629470-BA-5 ... NXP BV AND NXP FUNDING LLC NXP BV/NXP FU . [CRR—. 2.BFE ...5,041,1141...99.2300 |...eeunnnnnnns 4,961,500 |.... 25,026,690 |......coevnnnnnn e (14,424) |0 o0 e 4.875 |...... 4.365 ....06/19/2022 ...|....03/01/2024 ...
62954H-AX-6 ..... NXP BV/NXP FUNDING LLC/NXP USA ... .. 3,087,860 |...91.2680 |.............. 2,738,040 |.... 3,077,127 [0 e (10,732) [0 o0 e 3.150 |...... 2.497 ...06/19/2022 ...|....05/01/2027 ...
62954H-AZ-1 NXP BV/NXP FUNDING LLC/NXP USA ... ...95.3110 |. .. 4,288,995 |. . 4,499,242 |.. .3.875 |......3.880 ....06/19/2022 .. 06/18/2026 ...
62954H-BE-7 . NXP BV/NXP FUNDING LLC/NXP USA NXP BV / ...96.1050 |. ..4,709,145 |. .4,900,000 . 4,893,395 |.. .4.400 |......4.434 ....06/12/2022 .. 06/01/2027
63254A-AP-3 . NATIONAL AUSTRALIA BANK LIMITE NATIONAL ...95.6690 |. ..956,690 |. .1,000,000 .987,938 |.. .3.375 |......3.799 ....06/27/2018 .. 01/14/2026
63254A-BE-7 ..... NATIONAL AUSTRALIA BANK LIMITE NATIONAL .. ...95.9620 |. ..4,798,100 |. .5,000,000 4,872,271 |.. .3.905 |......4.547 ...06/14/2022 .. 06/09/2027
65558R-AD-1 ..... NORDEA BANK ABP Series 144A . . 100.6170 |. ..5,030,850 |. . 4,996,908 |.. ......5.375 |......5.390 ....00/15/2022 .. 09/22/2027 ...
67078A-AE-3 ..... NVENT FINANCE SARL ... 76.7330 |..ceernnnnnnns 4,603,980 |.... 4,837,818 [0 . 38,678 el [0 2.750 |...... 5.544 ...08/25/2022 ...|....11/15/2031 ...
T4977R-DL-5 ... COOPERATIEVE RABOBANK UA Series 144A ...86.9160 |.............. 8,691,600 |.... ..10,000,000 |.....ccevvvneenn Jovvviiiiiinnnn0 o0 o0 e 1.980 |...... 1.827 ....12/09/2021 ...|....12/15/2027 ...
756250-AD-1 ..... RECKITT BENCKISER TREASURY SER Series 14 . [V ...96.5730 |..ccovrnnnnnns 4,828,650 |.... 8,977,563 |0 e 14,538 |0 [0 2.750 |...... 3.061 ....08/29/2019 ...|....06/26/2024 ...
780097-BK-6 ..... NATWEST GROUP PLC D...... L.97.7040 |..ocovvnnnnnns 4,885,200 |.... +..5,000,000 |...oeeiivnnnnn v o0 0 4.269 |...... 4.269 ....03/19/2019 ...|....03/22/2025 ...
780097-BP-5 ..... NATWEST GROUP PLC [V ...89.5770 |..ccevnnnnnnns 4,478,850 |.... e 5,292,635 |oeieeeeininnn0 e (63,785) [0 [0 e 3.073 |...... 1.683 . ....01/28/2021 ...|....05/22/2028 ...
78081B-AJ-2 ..... ROYALTY PHARMA PLC [CRR—. ...85.0780 |....ccvvnnnnns 4,253,900 |.... L4941 ,472 L0 11,840 L0 [0 1.750 |...... 2.014 [MS ...... ... 87,500 |[....08/05/2021 ...|....09/02/2027 ...
78440P-AE-8 ..... SK TELECOM CO LTD Series 144A .... N [ . ...99.6050 |....coeunnnnns 2,988,150 |.... .... 2,999,587 e 1,887 [0 |0 3.750 |...... 3.798 (A0 ...... .. 112,500 |....04/09/2018 ...|....04/16/2023 ...
7846EL-AD-9 ..... SPCM SA Series 144A ... B [ 3.AFE .. 4,000,000 |...86.5050 |........c.... 3,460,200 |.... ....3,460,200 |........ (491,600) [..oevvvveeeennn0 Jovvviiiiineennnl0 0 s 3125 |...... 3AB[MS ...... .. 123,264 |....09/09/2021 ... |....03/15/2027 ...
81180W-BF-7 ..... SEAGATE HDD CAYMAN .... 3.AFE 9,215,525 |...76.3550 |. ..7,177,370 |. 7,177,370 |.....(1,948,121) |. . 3.125 ... 8,419 ....12/14/2021 .. 07/15/2029 ...
817250-AK-9 ..... SENSATA TECHNOLOGIES BV Series 144A ..... 3.C FE .. 1,005,000 )...86.2480 |................. 862,480 |.... .1,000,000 |. ....862,480 (140,988) [....ooveveeee (7)) |ovvvvnnnennennnl0 o0 | 4.000 |...... 3.887 |AO ...... ...05/05/2021 ... |....04/15/2029 ...
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82620K-BD-4 ..... SIEMENS FINANCIERINGSMAATSCHAP Series 14 ............feee ... [CR—. T L EFE e 4,991,450 |...85.5210 [....oeeeeenen 4,276,050 |oeuierinnnnn 5,000,000 |.eeevunnnnns 4,993,559 |...ooviiiiennnn0 [ 1176 0 [0 1.700 |...... 1.726 ....08/02/2021 ...}|....03/11/2028 ...
82620K-BE-2 ..... SIEMENS FINANCIERINGSMAATSCHAP Series 14 . |- LEFE L. 9,986,600 |...81.5000 |.............. 8,150,000 |.... .. 10,000,000 |.. 09,988,812 [0 e 1,285 [0 [0 e 2.150 |...... 2.165 ....08/02/2021 ...}|....03/11/2031 ...
83368R-AV-4 ..... SOCIETE GENERALE Series 144A . |- 2.BFE ..|... ...4,990,000 |...94.0670 |.............. 4,703,350 |.... ....5,000,000 |.. 4,995,728 [0 i 1,996 [0 0 2.625 |...... 2.668 ....01/16/2020 ...|....01/22/2025 ...
83368R-AZ-5 ..... SOCIETE GENERALE Series 144A |--2.BFE ... . 10,010,350 |...87.2010 |..eeeunnnnnens 8,720,100 |.... .. 10,000,000 |.. ...10,006,035 |....ceeeevrennenn0 foeeeennnen (2,124) [0 o0 e 1.488 |...... 1.424 ....12/09/2020 ...|....12/14/2026 ...
83368R-BH-4 ..... SOCIETE GENERALE Series 144A |- 2.BFE ... .. 5,000,000 |...87.4530 |.....coeennnnn 4,372,650 |.... 4,999,994 L0 e (B) [0 [0 2,797 |...... 2.797 ....01/11/2022 ...|....01/19/2028 ...
853254-CG-3 ..... STANDARD CHARTERED PLC Series 144A . |- 1.GFE L. .. 5,000,000 |...86.8900 |.............. 4,344,500 |.... 425,000,000 |...oeeeennnneni0 o0 0 o0 2.608 |...... 2.459 ...01/05/2022 ...|....01/12/2028 ...
85325I-AA-6 ..... STANDARD CHARTERED PLC Series 144A . | TG FE L .. 8,410,971 ...93.0640 |.............. 7,724,312 |.... 58,348,413 [0 (22,380) [0 [0 e 2.819 [...... 2.529 ....02/12/2020 ...}|....01/30/2026 ...
8656211-CG-3 ..... SUMITOMO MITSUI FIN GRP INC SUMITOMO MIT ... - 1.GFE ... .. 5,000,000 |...82.8100 |......ennneeen 4,140,500 |.... 45,000,000 |...oeeeeennnenn0 o0 0 o0 e 1.902 |...... 1.902 ....09/13/2021 ...|....09/17/2028 ...
865621-CN-8 ..... SUMITOMO MITSUI FIN GRP INC SUMITOMO MIT . .. 1.G FE .. ...84.4900 |. .. 1,689,800 |. .2,000,000 |.. 2,472 |......2.472 ....01/05/2022 .. 01/14/2029
874060-AT-3 ..... TAKEDA PHARMACEUTICAL CO LTD TAKEDA PHAR . .2.BFE .. ...99.2220 |. ..1,785,004 |. 1,798,869 |.. .4.400 |......4.408 ... 12/17/2019 .. 11/26/2023
874060-AX-4 ..... TAKEDA PHARMACEUTICAL CO LTD .......cceeens .|C. .2.BFE .. 81.8110 |. .. 3,272,440 |. .3,954,974 |.. ......2.050 |......2.219 ....06/10/2021 .. 03/31/2030 ...
87656X-B@-9 ..... TATE & LYLE INTL FIN PLC TATE & LYLE INT . [V [ S v ...87.2740 |...ccovnennnnt 6,109,180 |.... e 1,297,902 [oeeeeeeeienn0 e (88,995) [0 [0 e 3.310 |...... 2.630 ...05/13/2021 ...|....11/19/2029 ...
902613-AK-4 ..... UBS GROUP AG Series 144A [CR—. 2 woo |- 1.GFE ... L 77.5240 |.oooeennnnnnns 3,876,200 |.... +...5,000,000 |....oeeveennnnnn ooviiiiiiinnn0 o0 0 2.746 |...... 2.746 ....01/04/2022 ...|....02/11/2033 ...
902613-AP-3 ..... UBS GROUP AG Series 144A [V 2 vee |- 1.GFE ... ...95.9330 |...covnnunnnns 4,173,086 |.... e 4,350,000 [...ieeeeennnnn0 o0 0 o0 e 4.751 |...... 4.59% ....06/08/2022 ...|....05/12/2028 ...
928571-BJ-8 ..... VODAFONE GROUP PLC D...... 1 voo |- 2.BFE ... ...98.4280 |.......eunnnns 4,921,400 |.... BTV < R R R 7 ¢1<'s) I AU | B RPN | ) RN 4125 |...... 4.065 ....03/29/2019 ...|....05/30/2025 ...
961214-FC-2 ..... WESTPAC BANKING CORP ... [V voo |- 1.DFE ..|... ...97.6890 |...coonnnnnnns 4,884,450 |.... 25,000,000 |...oeeeennnnenn0 o0 0 o0 e 4.043 |...... 4.043 ...05/18/2022 ...|....08/26/2027 ...
961214-FG-3 ..... WESTPAC BANKING CORP [CR—. 2 v |- 2.AFE L)L ...93.5910 |....oovnnnnnns 2,807,730 |.... B N0 0V R | N RPN | I AU B RPN | ) RN 5.405 |...... 5.405 ....08/03/2022 ...|....08/10/2033 ...
980236-AP-8 ..... WOODSIDE FIN LTD Series 144A .. [V 1 vee |- 2.AFE )., ...90.6830 |...ccovnnnnnns 8,614,885 |.... 9,944,207 |0 e (82,728) [0 [0 e 3.700 |...... 2.686 ...02/25/2021 ...|....03/15/2028 ...
984851-AG-0 ..... YARA INTERNATIONAL ASA Series 144A ... [CR—. 1 |- 2.BFE ... ...80.5020 |.............. 4,025,100 |.... 5,251,212 [0 e (31,720) [0 [0 3.148 |...... 2.382 ....10/01/2021 ...|....06/04/2030 ...
A3158#-AC-3 ..... HOFER FINANCIAL SERVICES GMBH .... .. 1.GPL .. ...97.2580 |. .10,698,380 |. 11,000,000 11,000,000 |.. .3.410 |......3.410 ....07/25/2017 .. 07/25/2024
D2736#-AN-9 . FRITZ DRAXLMAIER GMGH & CO KG . ..2.CPL .. ...98.8260 |. .. 1,976,520 |. .2,000,000 .2,026,120 |.. .5.000 |......3.920 ....03/02/2017 .. 04/02/2024
D2736#-AT-6 ..... FRITZ DRAXLMAIER GMGH & CO KG . ...2.CPL ...95.6490 |. .. 1,912,980 |. .2,000,000 .2,000,000 |.. .4.680 |......4.680 ....07/25/2019 .. 07/25/2027
G2242#-AA-1 ..... COATS GROUP FINANCE CO LTD ..eevvvenneveeiinnieeeecnnnas foan o ...96.6360 |. .. 3,865,440 |. .4,000,000 .4,000,000 |.. .3.880 |......3.880 ....12/06/2017 .. 12/06/2024 ...
G2616#-AF-8 ..... DCC PLC ....... ...98.5500 |. .. 2,956,500 |. .3,000,000 .3,006,804 |.. .....4.530 |......4.360 ...06/03/2022 .. 05/21/2024 ...
G3198@-AF-4 ..... ESSENTRA PLC .. 88.6010 |.....cevnnnnns 5,316,060 |.... 426,000,000 [...ooviivnnnnnn ovviiiiiiinn0 o0 0 3.620 |...... 3.620 ....07/27/2021 ...|....07/27/2028 ...
(G6764#-AA-0 ..... OMEGA LEASING NO 9 LTD OMEGA LEASING (NO . [V L..94.1670 |..eeennnnnnnns 1,585,970 |.... .. ....1,585,970 |.........(98,240) |..cevvrrniieeeen0 o0 o0 e 2.400 |...... 2.407 ....04/12/2017 ...|....10/12/2026 ...
G7304*-AD-3 ..... QUADGAS FINANCE PLC [CR—. ...96.8850 |........eennns 9,688,500 |.... .. 10,000,000 |.. ..10,000,000 |.....ccevvvnenenn Jovvviniiiinnin0 o0 o0 e 3.660 |...... 3.661 ....10/31/2017 ...|....10/31/2024 ...
(8781@-AB-5 ..... THAMES WTR UTILS THAMES WATER UTILITIES [V ...99.5770 |..ceernnnnnnns 4,978,850 |.... .5,000,000 |.. 45,000,000 [...oeeeevnnnen0 o0 0 o0 e 3.380 |...... 3.380 ....03/22/2018 ...|....03/22/2023 ...
G8781@-AC-3 ..... THAMES WTR UTILS THAMES WATER UTILITIES [CRR—. . ...96.6630 |... ....10,536,260 |.... .. 10,688,686 |........coooeenn [oeiennnn 10,946 |0 o0 e 3.570 |...... 4.482 ....11/02/2022 ...|....03/22/2025 ...
N4281@-CH-6 ..... KONINKLIJKE VOPAK VN KONINKLIJKE VOPAK N . [V .. 2,000,000 |...93.7760 |......oeneeen 1,875,520 |.... 422,000,000 [...eeeeeennnenn0 o0 0 o0 e 3.890 |...... 3.890 ...12/21/2020 ...|....06/19/2026 ...
Q1297#-AN-8 ..... CSL FINANCE PTY LTD ... 3,078,630 |...81.7200 |. .. 2,451,600 |. .3,068,917 |.. .2.730 |......2.455 ....06/10/2021 .. 05/27/2032 ...
026008-AA-8 ..... COATES GROUP PTY LTD .... 3,000,000 |...84.2170 |. .. 2,526,510 |. .3,000,000 .3,000,000 |.. .2.890 |......2.890 ....01/12/2022 .. 01/12/2029
03647#-AA-9 ..... EVOLUTION MINING FINANCE PTY L 4,000,000 |...84.2930 |. ..3,371,720 |. .4,000,000 .4,000,000 |.. .2.830 |......2.830 ....11/08/2021 .. 11/08/2028
03647#-AC-5 . EVOLUTION MINING FINANCE PTY L 4,000,000 |...80.0130 |. .. 3,200,520 |. .4,000,000 .4,000,000 |.. .3.060 |......3.060 ....02/14/2022 .. 02/14/2031
03793#-AD-5 . FIRST GAS LTD .. 7,000,000 |...85.3380 |. ..5,973,660 |. .7,000,000 |.. ......2.320 |......2.320 ....03/23/2021 .. 03/23/2028 ...
03793#-AE-3 ..... FIRST GAS LTD .. . ..6,000,000 |...81.5670 |.............. 4,894,020 |.... 406,000,000 |...ooeeeeennneni o0 0 o0 e 2.590 |...... 2.590 .. 155,400 |....03/23/2021 ...|....08/23/2030 ...
03974*-AA-6 ..... GIP CAPRICORN FINCO PTY LTD .... 2.BPL ...4,988,873 |...83.0870 |.............. 4,145,105 |.... 4,988,873 [0 [0 0 0 3.110 |...... 3.122 .. 165,154 |....07/21/2021 ...|....12/31/2034 ...
Q7724%-AN-8 ..... POWERCO LTD POWERCO LIMITED .... 2.BFE .10,000,000 |...76.8210 |...eeennnneenn 7,682,100 |.... .. 10,000,000 |.....cceevveenena0 Jooeeriiiiiiiee0 feiiiiil0 o0 e 2.410 |...... 2.410 .. 120,500 |....03/15/2022 ...|....03/15/2032 ...
082780-QW-2 ... SANTOS FINANCE LTD. ........ [CRR—. 1. 2.CFE ..|... ...5,321,750 ...90.1770 |.eeevennnnnnns 4,508,850 |.... ....5,230,404 [oooiiiiinenn0 e (47,641) L0 [0 4125 |...... 3.012 .. 206,250 |....01/15/2021 ...|....09/14/2027 ...
X5151*-AE-0 ..... Landsvirkjun LANDSVIRKJUN . ..o s |- 2A FE Lol .. 4,000,000 |...99.7940 |.............. 3,991,760 |.... ....4,000,000 J.....ooeeennnenn0 ooeiiiiiiiinn0 o0 0 4.120 |...... 4.120 .. 164,800 |....03/08/2018 ...|....03/08/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,519,873,235 | XXX 3,205,508, 468 3,518,385,902 3,500,474,928 (15,522,228) (1,377,745) 0 0 XXX XXX XXX 27,597,490 89,121,226 XXX XXX
00115B-AB-3 ..... AEP TEXAS CENTRAL TRANSITION F AEP TEXAS .... woo |- 1LAFE L) ...90.3560 |..........n... 9,035,613 |.... .. 10,000,000 |.. .... 9,999,673 e (39) [0 |0 e 2.204 |...... 2.204 |FA ...... ... 95,579 |... .. 229,390 [....09/11/2019 ...|....08/01/2031 ...
00217F-AD-7 ..... ARI FLEET LEASE TRUST ARIFL_21 Series 14 .... |- 1.BFE ... ...90.4500 |........een.n. 3,301,432 |.... ....3,650,000 .. 03,650,704 |...iiiiiiieen0 e (249) [0 [0 e 1.130 |...... 1.126 | MON ..... e 1,833 |... ... 41,245 |....05/18/2021 ...|....03/15/2030 ...
00217F-AE-5 ..... ARI FLEET LEASE TRUST ARIFL_21 Series 14 ........... LADFE 3,751,235 |...89.3130 |.......ceeennn 3,349,225 |............. 3,750,000 [....ccevunnnns 3,750,827 [..oovvvvnennnn0 v (260) [0 a0 [ 1.450 |...... 1447 [MON ..o v, 2417 o, 54,375 |....05/18/2021 ...|....03/15/2030 ...
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00217Q-AD-3 ..... ARI FLEET LEASE TRUST ARIFL_22 Series 14 ........ocoufeee on]nnnnns T L 1CFE i 3,369,643 |...96.0160 [.............. 3,235,725 |[.ooeiiiinnnn 3,370,000 |....cevvunnnns 3,369,702 |...euniiiinnnnnd (U S A R | I R | R RO J £ 1 I FN 3.823 ....04/07/2022 ...|....01/15/2031 ...
00217Q-AE-1 ..... ARl FLEET LEASE TRUST ARIFL_22 Series 14 . e | LFFE L 947720 oot 6,634,020 |.... .7,000,000 |.. ....6,998,734 O e 287 o0 feeiil0 el 4170 | 4.212 ....04/07/2022 ...|....01/15/2031 ...
023771-R9-1 ..... AMERICAN AIRLINES 2016-3 CLASS AMERICAN ... A1 [ 2AFE L ...86.8390 |........ennns 5,643,986 |.... ....6,417,324 O [ 10,447 L0 [0 002223.000 |- 3.295 ....12/18/2019 ...|....10/15/2028 ...
03236V-AC-5 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 14 .... 2 e [ 1D FE L ...90.9690 |....covnunnnns 6,989,148 |.... ....1,681,824 O el 374 0 k0 ]000222.200 |- 2.216 ....01/19/2022 ...|....01/20/2028 ...
03236V-AD-3 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 14 .... 2 e | LFFE L ...89.9220 |........eunnns 3,506,943 |.... .... 3,899,863 O i 37 o0 [0 000022.370 | 2.383 ....01/19/2022 ...|....04/20/2028 ...
03236X-AB-3 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 14 .... N2 e | LA FE L ...98.9250 |....coouunnnns 3,709,681 |.... ... 3,749,472 O i 67 o0 [0 0022252300 |- 5.367 ...09/14/2022 ...|....06/21/2028 ...
03236X-AC-1 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 14 .... 2 e 1D FE L ...98.7690 |.......eunnnns 4,023,860 |.... ... 4,073,737 L P - I N N RN | I SO <1 I AN 5.719 ....00/14/2022 ...|....10/20/2028 ...
03236X-AD-9 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 14 .... 2 ... .. 1.F FE ..|... ...98.7430 |...cornnnnnnns 7,405,750 |.... ... 1,497,811 O e 17 0 [0 000062270 |- 6.362 ....09/14/2022 ...|....01/22/2029 ...
038779-AB-0 ..... [ARBYS FUNDING LLC ARBYS_20-1A Series 144 . 2 .2.CFE .. ...84.4750 |. ..6,193,059 |. .7,376,228 |.. .0 .2.978 ....07/30/2020 .. 07/30/2050
05377R-CV-4 . AVIS BUDGET RENTAL CAR FUNDING Series 14 . 4 1EFE .. ...99.6910 |. .. 1,495,372 |. 01,499,934 |.. .0 .3.362 ....12/06/2017 .. 03/20/2024
05377R-CZ-5 . AVIS BUDGET RENTAL CAR FUNDING Series 14 . 4 1.EFE .. ...98.8540 |. .. 4,942,675 |. . 4,999,899 |.. .0 ......4.033 ....04/24/2018 .. 09/20/2024 ...
05377R-DL-5 ..... AVIS BUDGET RENTAL CAR FUNDING Series 14 .... 4 | LA FE L ...96.6390 |... 3,865,543 |.... .... 3,999,388 O 229 o0 [0 0002030350 |- 3.380 .. 134,000 |....04/16/2019 ...|....09/22/2025 ...
05377R-DM-3 ..... AVIS BUDGET RENTAL CAR FUNDING Series 14 .... i L .. 1.EFE ..|... ...95.3090 |... 2,859,275 |.... .... 2,999,659 O en 90 0 [0 0000030550 |l 3.580 .. 106,500 [....04/16/2019 ...|....09/22/2025 ...
05377R-ER-1 ..... AVIS BUDGET RENTAL CAR FUNDING Series 14 .... 2 ... 1.AFE ..|... ...86.6450 |... 6,498,354 |.... .... 7,499,645 O e 86 o0 feiiiiel0 el 10660 |- 1.667 .. 124,500 |....11/09/2021 ...|....02/20/2028 ...
05377R-ES-9 ..... AVIS BUDGET RENTAL CAR FUNDING Series 14 .... I VAN 1.F FE . ...84.7040 |... 8,470,424 |.... . . .... 9,996,447 JLUJ R (+Y2 5 N N RPN | I A 4[4 I AN 1.917 ....11/09/2021 ...|....02/20/2028 ...
05377R-ET-7 ..... AVIS BUDGET RENTAL CAR FUNDING Series 14 .... 2 ... 2.C FE ...82.8020 |... ....7,000,000 |.. ....6,998,577 O 3 0 0000 2.350 | 2.367 ...11/09/2021 ...|....02/20/2028 ...
05606X-AA-2 ..... BXG RECEIVABLES NOTE TRUST BXG Series 14 .... i L 1.F FE ..|... ...96.2380 |... ..112,335 |.. O 511 0 [0 000.2.880 | 3.803 ....12/12/2018 ...|....05/02/2030 ...
05608T-AA-9 ..... BXG RECEIVABLES NOTE TRUST BXG SERIES 14 .... N2 e | LA FE L ...90.1150 |... . . 3,064,583 |.. .... 3,064,367 O e 32 o0 0 el 10550 | 1.557 ...10/01/2020 ...|....02/28/2036 ...
05608T-AB-7 ..... BXG RECEIVABLES NOTE TRUST BXG Series 14 .... I VAN .. 1.G FE ..|... .. 1,267,866 |...90.8680 |... 1,152,263 |.... . 1,268,059 |.. .... 1,267,911 O e 21 0 [0 0000.2.490 | 2.506 ....10/01/2020 ...|....02/28/2036 ...
07359B-AA-5 ..... BEACON CONTAINER FINANCE LLC | Series 14 . 2 1.F FE .. . 11,257,601 |...84.8450 |. .. 9,555,693 |. 11,262,500 11,258,187 |.. .0 .2.270 ....10/28/2021 .. 10/22/2046
12434K-AA-4 . BXG RECEIVABLES NOTE TRUST BXG Series 14 . .. 1.AFE .. ...95.3070 |. .. 3,150,574 |. . 3,305,722 .3,305,049 |.. .0 .4.161 ....04/22/2022 .. 09/28/2037
12434K-AB-2 . BXG RECEIVABLES NOTE TRUST BXG Series 14 . . .. 1.G FE .. ...94.7390 |. 1,174,427 | .1,239,648 1,239,383 |.. .0 .4.660 ....04/22/2022 .. 09/28/2037
12509D-AD-4 . CCG RECEIVABLES TRUST CCG_20-1 Series 14 . -2 .1.CFE .. ...95.4870 |. .. 3,342,044 |. .3,500,000 .3,499,797 |.. .0 .1.851 ....08/04/2020 .. 12/14/2027 ...
12510F-AC-8 ..... CCG RECEIVABLES TRUST CCG_19-2 Series 14 . .2 1AFE . ...98.9830 |. ..2,969,477 |. .3,000,000 . 2,999,906 |.. .0 ......2.564 ...11/05/2019 .. 03/15/2027 ...
12510F-AD-6 ..... CCG RECEIVABLES TRUST CCG_19-2 Series 14 .... 2. .. 1.CFE ..|... ...98.8270 |... 2,390,632 |.... .2,419,000 |.. 2,418,765 O e 121 0 [0 0000.2.890 |l 2.913 ....11/05/2019 ...|....03/15/2027 ...
12510K-AE-3 ..... CCG RECEIVABLES TRUST CCG_21-1 Series 14 .... 2 ... 1.B FE . ...92.9100 |... 4,413,215 |.... .4,750,000 |.. 4,749,541 O e 255 [0 feiiel0 0022202690 |- 0.697 ....02/08/2021 ...|....06/14/2027 ...
12510K-AG-8 ..... CCG RECEIVABLES TRUST CCG_21-1 Series 14 .... 2 e | LFFE L ...92.5550 |... 3,517,096 |.... .3,800,000 |.. 3,799,469 O 222 o0 [0 0000.0.840 | 0.848 ....02/08/2021 ...|....06/14/2027 ...
12511E-AE-6 ..... CCG RECEIVABLES TRUST CCG_21-2 Series 14 .... 2 ... .. 1.CFE ..|... ...90.6180 |... 5,508,652 |.... .6,079,000 |.. ....6,078,187 O e 259 o0 fel0 1l 12270 | 1.278 ....10/13/2021 ...|....03/14/2029 ...
12511E-AG-1 ... CCG RECEIVABLES TRUST CCG_21-2 Series 14 .... 2 e | LFFE L ...90.4620 |... 4,786,343 |.... 5,290,407 O 128 0 [0 0010500 |- 1.507 ....10/13/2021 ...|....03/14/2029 ...
12511J-AB-1 ... CCG RECEIVABLES TRUST CCG_22-1 Series 14 .... 2 ... .. 1.AFE ..|... ...98.1200 |... 4,905,997 |.... 4,999,936 O i 10 0 k00022032910 | 3.943 ...06/08/2022 ...|....07/16/2029 ...
12511J-AC-9 ..... CCG RECEIVABLES TRUST CCG_22-1 Series 14 . 2 .1.CFE .. ...97.0430 |. .. 7,734,296 |. .7,969,145 |.. .0 . 4.465 ....06/08/2022 .. 07/16/2029 ...
12511J-AD-7 ..... CCG RECEIVABLES TRUST CCG_22-1 Series 14 . 2 1FFE .. ...97.1100 |. ..971,09 |. .1,000,000 .999,990 |.. .0 .4.716 ....06/08/2022 .. 07/16/2029
12563L-AN-7 ..... CLI FUNDING LLC CLIF_20-1A Series 144A . 4 1FFE .. .. 86.6810 |. ..6,641,899 |. .7,662,500 . 7,659,647 |.. .0 .2.097 ....08/27/2020 .. 09/18/2045
12563L-AS-6 ..... CLI FUNDING VI LLC CLIF_20-3A .... 4 1FFE .. ...86.8940 |. ..6,473,618 |. 7,448,790 |.. .0 .2.083 ....10/02/2020 .. 10/18/2045
12596J-AE-3 ..... CNH EQUIPMENT TRUST CNH_19-A ... 2 1AFE .. ...99.9470 |. .. 4,997,339 |. . 4,999,667 |.. .0 ......3.367 ....01/30/2019 .. 07/15/2026 ...
14316N-AF-6 ..... CARMAX AUTO OWNER TRUST CARMX_ N2 e | LFFE L ...89.8620 |....ccouunnnns 1,797,248 |.... .... 1,999,944 O e 17 feiil0 i l0 10022202940 |- 0.943 ...01/20/2021 ...|....12/15/2026 ...
14317D-AF-7 ..... CARMAX AUTO OWNER TRUST CARMX_ 2 e [ 1D FE L ...89.1480 |.....counnnnns 5,348,876 |.... .... 5,999,551 O e 127 fennl0 [0 000012250 | 1.256 ....07/21/2021 ...|....05/17/2027 ...
14687A-AR-9 ..... CARVANA AUTO RECEIVABLES TRUST CARVANA A . N2 e | LEFE L ...86.2650 |....coeunnnnns 1,293,969 |.... ... 1,499,834 O e 183 0 0l 10320 | 1.328 ....12/03/2020 ...|....11/09/2026 ...
14687B-AJ-5 ..... CARVANA AUTO RECEIVABLES TRUST CRVNA_21- .... 2 e [ 1B FE L .. 87.6870 |......ouunnnns 4,954,307 |.... .... 5,649,419 O 190 0 [0 el 1190 | 1.197 ....03/11/2021 ...|....01/11/2027 ...
14687J-AG4 ..... CARVANA AUTO RECEIVABLES TRUST CARVANA A .... 2 e | 1.CFE Ll ...82.7530 |..ccorrnnnnnns 4,137,675 |.... .... 4,999,380 O e 182 [0 [0 el 10420 | 1.428 ....09/21/2021 ...|....08/10/2027 ...
165183-Bii-3 ..... CHESAPEAKE FUNDING |1 LLC CFII Series 14 .... 4 LR FE L ...99.9240 |.......oennnns 2,204,538 |.... ....2,205,736 O e (339 0 [0 0000232810 | 3.844 ....12/06/2018 ...|....01/15/2031 ...
165183-BX-1 ..... CHESAPEAKE FUNDING |1 LLC CFII Series 14 .... 4 ... |- 2.BFE ..|... ...99.7840 |...covnnnnnnns 3,991,369 |.... ... 3,999,532 O e (85) [0 o0 el 42210 |- 4.245 ...12/06/2018 ...|....01/15/2031 ...
165183-CB-8 ..... CHESAPEAKE FUNDING |1 LLC CFII Series 14 .... 4 .. .. 1.F FE ..|... ...99.8980 |.......ounnnns 2,554,553 |.... .... 2,556,674 O e (201) 0 00000030340 | 3.368 ....03/20/2019 ...|....04/15/2031 ...
165183-CC-6 ..... CHESAPEAKE FUNDING |1 LLC CFII Series 14 . 4 .2.BFE .. ...99.8970 |. .. 2,996,900 |. .2,999,665 |.. .0 ......3.816 ....03/20/2019 .. 04/15/2031 ...
233046-A0-4 ... DB MASTER FINANCE LLC DNKN_21- Series 14 .... 2. | 2.BFE ... .... 11,880,000 |...82.1400 |.............. 9,758,232 |.... .. 11,880,000 |. 11,880,000 O 0 o0 00002493 . 2.4% ...10/15/2021 ...|....11/20/2051 ...
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247030-AE-9 ..... DELL EQUIPMENT FINANCE TRUST D Series 14 .......c.oufees con]vunnnns 2 i LA FFE e 7,749,468 |...94.9820 |.............. 7,361,114 | 7,750,000 |.eevvennnnnnns 7,749,5% |..ovunnirrennnnnd (O R . RN | Y AR | B RN 2.940 |...... 2.960 [MON ..... |eeeeereniinnnns 5,69 |..oerrrnnnnn 174,685 |....03/10/2022 ...|....08/23/2027 ...
247031-AF-6 ..... DELL EQUIPMENT FINANCE TRUST D Series 14 .... 2 e 2B FE L ...94.9130 |...coonnnnnnns 8,542,148 |.... .9,000,000 |.. ....8,998,726 0 888 |0 o0 e 3.330 |...... 3.359 |MON ... [eemmneeeemnnnnns 7,498 |... ..229,770 |....03/10/2022 ... |....01/24/2028 ...
25755T-Ad-9 ..... DOMINOS P1ZZA MASTER ISSUER LL Series 14 .... 4 [ 2AFE L ...94.6370 |.....counnnnns 3,634,042 |.... .... 3,840,000 O 0 o0 [0 e 4116 |...... 4.136 [ JAJO ... 28,977 |... .. 158,054 |....04/19/2018 ...|....07/25/2048 ...
25755T-AN-0 ..... DOMINOS P1ZZA MASTER ISSUER LL Series 14 .... N2 e [ 2.AFE L ...83.1150 |..ceernnnnnnns 8,186,837 |.... ....9,850,000 JLO I N | I ARt | B APPSR | B FOT 2.662 |...... 2.671 | JAJO ... 48,071 |... .. 262,207 |....04/08/2021 ...|....04/25/2051 ...
26209X-AA-9 ..... DRIVEN BRANDS FUNDING LLC HONK Series 14 .... 2 e [ 2.0 FE L ...85.7300 |.....counnnnns 2,388,333 |.... ....2,796,905 O e (2,440) |0 eil0 e 3.786 |...... 3.629 [ JAJO .... 20,802 ... .. 105,473 |....06/29/2020 ... |....07/20/2080 ...
26209X-AC-5 ..... DRIVEN BRANDS FUNDING LLC HONK Series 14 .. 2 e [ 2.CFE L. . ...82.6330 |....coennnnnns 2,029,673 |.... ... 2,456,250 O o0 0 o0 e 3.237 |...... 3.250 [ JAJO .... 15,681 |[... . 79,509 |....10/29/2020 ...|[....01/20/2051 ...
26209X-AF-8 ..... DRIVEN BRANDS FUNDING LLC HONK Series 14 .. 2 e [ 2.0 FE L .. 4,000,000 |...99.6870 |.............. 3,987,492 |.... ....4,000,000 O o0 o0 [0 e 7.393 |...... 7.462 [ JAJO .... 58,328 |... . 12,322 |....09/28/2022 ...|....10/20/2052 ...
29373K-AC-7 ..... ENTERPRISE FLEET FINANCING LLC Series 14 .... N .. 1.AFE ..|... ...3,999,183 |...97.4600 |.............. 3,898,410 |.... ....3,999,728 0 i 200 |0 o0 e 1.860 |...... 1.872 |MON ..o [eeeeeeeeenennnns 2,218 |... .. 74,400 |....02/11/2020 ...|....12/22/2025 ...
29374J-AC-9 ..... [ENTERPRISE FLEET FINANCING LLC Series 14 . 2 1AFE .. . 14,996,972 |...98.1700 |. . 14,725,536 |. 14,997,360 |.. .0 4.790 |......4.844 ....06/15/2022 .. 05/21/2029
34528H-AB-0 . FORD CREDIT AUTO OWNER TRUST F Series 14 . 4 .1.CFE .. ...98.6270 |. .. 3,945,077 |. .4,000,000 .3,99,101 |.. .0 .3.610 |......3.642 ....07/17/2018 .. 01/15/2030
34528H-AC-8 . FORD CREDIT AUTO OWNER TRUST F Series 14 . 4 1FFE .. ...98.5010 |. ..5,910,087 |. .6,000,000 .5,098,681 |.. .0 ......3.760 |......3.792 ....07/17/2018 .. 01/15/2030 ...
34528L-AG-0 ..... FORD CREDIT AUTO LEASE TRUST F FORD CRED .. e | LEFE L ...97.2900 |... ....11,674,840 |.... 12,000,000 |.. ...11,998,484 JO N 11 - I APt | B APPSR | B AT 4.180 |...... 4.224 . ...04/21/2022 ...|....10/15/2025 ...
34528L-AH-8 ..... FORD CREDIT AUTO LEASE TRUST F FORD CRED .. A1 [ 2B FE L ...96.5330 |......ouunnnns 4,150,904 |.... .4,300,000 |.. ... 4,292,744 LU R~ 11 A N | N RN | ) A 4.660 |...... 4.800 | MON ..... .. 127,464 |....04/21/2022 ... |....12/15/2026 ...
34532J-AA-2 ... FORD CREDIT AUTO OWNER TRUST F Series 14 . N2 e | LA FE L ...89.6210 |...ccvnnnnnnns 5,377,268 |.... .6,000,000 |.. ....5,998,907 O e384 |0 0 e 1.060 |...... 1.069 | MON ..... ... 63,600 [....10/06/2020 ...|....04/15/2033 ...
34532J-AB-0 ..... FORD CREDIT AUTO OWNER TRUST F Series 14 .... 2 e [ 1.CFE L ...87.5970 |.....covnnnnns 7,883,728 |.... .... 8,998,932 LU RN 7/ N N | N RPN | ) FN 1.490 |...... 1.499 [MON ..... .. 134,100 |....10/06/2020 ...|....04/15/2033 ...
34532J-AC-8 ..... FORD CREDIT AUTO OWNER TRUST F Series 14 .... N2 e | LFFE L ...86.5110 |..ceeennnnnnns 4,325,531 |.... .... 4,999,637 O e 125 |0 o0 e 1.740 |...... 1.749 [MON ..... ... 87,000 |[....10/06/2020 ...|....04/15/2033 ...
S4532N-AF-2 ... FORD CREDIT AUTO OWNER TRUST F FORDO_21- .. 2 e [ 1.CFE L ...89.7290 |.....counnnnns 3,364,821 |.... ... 3,749,779 O i 70 0 [0 0.830 |...... 0.833 [MON ..... ... 31,125 |....02/17/2021 ...|....08/15/2028 ...
34532R-AB-2 ..... FORD CREDIT AUTO OWNER TRUST F Series 14 . 4 [ 1.CFE L ...95.2260 |....covnnnnnns 7,618,109 |.... ... 7,999,421 O e e 267 0 o0 e 3.340 |...... 3.367 [MON ..... .. 267,200 |....01/23/2018 ...|....07/15/2031 ...
34532R-AC-0 FORD CREDIT AUTO OWNER TRUST F Series 14 .... i L .. 1.F FE ..|... .. 6,467,407 |...95.3140 |.....onnnnnnns 6,164,915 |.... ....6,467,801 O in 90 o0 [0 3.490 |...... 3.517 [MON ..... .. 225,733 |....01/23/2018 ...|....07/15/2031 ...
345340-AB-9 . FORD CREDIT AUTO OWNER TRUST F Series 14 . 2 .1.CFE .. 5,022,939 |...88.3750 |. .. 4,440,839 |. .5,023,351 |.. .0 .1.610 |...... 1.621 . 80,903 |....04/07/2021 .. 10/17/2033
345340-AC-7 . FORD CREDIT AUTO OWNER TRUST F Series 14 . 2 1FFE .. 4,598,610 |...87.7540 |. ..4,036,680 |. .4,598,876 |.. .0 .1.910 |......1.922 ....04/07/2021 .. 10/17/2033
361528-AA-0 ..... [GBX LEASING GBXL_22-1 Series 144A ....... 2 1FFE .. 8,743,578 |...86.7350 |. .. 7,587,432 |. .8,744,113 |.. .0 .2.870 |......2.900 ....02/01/2022 .. 02/20/2052
362554-AE-7 . GM FINANCIAL SECURITIZED TERM GM FINANCI . -2 .1.BFE .. ...90.2190 |. .. 3,437,353 |. .3,809,715 |.. .0 .1.250 |......1.256 ....10/13/2021 .. 10/18/2027 ...
36258N-AF-9 . GM FINANCIAL CONSUMER AUTOMOBI GM FINANC . .2 1AFE . ...97.0010 |. .. 3,861,608 |. .3,981,000 .3,997,064 |.. .0 ......2.180 |...... 1.913 ...12/03/2020 .. 05/16/2025 ...
36261L-AF-8 ..... GM FINANCIAL CONSUMER AUTOMOBI GM FINANC ... 2 e [ 1.CFE L ...91.4670 |... 2,515,337 |.... .2,750,000 |.. ... 2,749,437 O o198 |0 [0 1.040 |...... 1.050 ....01/12/2021 ...|....05/17/2027 ...
36263H-AB-4 ..... GM FINANCIAL REVOLVING RECEIVA Series 14 .... 2 e | 1.CFE Ll ...85.2600 |... 2,131,508 |.... .2,500,000 |.. .... 2,499,758 O foeiien 28 |0 [0 e 1.490 |...... 1.496 ....09/14/2021 ...|....06/12/2034 ...
36263H-AC-2 ... GM FINANCIAL REVOLVING RECEIVA Series 14 .... 2 e | LFFE L ...83.9440 |... 3,357,760 |.... .4,000,000 |.. .... 3,999,806 O e 19 0 [0 e 1.670 |...... 1.677 ....09/14/2021 ...|....06/12/2034 ...
362651I-AF-0 ..... GM FINANCIAL SECURITIZED TERM GM FINANCI .... N2 e 1B FE L ...97.0920 |... 6,796,455 |.... .7,000,000 |.. ....6,998,086 O 209 |0 o0 e 4.420 |...... 4.469 ....07/06/2022 ...|....02/16/2028 ...
3626511-AG-8 ..... GM FINANCIAL SECURITIZED TERM GM FINANCI .... 2 e | LEFE L ...96.7050 |... 2,175,856 |.... ... 2,249,771 O e 21 o0 [0 e 4.720 |...... 4.769 . ....07/06/2022 ...|....03/16/2028 ...
36266F-AE-9 ..... GM FINANCIAL AUTOMOBILE LEASIN GM FINANC ... 2 ... .. 1.CFE ..|... ...97.3880 |... 4,869,379 |.... .... 4,999,892 O e 38 |0 o0 e 4.020 |...... 4.055 .. 122,833 |....05/03/2022 ... |....05/20/2026 ...
36266F-AF-6 ..... GM FINANCIAL AUTOMOBILE LEASIN GM FINANC . 2 1FFE .. ...97.2030 |. ..4,860,129 |. . 4,999,471 |.. .0 .4.330 |......4.375 132,306 |....05/03/2022 .. 05/20/2026 ...
380146-AE-0 ..... GM FINANCIAL CONSUMER AUTOMOBI GM FINANC . 2 .1.BFE .. ...91.3820 |. .. 3,655,285 |. .4,000,000 .3,999,847 |.. .0 1790 |......1.798 . 65,037 |....01/11/2022 .. 04/17/2028
380146-AF-7 ..... GM FINANCIAL CONSUMER AUTOMOBI GMCAR_22- . 2 .1EFE .. ...89.9860 |. ..5,039,199 |. .5,600,000 .5,599,975 |.. .0 .1.940 |......1.948 . 98,681 |....01/11/2022 .. 04/17/2028
39154T-BE-7 ..... GREAT AMERICA LEASING RECEIVAB Series 14 . 2 1AFE . ...96.3820 |. .. 7,439,708 |. .7,669,856 |.. .0 .2.000 |......2.512 154,380 |....05/13/2020 .. 02/16/2026
39154T-BF-4 ..... GREAT AMERICA LEASING RECEIVAB Series 14 . 2 .1.CFE .. ...96.2280 |. ..5,118,380 |. .5,318,488 |.. .0 ......2.120 |...... 2.133 112,763 |....02/04/2020 .. 02/15/2027 ...
39154T-BL-1 ..... GREAT AMERICA LEASING RECEIVAB Series 14 .... N2 e 1B FE L ...90.7090 |...covvuunnnns 3,265,521 |.... .... 3,599,320 0 e 288 o0 o0 0.720 |...... 0.729 ... 25,920 |....02/02/2021 ... |....12/15/2026 ...
39154T-BM-9 ..... GREAT AMERICA LEASING RECEIVAB Series 14 .... 2 e [ 1.CFE L ...90.5140 |......ouunnnns 3,769,906 |.... .... 4,164,238 LU R I N | I RPN | ) AN 0.920 |...... 0.929 . 38,318 |....02/02/2021 ...|....12/15/2027 ...
39154T-BS-6 ..... GREAT AMERICA LEASING RECEIVAB Series 14 .... 2 e | 1.CFE Ll ...88.9630 |....covnunnnns 3,336,117 |.... ... 3,749,322 O 211 0 [0 e 1.310 |...... 1.320 . 49,125 |....09/28/2021 ...|....09/15/2027 ...
39154T-BT-4 ..... GREAT AMERICA LEASING RECEIVAB Series 14 .... 2. .. 1.F FE ..|... ...88.4750 |.......ounnnns 4,917,438 |.... ....5,557,214 O 222 o0 [0 1.560 |...... 1.569 . 86,705 |....09/28/2021 ...|....09/15/2028 ...
403951-AD-8 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 14 .... N2 e 1B FE L . 100.2780 |...ccvvnnnnnns 5,515,291 |.... ....5,499,721 O 8 o0 [0 e 5.930 |...... 6.006 . 55,264 |....10/12/2022 ...|....08/20/2029 ...
403951-AE-6 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 14 .... I VAN .. 1.EFE ..|... . 100.4110 |oooeevnnnnnnns 4,518,482 |.... .... 4,499,762 O e o0 [0 6.130 |...... 6.211 46,741 |....10/12/2022 ...|....08/20/2029 ...
40439H-AA-T7 ..... HIN TIMESHARE TRUST HINTT_20-A Series 14 .... 2 eeeeeenen |- LAFE .o L.91.1270 |t 2,797,954 |.... ... 3,070,057 O e 52 o0 [0 e 1.390 |...... 1.397 . 42,679 |....09/04/2020 ...|....10/09/2039 ...
40439H-AB-5 ... HIN TIMESHARE TRUST HINTT_20-A Series 14 .... 2. .. 1.F FE ..|... L..91.6790 |...covvnnnnnns 1,668,090 |.... ....1,819,149 JLUJN RS- S N | N RN | ) AN 2.230 |...... 2.246 ... 40,575 |....09/04/2020 ...|....10/09/2039 ...
40441T-AD-1 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 14 .. 2 .1.CFE .. ...96.7120 |. .. 4,835,623 |. 4,999,791 |.. .0 .....4.200 |......4.239 119,583 |....05/17/2022 .. 09/20/2029 ...
43283G-AA-0 ..... HILTON GRAND VACATIONS TRUST H Series 14 .... 2. L 1AFE ... ...96.0240 |.............. 7,151,448 |.... . 7,447,5% |. ... 7,446,324 O 82 o0 o0 4.300 |...... 4.343 .. 119,208 |....08/01/2022 ...|....01/25/2037 ...
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43283G-AB-8 ..... HILTON GRAND VACATIONS TRUST H Series 14 ........cooofeee on]vunnnns 2 i L AFFE e 4,653,693 |...96.0640 [.............. 4,471,516 |oeenennnnn 4,654,748 |...oeeeennnnn 4,653,756 |..euuniriinnnnnn (U R - 1 RN | N AU | B RN 4.740 |...... 4792 [MON oooe ooviinniiieens 3,677 [oeeeiiiiinnnnns 82,125 |....08/01/2022 ...|....01/25/2037 ...
43284B-AA-0 ..... HILTON GRAND VACATIONS TRUST H Series 14 .... N2 e | LA FE L ...96.6690 |.....oounnnnns 1,349,958 |.... 1,396,473 |.. .... 1,396,415 JLO N R (& & D ARt | B ISP | ) AU 3.540 |...... 3.565 ....09/11/2018 ...|....02/25/2032 ...
43284B-AB-8 ..... HILTON GRAND VACATIONS TRUST H Series 14 .... 2 e | LFFE L ...96.1440 |.....oounnnnns 1,611,143 |.... .... 1,683,479 JLOJ SRR ( £ N N | N RPN | ) S 3.700 |...... 3.512 ....08/27/2019 ...}|....02/25/2032 ...
43284B-AC-6 ..... HILTON GRAND VACATIONS TRUST H Series 14 . 2 e [ 2B FE L ...95.2870 |...ccvnnnnnnns 2,208,886 |.... ... 2,350,308 O e (7,213) |0 o0 e 4.000 |...... 3.386 ....10/27/2020 ...|....02/25/2032 ...
43284H-AA-T ... HGVT_19-AA Series 144A 2 e [ TAFE L ...93.4430 |... ....2,702,222 O [ (2,346) |0 [eil0 e 2.340 |...... 2.174 ....07/15/2020 ...|....07/25/2033 ...
43284H-AB-5 ... HGVT_19-AA Series 144A .... N2 e | LFFE L ...93.1760 |... ... 1,344,709 0 . e o0 0 e 2.540 |...... 2.555 ...08/06/2019 ...|....07/25/2033 ...
43284H-AC-3 ... HGVT_19-AA Series 144A .... 2 e [ 2B FE L ...92.4170 |... 932,126 |.... .... 1,008,587 0 | o (8) o0 0 2.840 |...... 2.856 ....08/06/2019 ...|....07/25/2033 ...
43285H-AA-6 ..... HILTON GRAND VACATIONS TRUST H Series 14 .... 2 ... .. 1.AFE ..|... ...94.0100 |...ccvvnnnnnns 1,263,496 |.... ....1,374,180 0 . o (5,469) |eeeeiiiieeeen0 [0 | 2.740 |...... 2.026 ....07/23/2020 ...|....02/25/2039 ...
44891R-AF-7 ..... [HYUNDAI AUTO RECEIVABLES TRUST HYUNDAI A . 2 .1.CFE .. ...90.2140 |. ..6,766,038 |. . 7,499,750 |.. .0 .1.080 |......1.084 ....10/20/2020 .. 12/15/2027
44934K-AF-1 . HYUNDA| AUTO RECEIVABLES TRUST HYUNDAI A . 2 1EFE .. ...87.2510 |. .. 5,235,055 |. .5,999,102 |.. .0 .1.120 |......1.128 ....07/20/2021 .. 02/15/2028
466365-AE-3 ..... JACK IN THE BOX FUNDING LLC JA Series 14 . 2 .2.BFE .. ...78.3730 |. ..2,315,910 |. . 2,955,000 |.. .0 ... 4136 |......4.157 ....02/02/2022 .. 02/26/2052 ...
543190-AA-0 ..... LTRAN_15-1A N .. 1.F FE ..|... ...96.3760 |... 2,879,456 |.... ....2,987,700 O e 19 0 [0 e 2.980 |...... 3.000 ...09/30/2015 ...|....01/15/2045 ...
55316E-AE-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 14 .... I VAN .. 1.AFE ..|... ...91.3650 |... 8,222,873 |.... .. ....8,998,367 O o401 0 [0 2.290 |...... 2.306 ....09/10/2019 ...|....11/12/2041 ...
55317R-AD-4 ... MMAF EQUIPMENT FINANCE LLC MMA Series 14 .... i .. 1.AFE ..|... ...94.2340 |... 9,423,362 |.... .. 10,000,000 |.. ....9,998,715 O e 178 |0 o0 e 3.320 |...... 3.346 ...04/04/2022 ...|....06/13/2044 ...
553896-AA-9 ..... MVW OWNER TRUST MVWOT_17-1A Series 144A .. B L .. 1.AFE ..|... ...97.7220 |... ..236,617 |.. ....239,929 O e (89 |0 o0 e 2.420 |...... 1.728 ....12/01/2020 ...|....12/20/2034 ...
553896-AB-7 ..... MVW OWNER TRUST MVWOT_17-1A Series 144A .. N2 e | LFFE L ...96.5920 |... ..935,879 |.. ....941,998 0 [ (1,643) |0 o0 e 2.750 |...... 2.433 ....07/24/2020 ...|....12/20/2034 ...
55389P-AB-5 ... MVW OWNER TRUST MVWOT_19-1A Series 144A .. 2 e | LFFE L ...93.8610 |... .1,531,002 |.. .... 1,530,727 O o 3 0 [0 3.000 |...... 3.024 ....05/14/2019 ...|....11/20/2036 ...
55389P-AC-3 ..... MVW OWNER TRUST MVWOT_19-1A Series 144A .. 2 e [ 2B FE L ...92.4770 |... 707,912 |.... 765,430 JLO N N - ) AP | B IR | B AU 3.330 |...... 3.355 ...05/14/2019 ...|....11/20/2036 ...
55389T-AB-7 ..... MVW OWNER TRUST MVWOT_21-1WA Series 144A .... I VAN .. 1.F FE ..|... ...90.5780 |... 2,186,394 |.... ... 2,413,420 LU RS - A PO | N RN | ) AN 1.440 |...... 1.449 ....06/10/2021 ...|....01/22/2041 ...
55389T-AC-5 . MVW OWNER TRUST MVWOT_21-1WA Series 144A . 2 .2.BFE .. ...89.7930 |. ..2,167,461 |. . 2,413,647 |.. .0 .1.940 |......1.950 ....05/10/2021 .. 01/22/2041
55400D-AA-9 . MVW OWNER TRUST MVWOT_19-2A Series 144A 2 1AFE .. ...94.4180 |. ..6,191,248 |. .6,603,165 |.. .0 .2.220 |......2.006 ....12/01/2020 .. 10/20/2038
55400D-AB-7 ..... MVW OWNER TRUST MVWOT_19-2A Series 144A 2 1.F FE .. ...93.5990 |. ..755,218 |. ... 806,764 |.. .0 .2.440 |......2.455 ....07/22/2020 .. 10/20/2038
55400E-AA-7 ..... MVW OWNER TRUST MVWOT_20-1A Series 144A -2 1AFE .. ...91.1520 |. ..2,817,768 |. . 3,091,282 .3,001,014 |.. .0 L1740 |......1.749 ....07/13/2020 .. 10/20/2037 ...
55400E-AB-5 ..... MVW OWNER TRUST MVWOT_20-1A Series 144A .2 1FFE .. ...91.9500 |. ..772,821 772,741 .. .0 eeenn2.730 |......2.749 ...07/13/2020 .. 10/20/2037 ...
55400K-AB-1 ..... MVW OWNER TRUST MVWOT_21-2A Series 144A ... 2 e | LFFE L ...89.6900 |... . 9,466,833 |.. .... 9,465,336 O e 139 |0 [0 1.830 |...... 1.840 . 173,724 |....11/09/2021 ... |....06/20/2039 ...
55400K-AC-9 ..... MVW OWNER TRUST MVWOT_21-2A Series 144A ... 2 e [ 2B FE L ...88.5440 |... . 2,227,490 |.. ....2,196,052 O e 2757 0 o0 e 2.230 |...... 2.493 ... 45,534 |....01/18/2022 ...|....05/20/2039 ...
55400U-AA-1 ..... MVW OWNER TRUST MVWOT_22-1 Series 144A .... 2 e [ TAFE L ...95.8100 |... . 4,227,380 |.. .... 4,226,358 LU R 1< T N | N RN | B SO 4.150 |...... 4.192 .. 103,800 |....05/12/2022 ...|....11/21/2039 ...
55400U-AB-9 ..... MVW OWNER TRUST MVWOT_22-1 Series 144A .... N2 e | LFFE L ...95.2510 |... . 4,227,380 |.. .... 4,226,933 O e 28 |0 [0 e 4.400 |...... 4.443 .. 110,053 |....05/12/2022 ... |....11/21/2039 ...
55400V-AB-7 ..... MVW OWNER TRUST MVWOT_22-2 Series 144A .... 2 e | LFFE L . 100.9490 |... .... 4,999,477 O o 88 o0 [0 6.550 |...... 6.642 ... 42,757 |....10/25/2022 ... |....10/21/2041 ...
55400V-AC-5 ..... MVW OWNER TRUST MVWOT_22-2 Series 144A 2 ... .. 2.BFE ..|... . 100.9250 |....cceunnnnns 2,775,439 |.... ....2,749,819 O e 39 0 [0 e 7.620 |...... 7.743 . 27,358 |....10/25/2022 ...|....10/21/2041 ...
57119H-AC-4 . MARLIN LEASING RECEIVABLES LLC Series 14 . 2 1AFE .. ...97.0990 |[. .. 3,398,461 |. . 3,499,414 |.. .0 .5.020 |......5.082 ....06/24/2022 .. 09/20/2029 ...
60700K-AE-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 14 . 2 1AFE . ...90.6050 |. 11,778,710 |. 13,000,000 12,998,033 |.. .0 .0.850 |......0.855 ....09/10/2020 .. 04/14/2042
60700M-AC-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 14 . 2 1AFE .. ...92.7980 |. .. 3,015,947 |. . 3,250,000 . 3,249,947 |.. .0 .0.970 |......0.973 ....06/05/2020 .. 04/09/2027
60700M-AD-0 ..... MMAF EQUIPMENT FINANCE LLC MMA MMAF EQUI . 2 1AFE . ...87.3830 |. .. 1,747,660 |. .2,000,000 01,999,871 |.. .0 .1.400 |...... 1.406 ....06/05/2020 .. 08/09/2030
60700M-AE-8 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 14 . 2 1AFE .. . 10,050,000 |...86.4560 |. .. 8,645,607 |. 10,000,000 10,038,281 |.. .0 ......1.560 |......1.492 ....03/19/2021 .. 10/09/2042 ...
62946A-AC-8 ..... NP SPE |1 LLC NPRL_17-1A Series 144A N .. 1.G FE ..|... ...1,536,798 |...94.1370 |... 1,446,714 |.... ....1,536,813 |.. ....1,536,771 O e () |0 o0 e 3.372 |...... 3.3% ...11/10/2017 ...|....10/21/2047 ...
68504L-AA-9 ..... ORANGE LAKE TIMESHARE TRUST ON Series 14 .... 2 e | LFFE L 1,349,542 |...95.8770 |... .1,383,370 |.. .... 1,369,861 O 5,029 |0 [0 2.610 |...... 3.386 ....12/06/2018 ...|....03/08/2029 ...
68504L-AB-7 ..... ORANGE LAKE TIMESHARE TRUST ON Series 14 .... N .. 2.BFE ..|... ...95.7830 |... ..749,99 |.. 0 [ 1,062 |0 o0 e 2.910 |...... 3.223 ....10/28/2020 ...|....03/08/2029 ...
68504U-AB-7 ..... ORANGE LAKE TIMESHARE TRUST ON Series 14 .... 2. 1.F FE ..|... ...94.1480 |... . 1,406,103 |.. O o 17 o0 [0 e 3.360 |...... 3.386 ....06/21/2019 ...|....04/09/2038 ...
69145A-AB-4 ..... OXFORD FINANCE FUNDING TRUST O Series 14 .... N 1.F FE ..|... ...99.2090 |... JLO N N | [ AP | B IR | B AU 4.459 |...... 4.499 ....01/29/2019 ...|....02/15/2027 ...
75884E-AB-8 ..... REGATTA XVI11 FUNDING LTD REG1 Series 14 .... 2 e [ TAFE L . ...96.7400 |... 4,837,000 |.... O o0 o0 [0 5.349 |...... 5.383 .. 115,277 |....02/18/2021 ...|....01/15/2034 ...
78403D-AN-0 ..... SBA TOWER TRUST Series 144A 1. .. 1.F FE ..|... .. 7,000,000 |...94.3050 |... 6,601,341 |.... ....7,000,000 JLO I N | [ AP | B ISP | B FOT 2.836 |...... 2.853 .. 198,520 |....09/10/2019 ...|....01/15/2025 ...
78403D-AP-5 ..... SBA TOWER TRUST Series 144A .... 1. 1.F FE ..|... .. 4,000,000 |...88.0340 |... 3,521,373 |.... ....4,000,000 O o0 o0 [0 e 1.884 |...... 1.890 . 75,360 |....07/08/2020 ...|....01/15/2026 ...
78403D-AR-1 ..... SBA TOWER TRUST Series 144A . 1 1.F FE .. 3,500,000 |...83.8550 |. ..2,934,918 |. .3,500,000 |.. .0 ......2.328 |......2.338 . 81,480 |....07/08/2020 .. 01/15/2028 ...
78403D-AT-7 ..... SBA TOWER TRUST Series 144A .... 2. 1.F FE ..|... .. 9,000,000 )...85.0390 |.......oc..es 7,653,543 |.... .9,000,000 |. ....9,000,000 O 0 0 0 1.631 )...... 1.636 .. 146,790 |....04/29/2021 ...|....11/15/2026 ...
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78403D-AV-2 ..... SBA TOWER TRUST Series 144A ........oevvvviivvnnnnnennsfons cn | s 2 i LAFFE e 8,000,000 |...84.8310 [.......cceunn 6,786,512 |.eveeennnn 8,000,000 |..eevunnnnnnns 8,000,000 |.evvuunirrrnnnnn (O S | R PN | AR | B EN 1.840 |...... 1.846 147,200 |....10/08/2021 ...|....04/15/2027 ...
82650T-AA-5 ..... SIERRA TIMESHARE RECEIVABLES F Series 14 .... N2 e | LA FE L ...97.3180 |.oeeirnnnnnnns 3,873,416 |.... .3,980,173 |.. ....3,979,99% JLO N RN - - I AU | B IUUPURPRRTIN | B FOU 4.730 |...... 4.778 . 79,489 |....07/08/2022 ...|....06/20/2040 ...
82650T-AB-3 ..... SIERRA TIMESHARE RECEIVABLES F Series 14 .... 2 e | LFFE L ...97.4090 |......oounnnns 4,061,649 |.... .4,169,706 |.. ....4,169,133 O o108 |0 [0 5.040 |...... 5.098 . 88,731 |....07/08/2022 ...|....06/20/2040 ...
826525-AB-3 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... e | LFFE L ...93.1060 |... . 2,335,477 |.. ....2,336,218 JLO I U ( L511 )N ARt | B IR | B IO 2.320 |...... 2.319 . 54,183 |....08/07/2020 ...|....07/20/2037 ...
82652\1-AB-6 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 2 e | LFFE L ...93.9480 |... O i 17 o0 [0 e 2.820 |...... 2.841 . 27,323 |....07/16/2019 ...|....05/20/2036 ...
82652\1-AC-4 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 2 e [ 2B FE L ...93.2010 |.oeeernnnnnnns 1,625,449 |.... ... 1,734,933 0 [ 1,630 [0 o0 e 3.120 |...... 3.363 . 54,414 |....07/28/2020 ...|....05/20/2036 ...
826520-AB-7 ..... SIERRA TIMESHARE RECEIVABLES F Series 14 .... 2 e | LFFE L ...91.4800 |......oennnnns 2,801,709 |.... ... 3,062,124 O i 88 o0 [0 1.340 |...... 1.350 . 41,039 |....03/08/2021 ...|....11/20/2037 ...
826520-AC-5 ... SIERRA TIMESHARE RECEIVABLES F Series 14 .... 2 ... .. 2.BFE ..|... ...91.4360 |....connnnnnns 1,925,254 |.... ....2,105,356 O e 35 0 o0 e 1.790 |...... 1.800 . 37,690 |....03/08/2021 ...|....11/20/2037 ...
82652R-AB-5 . SIERRA RECEIVABLES FUNDING CO Series 144 . 2 1FFE .. ...92.2610 |. ..4,901,221 |. .5,312,164 |.. .0 .1.800 |......1.808 . 95,622 |....10/21/2021 .. 09/20/2038
82652R-AC-3 . SIERRA RECEIVABLES FUNDING CO Series 144 . 2 .2.BFE .. ...91.1940 |. .. 3,875,631 |. . 4,249,854 |.. .0 .1.950 |......1.958 . 82,872 |....10/02/2021 .. 09/20/2038
82653D-AA-7 ..... [SIERRA RECEIVABLES FUNDING COM SIERRA RE . 2 1AFE .. ...97.5750 |. ..630,984 |. .646,59% |.. .0 ......3.500 |...... 3.529 . 22,633 |....07/11/2018 .. 06/20/2035 ...
826530-AB-5 ... SIERRA RECEIVABLES FUNDING COM Series 14 .... N2 e | LFFE L ...96.2870 |... 669,352 |.... . . ....100,927 JLO I U ( Y1+ 4 DN ARt | B IUUUPRPRRIN | ) AU 3.650 |...... 3.228 . 25,374 |....12/01/2020 ...|....06/20/2035 ...
82653E-AB-3 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 2 e | LFFE L ...94.6710 |... 942,982 |.... ..996,058 |.. 995,920 O e 28 o0 [0 3.420 |...... 3.449 ... 34,065 [....03/12/2019 ...|....01/20/2036 ...
82653E-AC-1 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 2 e [ 2B FE L ...94.0280 |... .. 2,536,550 |.... .2,697,657 |.. ....2,704,217 O e (1,610) Jeeeeeeeeen0 o0 e 3.770 |...... 3.688 ..101,702 |....07/28/2020 ...|....01/20/2036 ...
82653G-AA-0 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 4 [ TAFE L ...98.4620 |... ....825,811 LU -2 N N | N RN | ) AN 3.690 |...... 3.724 . 30,477 |....10/10/2018 ...|....09/20/2035 ...
82653G-AB-8 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 4 | LFFE L ...98.0220 |... ....550,564 O 9 0 [0 e 3.870 |...... 3.904 . 21,309 |....10/10/2018 ...|....09/20/2035 ...
82653G-AC6 ..... SIERRA RECEIVABLES FUNDING COM Series 14 .... 2 e [ 2B FE L ...96.9040 |... ....2,582,415 LU SRR € 1615 N AR | I RPN | ) A 4170 |...... 3.492 .. 106,194 |....10/27/2020 ...|....09/20/2035 ...
826934-AA-9 ..... SIERRA RECEIVABLES FUNDING CO Series 144 .... N2 e | LA FE L . 100.5290 |...ccevnnnnnns 4,490,043 |.... ... 4,465,208 O e 14 0 0 e 5.830 |...... 5.907 .. 43,399 |....10/12/2022 ...|....07/20/2039 ...
826934-AB-7 ..... SIERRA RECEIVABLES FUNDING CO Series 144 .... I VAN .. 1.F FE ..|... . 100.5290 |.........ennn. 4,490,044 |.... .... 4,465,528 O e o0 [0 6.320 |...... 6.408 ....10/12/2022 ...|....07/20/2039 ...
83546D-AJ-7 . SONIC CAPITAL LLC SONIC_20-1A Series 144 . 2 .2.BFE .. ...84.6450 |. 1,653,403 |. . 1,953,333 |.. .0 .4.3%6 |......4.374 ....01/15/2020 .. 01/20/2050
83546D-A0-1 . SONIC CAPITAL LLC SONIC_21-1A Series 144 . 2 .2.BFE .. ...72.3000 |. .. 7,139,596 |. .9,875,000 |.. .0 .2.636 |......2.650 ....07/29/2021 .. 08/20/2051
872480-AA-6 ..... TIF FUNDING | LLC TIF_20-1A Series 144A . 4 1.F FE . . 13,087,636 |...85.9170 |. . 11,249,433 |. 13,093,333 13,089,297 |.. .0 .2.090 |......2.110 ....08/17/2020 .. 08/20/2045
872480-AE-8 ..... TIF FUNDING Il LLC TIF_21-1A Series 144A . -2 1FFE .. 3,405,410 |...83.0620 |. .. 2,828,955 |. . 3,405,833 . 3,405,487 |.. .0 .1.650 |......1.658 ....01/25/2021 .. 02/20/2046 ...
87342R-AJ-3 ... TACO BELL FUNDING BELL_21-1 Series 144A .. .2 .2.BFE .. . 14,605,5% |...75.9650 |. .11,280,803 |. 14,850,000 14,624,155 |.. .0 ......2.542 |......2.914 ...02/09/2022 .. 08/25/2051 ...
87407R-AA-4 ..... TAL ADVANTAGE LLC TAL_20-1A Series 144A .. 4 LR FE L .. 87.8010 |...covvnnnnnns 6,705,807 |.... . 7,637,500 |.. ... 7,635,243 O 346 |0 [0 2.050 |...... 2.068 .. 156,569 [....09/09/2020 ... |....09/20/2045 ...
88167H-AG-1 ..... TESLA AUTO LEASE TRUST TESLA_2 Series 14 .... 2 e [ 2B FE L ...98.9330 |....covnunnnns 1,978,652 |.... .2,000,000 |.. .... 1,999,997 O e 14 0 0 e 2.330 |...... 2.342 ... 46,600 |....07/30/2020 ...|....02/20/2024 ...
88315L-AE-8 ..... TEXTAINER MARINE CONTAINERS LT Series 14 .... 4 LR FE L ...90.6210 |....covnnnnnns 9,445,843 |.... 10,423,487 |.. ...10,450,678 JLUS PO V- - FUUUUUURRRU | I AN | B R 2.730 |...... 2.660 .. 284,561 |....08/11/2020 ...|....08/21/2045 ...
89237M-AA-7 ..... TOYOTA AUTO LOAN EXTENDED NOTE Series 14 .... N2 e | LA FE L ...88.7260 |... .... 17,523,346 |.... 19,750,000 |.. ...19,749,019 0 . 304 [0 0 [ 1.070 |...... 1.074 .. 211,325 |....08/01/2021 ... |....02/27/2034 ...
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC T Series 14 .... 4 LR FE L ...85.6720 |.......eunnnns 6,928,715 |.... ....8,086,341 O i 18 0 [0 2.110 |...... 2123 .. 183,592 [....08/25/2020 ... |....09/20/2045 ...
89680H-AB-8 ..... TRITON CONTAINER FINANCE LLC T Series 14 . N .. 2.BFE ..|... ...86.5280 |....covnunnnns 3,498,990 |.... ....4,043,190 O [ 88 |0 [0 e 3.740 |...... 3.773 .. 151,236 |....08/25/2020 ... |....09/20/2045 ...
90782J-AA-1 ... UNION PACIFIC RAILROAD CO 2015 UNION PAC .. 1 .1.DFE .. ...92.0830 |. ..5,791,969 |. .6,443,835 |.. .0 ..(29,915) |. .2.695 |......2.039 169,514 |....02/12/2020 .. 05/12/2027 ...
90932J-AA-0 . UNITED AIRLINES 2019-2 CLASS A UNITED Al . 1 1FFE .. .. 80.6780 |. .. 3,568,083 |. . 4,422,622 . 4,435,658 |.. .0 (1,337) |- .2.700 |......2.650 ....12/16/2019 .. 05/01/2032
918286-AA-3 ..... VSE VOI MORTGAGE LLC VSTNA_18- Series 14 . 2 1AFE .. ...96.9570 |. .. 1,826,562 |. . 1,883,883 1,891,921 |.. .0 (1,352) | .3.560 |......3.418 ....03/27/2019 .. 02/20/2036
92888B-AF-6 ..... VOLVO FINANCIAL EQUIPMENT LLC Series 144 . 2 1AFE . ...97.8120 |. ..4,303,746 |. .4,400,000 . 4,399,591 |.. .0 .2.500 |......2.518 ....11/05/2019 .. 05/17/2027
95058X-AG-3 ..... WENDYS FUNDING LLC WEN_19-1A Series 144A . 2 .2.BFE .. ...91.9600 |. .. 3,347,344 |. .3,640,000 |.. .0 ......3.783 |......3.800 ....06/13/2019 .. 06/15/2049 ...
95058X-AL-2 ..... WENDYS FUNDING LLC WEN_21-1A Series 144A .... 2 e [ 2B FE L L. 77.8680 |..ccevnnnnnnns 7,669,949 |.... ....9,850,000 JLO I N | [ AR | B ISR | B AU 2.775 |...... 2.785 ...06/16/2021 ...|....06/15/2051 ...
950739-AA-0 ..... WEPCO ENVIRONMENTAL TRUST FINA WEPCO ENV .... I .. 1.AFE ..|... ...86.7090 |.......oennnns 5,025,097 |.... ....5,795,361 O 0 o0 [0 1.578 |...... 1.578 ....06/04/2021 ...|....12/15/2035 ...
96328G-AH-0 ..... WHEELS FLEET LEASE FUNDING LLC Series 14 .... 2 ... 1.F FE ..|... ...93.3190 |..ccorninnnnns 9,331,902 |.... ....9,999,691 0 [ 108 |0 o0 e 3.200 |...... 3.223 ....03/11/2022 ...|....10/18/2036 ...
98162Y-AF-0 ..... WORLD OMNI AUTO RECEIVABLES TR WORLD OMN ... 4 [ TAFE L ...99.7920 |.....oonnnnnns 5,239,062 |.... ... 5,249,828 LU R 1/: T N | N RN | ) AN 3.340 |...... 3.366 ....01/23/2019 ...|....06/16/2025 ...
98164E-AE-5 ..... WORLD OMNI AUTO RECEIVABLES TR WORLD OMN ... 2 ... .. 1.CFE ..|... ...90.6660 |.............. 8,159,919 |.... ....8,999,152 JLO N Y (* I IO | B IR | B AU 0.640 |...... 0.644 ....02/03/2021 ...|....12/15/2026 ...
98164E-AF-2 ..... WORLD OMNI AUTO RECEIVABLES TR WORLD OMN . I VAN 1.F FE ..|... ...89.2230 |.....couunnnns 2,988,965 |.... ... 3,349,729 0. R £ PO | N RN | B RN 0.890 |...... 0.894 ....02/03/2021 ...|....08/16/2027 ...
00908P-AA-5 ..... AIR CANADA Series 144A 1T |- LFFE .t ...84.5910 |...cconnennnns 2,018,008 |.... ....2,385,600 0 . o0 o0 o0 e 3.300 |...... 3.299 ...12/07/2017 ...|....01/15/2030 ...
009090-AA-9 ..... AIR CANADA 2015-1 CLASS A PASS SERIES 14 .... T | LFFE Lt ...80.4120 |.......eennnns 1,799,191 |.... ....2,023,312 JLU PO /N1 7Y FUUUUUUURURURROR | [ IR | B R 3.600 |...... 3.432 ...06/06/2016 ...|....03/15/2027 ...
30023J-CB-2 . EVERGREEN CREDIT CARD TRUST EV Series 14 . .. 2.BFE .. ...99.8440 |. .. 2,496,094 |. . 2,499,913 |.. .0 L (13) ] oo 7.440 |......7.556 ....12/07/2022 .. 11/15/2026 ...
576339-CR-4 ..... MASTER CREDIT CARD TRUST MCCT_ Series 14 .... .. 1.DFE ..|.. .. 1,848,207 )...88.8240 |.............. 1,642,355 |.... .1,849,000 |. .... 1,848,351 0. et 0 0 2.380 |...... 2.401 ...01/21/2022 ... |....07/21/2028 ...
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576339-CS-2 ..... MASTER CREDIT CARD TRUST MCCT_ Series 14 .....ocooounfoes o] ooeeiin | ceeeeeees 2B FE | 4,998,733 |...88.2710 [....oeeeennnn 4,413,571 | 5,000,000 |.eeevunnnnns 4,998,968 |....oviiiiinnnn (U Y| AN | Y AR | R RO~ £ 1 I FN 2,751 [MON oooe oeviiiiiieees 3,792 | 122,850 |....01/21/2022 ...|....07/21/2028 ...
03768M-AL-1 ... APIDOS CLO APID_20-33A Series 144A ... [V 2 oo |- 1.CFE ). .. 5,000,000 |...96.2410 |....eennnneenn 4,812,050 |.... ....5,000,000 |.. ....5,000,000 O 0 0 [0 00l.5.925 | 5.966 | JAJO ... 56,777 |... ....09/14/2021 ...|....10/24/2034 ...
04018L-AL-9 ..... ARES CLO LTD ARES_18-50A Series 144A . [CR—. v |- 1.CFE ... .10,000,000 |...97.1680 |.............. 9,716,800 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0l 50611 5.649 [ JAJO ... 121,569 |... ....06/03/2021 ...|....01/15/2032 ...
08186P-AN-3 ..... BENEFIT STREET PARTNERS CLO LT Series 14 .... [V 2 oo |- 1.CFE ..)... .. 5,000,000 |...96.7150 |....eennnneenn 4,835,750 |.... ....5,000,000 O 0 0 0 5T 5.751 [ JAJO ....61,868 |... ....11/02/2021 ...|....10/15/2034 ...
09228Y-AA-0 ..... BLACKBIRD CAPITAL AIRCRAFT BBI Series 14 .... D...... 2 |- 1.CFE ... .. 1,166,828 |...91.1100 |.............. 1,092,360 |.... .... 1,187,581 O 5,593 L0 0000020487 | 3.468 [MON ..... |eeeeeeeeinnnns 1,326 |... ....03/29/2019 ...|....12/16/2041 ...
124810-AC-9 ..... CBAM CLO MANAGEMENT CBAM_18-5A Series 14 .... |- TAFE L .. 3,900,000 |...98.4930 |.....eunnnnnnn 3,939,720 |.... ... 3,949,342 O e 17,787 eiiiienl0 00022050099 |- 5.721 [ JAJO .... 43,059 |... ...06/29/2020 ...|....04/17/2031 ...
12481X-AS-9 ..... CBAM CLO MANAGEMENT CBAM_18-6A Series 14 .... |- 1.CFE ... ...97.2830 |...coovnnnnnns 5,107,358 |.... ....5,250,000 O 0 0 [0l 8179 | 6.227 .. 70,288 |... ....11/27/2019 ...|....01/15/2031 ...
12510T-AC-8 ..... CBAM CLO MANAGEMENT CBAM_19-11 Series 14 . .. 1.CFE ..|... . ...96.6600 |... ..4,833,000 |.... ....5,000,000 O 0 0 [0 000050993 | 6.035 ....10/25/2021 ...|....01/20/2035 ...
12548\1-BF-1 ... CIFC FUNDING LTD CIFC_15-1A Series 144A ... 1AFE .. 1,000,000 |...98.7120 |. ..987,120 |. .1,000,000 |.. .0 .5.464 ... 12/12/2017 .. 01/22/2031
12807C-AA-1 ... CAL FUNDING IV LTD CAI_20-1A Series 144A . 1FFE .. . 12,128,510 |...86.5120 |. . 10,494,947 |. 12,129,355 |.. .0 .2.236 ....09/01/2020 .. 09/25/2045
14314H-AS-3 ..... CARLYLE GLOBAL MARKET STRATEGI Series 14 . .1.CFE .. .10,000,000 |...97.2850 |. ..9,728,500 |. 10,000,000 10,000,000 |.. .0 ......5.987 ... 12/17/2021 .. 10/20/2032 ...
14316A-AC-1 ..... CARLYLE GLOBAL MARKET STRATEGI Series 14 .... |- TAFE L .. 3,750,000 |...95.3930 |eeeuunnnnnnnn 3,577,238 |.... ....3,750,000 |.. ... 3,750,000 O 0 0 [0 el 5.493 |l 5.527 ...12/15/2017 ...|....01/20/2030 ...
14316C-AG-8 ..... CARLYLE GLOBAL MARKET STRATEGI Series 14 .... |- 1.CFE ... .. 5,000,000 |...96.0880 |.............. 4,804,400 |.... .5,000,000 |.. ....5,000,000 O 0 0 [0l 50611 5.649 ....06/15/2018 ...|....07/15/2030 ...
150323-BC-6 ..... CEDAR FUNDING LTD CEDF_14-4A Series 144A .... |- 1.CFE ..|... .. 8,500,000 |...96.4020 |.............. 8,194,170 |.... .8,500,000 |.. ....8,500,000 O 0 0 [0 50975 | 6.019 ....05/28/2021 ...|....07/23/2034 ...
17180T-BC-5 ..... CIFC FUNDING LTD CIFC_16-1A Series 144A ... ... 1.CFE ..|... .. 2,500,000 |...96.3020 |.....eunnnnnnn 2,407,550 |.... ....2,500,000 O 0 0 [0 0000.5.978 |l 6.022 .. 1171972021 ... |....10/21/2031 ...
26254C-AA-9 ... DRYDEN SENIOR LOAN FUND DRSLF_ Series 14 .. |- TAFE L .. 5,000,000 |. 100.5920 |-.eeuunnneenns 5,029,600 |.... ....5,000,000 O 0 0 0l 40432 | 4.451 ....10/18/2022 ...|....10/15/2035 ...
26254C-AC-5 ..... DRYDEN SENIOR LOAN FUND DRSLF_ Series 14 .. |- 1.CFE ... . 100.2600 |.............. 5,013,000 |.... ....5,000,000 O 0 0 00000050382 | 5.412 ....10/18/2022 ...|....10/15/2035 ...
36319X-AC-1 ..... GALAXY CLO LTD GALXY_18-25A Series 144A .. |- 1.CFE ... . ...98.0540 |....covnnnnnns 3,677,025 |.... .... 3,726,085 O 2,595 [0 e l0 |.....6.008 ... 6.207 ...06/11/2019 ...|....10/25/2031 ...
36320M-AL-2 ..... GALAXY CLO LTD GALXY_15-20A Series 144A .. 1.AFE ..|... .. 5,000,000 |...98.5460 |.............. 4,927,300 |.... ....5,000,000 O 0 0 [0 005,243 | 5.217 ....02/23/2018 ...|....04/20/2031 ...
37959P-AA-5 ... GLOBAL SC FINANCE SRL SEACO_20 Series 14 . 1FFE .. 3,750,476 |.. 88.6800 |. .. 3,326,061 |. .3,750,519 |.. .0 .2.181 ....09/02/2020 .. 10/17/2040
38137H-BU-1 ..... GOLDENTREE LOAN OPPORTUNITIES Series 144 .. 1AFE .. ...99.1180 |. .. 5,203,695 |. .5,250,000 |.. .0 .5.291 ....12/08/2017 .. 01/18/2031
48662L-AC-5 ..... KAYNE CLO LTD KAYNE_21-10A Series 144A . .1.CFE .. ...95.0340 |. ..4,751,700 |. .5,000,000 |.. .0 .5.778 ....02/05/2021 .. 04/23/2034
48662N-AA-5 ..... KAYNE CLO KAYNE_21-11A Series 144A ... 1AFE .. ...97.0900 |. .. 4,854,500 |. .5,000,000 |.. .0 .5.100 ....03/18/2021 .. 04/15/2034 ...
48662N-AC-1 ..... KAYNE CLO KAYNE_21-11A Series 144A ... 1.C FE .. ...96.5800 |. .. 3,138,850 |. . 3,250,000 .3,250,000 |.. .0 ......5.565 ...03/18/2021 .. 04/15/2034 ...
50189P-AL-6 ..... LCM LTD PARTNERSHIP LCM_25A Series 144A ... 1.B FE ..|... ...97.2470 |... 5,834,820 |.... .6,000,000 |.. 6,000,000 O 0 0 [0 0000050893 |l 5.933 ...07/10/2017 ...|....07/20/2030 ...
55817K-AC-6 ..... MADISON PARK FUNDING LTD MDPK_ Series 14 .... 1.AFE ..|... . 100.2300 |... 5,011,500 |.... .5,000,000 |.. 4,987,591 O e 91 0 k040850 |- 4.922 ....09/30/2022 ...|....10/21/2034 ...
55817K-AE-2 ..... MADISON PARK FUNDING LTD MDPK_ Series 14 .... 1.CFE ..|... . 100.2960 |... 5,014,800 |.... .5,000,000 |.. 5,000,000 O 0 0 00000252300 |- 5.333 ....09/30/2022 ...|....10/21/2034 ...
56844Y-AA-5 ..... Signal Peak CLO, LLC Series 144A - TAFE L. . ...98.5290 |... 7,020,191 |.... .7,125,000 |.. 7,123,747 O e 370 [0 0 nll.50468 |l 5.513 .. 159,030 |....12/18/2020 ...|....04/25/2031 ...
675711-AC-9 ..... OCTAGON INVESTMENT PARTNERS XX Series 14 . .. 1.CFE ..|... .. 5,000,000 |...96.9240 |... 4,846,200 |.... 5,000,000 O 0 0 [0 5743 | 5.782 .. 128,954 |....10/17/2017 ...]....01/20/2031 ...
82666T-AE-9 ..... SIGNAL PEAK CLO LLC SPEAK_14-1 Series 14 . 1.CFE ..|... .. 7,000,000 |...95.5070 |... 6,685,490 |.... 7,000,000 O 0 0 [0 160027 |- 6.046 ..200,776 |....04/08/2021 ...|....04/17/2034 ...
860444-AN-8 ..... STEWART PARK CLO LTD STWRT Series 144A .... 1.AFE .. 1,944,000 |...96.6530 |. .. 1,933,060 |. .1,963,203 |.. .0 .5.879 . 45,703 |....06/08/2020 .. 01/15/2030 ...
88315L-AG-3 ..... TEXTAINER MARINE CONTAINERS LT Series 14 . 1.F FE .. 7,833,218 |.. 87.1770 |. ..6,830,827 |. . 7,835,551 .7,833,764 |.. .0 .2.115 164,547 |....09/08/2020 .. 09/20/2045
88315L-AL-2 ..... TEXTAINER MARINE CONTAINERS VI Series 14 . 1FFE .. ...84.1070 |. ..5,024,019 |. .5,973,333 5,971,973 |.. .0 .1.694 100,352 |....02/02/2021 .. 02/20/2046
88315L-AN-8 ..... TEXTAINER MARINE CONTAINERS VI Series 14 . .2.BFE .. ...83.2080 |. ..996,632 |. 1,197,375 |.. .0 .2.545 . 30,183 |....02/02/2021 .. 02/20/2046
92326J-AE-2 . VENTURE CDO LTD VENTR_21-41A Series 144A . 1AFE .. ...96.8130 |. ..6,776,910 |. .7,000,000 |.. .0 ......5.882 187,633 |....01/11/2021 .. 01/20/2034 ...
92332T-AD-4 ... VENTURE CDO LTD VENTR_20-39A Series 144A .... .. 1.CFE ..|... .. 7,000,000 |...96.9940 |.............. 6,789,580 |.... ....7,000,000 O 0 0 [0 0000050879 | 5.908 .. 199,210 |....02/25/2020 ... |....04/15/2033 ...
92333B-AU-4 ... VENTR_19-37A Series 144A 1.B FE ..|... 5,000,000 |...97.4500 |.............. 4,872,500 |.... ....5,000,000 O 0 0 [0 00050761 | 5.802 .. 139,744 |....07/30/2021 ...|....07/15/2032 ...
92914R-BG-6 ..... VOYA CLO LTD VOYA_14-4A Series D...... 4 |- TAFE L ...4,937,500 |...97.4090 |.....ennnnnnnn 4,870,450 |.... .... 4,964,331 O 3491 0 0 50559 | 5.791 .. 124,480 |....01/08/2019 ...|....07/14/2031 ...
92917C-AG-7 ..... VOYA CLO LTD VOYA_13-1A Series [CRR—. 4 | TAFE L .. 5,000,000 |...97.4370 |.....eunnnnnnn 4,871,850 |.... ....5,000,000 O 0 0 [0 000005429 | 5.465 .. 119,329 [....09/29/2017 ...|....10/15/2030 ...
92918B-AS-2 ..... VOYA CLO LTD VOYA_19-4A Series . [V 2 |- 1.CFE ... .. 9,000,000 |...96.8530 |....euunnnnenn 8,716,770 |.... ....9,000,000 JOJ ORI | I FOURPRRRY | N FEPUPRRRRRRIN | N SR T (<) I AU 5.801 .. 220,935 |....12/16/2021 ...|....01/15/2035 ...
92918N-AQ-0 ... VOYA CLO LTD VOYA_20-3A Series 144A .......cooovvvvrnsfoun .ot C...... 2 iiiiinnns LAFE L 10,000,000 |...97.7660 |.............. 9,776,600 |............ 10,000,000 |............ 10,000,000 |................ 0 fooeviiiiiinenn0 v o0 0050308 Ll 5.428 222,423 |....09/30/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,002,443,451 | XXX 1,006,039, 504 1,092,708,716 1,092,531,339 0 24,899 0 0 XXX XXX XXX 3,438,027 23,672,995 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,612,316,686 | XXX 4,211,547,972 4,611,094,618 4,593,006, 267 (15,522,228) (1,352,846) 0 0 XXX XXX XXX 31,085,517 112,794,221 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX




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

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 3,075,652,084 | XXX 3,584,505,042 3,986, 765,902 3,963,265,289 (15,522,228) (564,968) 0 0 XXX XXX XXX 29,760,779 98,729,480 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,092,443,451 [ XXX 1,006,039, 504 1,092,708,716 1,092,531,339 0 24,899 0 0 XXX XXX XXX 3,438,027 23,672,995 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 5,068,005,535 | XXX 4,590, 544,546 5,079,474,618 5,055,796,628 (15,522,228) (540,069) 0 0 XXX XXX XXX 33,198,806 122,402,475 XXX XXX

FANE

. Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1ALS 433,106,194 1B ..$......... 203,274,823 1C..$...........461,230,738 1D ..$......... 206,368,999 1E.$ ... 359,956,448 1F ..$........... 723,114,940 1G..$........... 651,387,294
1B  2A.$...... 583,734,645 2B ..$.......... 876,533,180 2C..$ ...........453,986,905
1C ....31,554,102 3B ..$............ 38,156,345 3C..$ ... 33,392,015
1D . 4B ..§ .. 4C ..$ .0
1E 5B .. 5C..$... ...0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

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

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
P4703#-10-1 ... |GENWORTH SEGUROS DE CREDIT A LA VIVIENDA .......... | ........... |D .............................. 80.000 |-eeueeieeiiniieeees 3,000 |......... 37.500 [eeeeenniaiaennnnnns 3,000 [o.eiiiiiiiiieeeeees 3,000 |+eeunnnnareernnnnarrernne forrreennnnnaareennnnnaanee fonaaseernnnnaareernnnns [reernnnnasreennnnnaanees fareeeernnnnneeeeennnnaes foonaaseeerennnaaeeeeenes [ PP .. 01/02/2007 .. eees wunnns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 3,000 XXX 3,000 3,000 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 3,000 XXX 3,000 3,000 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

5999999999 - Total Preferred and Common Stocks

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 0 1B..
1B ...0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
284035-Al-4 ......... EL SEGUNDO CALIF PENSION OBLIG .|....08/30/2022 ... |PIPER JAFFRAY & HOPWOOD .... 813,200 |.. .... 1,000,000 |..
64990F-T7-9 ......... NEW YORK ST DORM AUTH NEW YORK ST DORM A ... ...01/14/2022 ... |Tax Free Exchange .. 6,519,649 |.. .... 6,570,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,332,849 7,570,000
00217Q-AD-3 ......... ARI FLEET LEASE TRUST ARIFL_22 Series 14 .....oieiieeiiieieieeie e e e eeene e e e e eeni e e e eeene e e e e eenn e e eeennn [ onnneeeennnnnes [on .04/07/2022 ... [MIZUHO SECURITIES 3,369,643 |..covvnniieiiininns 3,370,000
00217Q-AE-1 ......... ARI FLEET LEASE TRUST ARIFL_22 Series 14 . .|...04/07/2022 ... [MIZUHO SECURITIES .. 6,998,4% |.. 7,000,000 ..
00751Y-AE-6 ......... ADVANCE AUTO PARTS INC. .eeeeeeeenniieeeeens . |--..05/20/2022 ... | JEFFRIES & COMPANY INC ... 4,708,350 |.. 5,000,000 ..
00846U-AL-5 ......... AGILENT TECH INC AGILENT TECHNOLOGIES IN . ...06/25/2022 ... |BARCLAYS CAPITAL INC 5,609,990 |.. 6,210,000 |..
012653-AD-3 ......... ALBEMARLE CORP  4.650% 06/01/27 .......... 05/10/2022 ... |BANC OF AMERICA SECURITIES LLC . .. 4,995,400 |.. 5,000,000 ..
025816-CS-6 ......... AMERICAN EXPRESS COMPANY .. . | BARCLAYS CAPITAL INC .. 3,746,513 |.. 3,750,000 |..
025816-Cil-7 . ..| AMERICAN EXPRESS COMPANY .. .| MORGAN STANLEY .......... . 4,990,650 .5,000,000
03027X-BV-1 . ..| AMERICAN TOWER CORP AMERICAN TOWER CORPO . 03/29/2022 ... [J.P. MORGAN SECURITIES INC . 4,975,850 .5,000,000
031162-DD-9 . .| AMGEN INC ~ 3.000% 02/22/29 .............. 02/17/2022 ... |CITIGROUP GLOBAL MARKETS ... . 4,984,350 .5,000,000

03236V-AC-5 .........
03236V-AD-3 .........
03236X-AB-3 .........
03236X-AC-1 .........
03236X-AD-9 .........
03740L-AD-4 .........
03740L-AF-9 .........
043176-A0-1 .........
04621X-AN-8 .
04685A-3L-3 .
052769-AG-1 . .
053200-AQ-5 .........
05565E-CA-1 .........
06051G-KJ-7 .........
06406R-BK-2 .........
06406R-BII-8 .........
071813-CS-6 .........
085770-AA-3 .........
09261H-B*-7

09951L-AB-9 .
11135F-BR-1 .
114259-AW-4 .
115236-AC-5 .
12434K-AA-4 . .
12434K-AB-2 .........
12511J-AB-1 .........
12511J-AC-9 .........
12511J-AD-7 .........
126117-AV-2 .........
127097-AG-8 .........
14040H-CN-3 .
14040H-CS-2 .
14040H-CV-5 .
150890-AN-4 .
153609-K*-2 . .
172067-NG-2 .........
184496-AP-2 .........
200339-EX-3 .........
207651-F@-4 .........
20825C-Ali-4 .........
21036P-BK-3 .........
21871X-AE-9 .........
224044-CL-9 .........

.| ASSURANT INC
..| ATHENE GLOBAL FUNDING Series 144A .
.| AUTODESK INC

..|BO0Z ALLEN HAMILTON INC Series 144A
..| BROADCOM INC Series 144A ..
..| BROOKLYN UNION GAS CO Series 144A ..
.. | BRONN & BROWN INC
.| BXG RECEIVABLES NOTE TRUST BXG Series 14 .

.. | CAPITAL ONE FIN CORP CAPITAL ONE FINANCI .
..| CAPITAL ONE FIN CORP CAPITAL ONE FINANCI .
..| CAPITAL ONE FIN CORP CAPITAL ONE FINANCI .
.. | CELANESE US HOLDINGS LLC ..
.| CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON .

AXIS EQUIPMENT FINANCE RECEIVA Series 14 .
AXIS EQUIPMENT FINANCE RECEIVA Series 14 ....
AXIS EQUIPMENT FINANCE RECEIVA Series 14 ....
AXIS EQUIPMENT FINANCE RECEIVA Series 14 ....
AXIS EQUIPMENT FINANCE RECEIVA Series 14 ....
AON CORP / AON GLOBAL HOLDINGS AON CORP/ ...
AON CORP / AON GLOBAL HOLDINGS
ARTHUR J GALLAGHER & CO
2.650% 01/15/32 .

2.850% 01/15/30 ....
AUTONATION INC ~ 4.750% 06/01/30 ...
BMI US CAPITAL LLC Series 144A
BANK OF AMERICA CORP  2.551% 02/04/28 ..
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON/THE NY
BAXTER INTERNATIONAL INC. BAXTER INTERNA ....
BERRY GLOBAL ESCROW CORPORATIO Series 14 ....
BLACKSTONE PRIVATE CREDIT FUND

2.375% 03/15/31 .

BXG RECEIVABLES NOTE TRUST BXG Series 14 .
CCG RECEIVABLES TRUST CCG_22-1 Series 14 ....
CCG RECEIVABLES TRUST CCG_22-1 Series 14 ....
CCG RECEIVABLES TRUST CCG_22-1 Series 14 ....
CNA FINANCIAL CORP  3.900% 05/01/29
COTERRA ENERGY INC ~ 3.900% 06/15/27

CITIGROUP INC ~ 3.070% 02/24/28
CLEAN HARBORS, INC. Series 144A ...
COMERICA BANK  5.332% 08/25/33 ...
CONNECTICUT NATURAL GAS CORPOR CONNECTIC .
CONOCOPHILLIPS  3.750% 10/01/27
CONSTELLATION BRANDS INC
SUNAMERICA INC Series 144A ..
COX COMMUNICATIONS INC Series 144A

.|....01/19/2022 ...
o|....01/19/2022 ...
.|....00/14/2022 ...
.|-...00/14/2022 ...
.|....00/14/2022 ...
coen|-..02/23/2022 ...
..|....09/07/2022 ...
L 11/02/2022 ...

.| GOLDMAN SACHS & CO ..
.| MORGAN STANLEY ....
. | JEFFRIES & COMPANY INC
.|-...06/03/2022 ...
.|....03/28/2022 ...
.|....02/01/2022 ...
.|....07/19/2022 ...
.|-...10/19/2022 ...
.|....06/14/2022 ...
.|....08/28/2022 ...
...10/11/72022 ...
.|BANC OF AMERICA SECURITIES LLC .
. |HSBC SECURITIES INC ....
.| J.P. MORGAN SECURITIES INC
.[Various ..
04/22/2022 ...
.|....04/22/2022 ...
.|-...06/08/2022 ...
.|....06/08/2022 ...
.|-...06/08/2022 ...
.|....06/02/2022 ...
... 12/28/2022 ...
03/02/2022 ...
.| MORGAN STANLEY .
.| MORGAN STANLEY .
.[Various ..
.| J.P. MORGAN SECURITIES INC
.|....02/16/2022 ...
.|....06/08/2022 ...
oer|-...08/18/2022 ...
.. |....01/11/72022 ...
.|-...05/09/2022 ...
.|....06/02/2022 ...
...08/31/2022 ...
...06/01/2022 ...

BANC OF AVERICA SECURITIES LLC .
BANC OF AMERICA SECURITIES LLC .
Suntrust Banks Inc
Suntrust Banks Inc ..
Suntrust Banks Inc ..
MORGAN STANLEY
CITIGROUP GLOBAL MARKETS
STONECASTLE SECURITIES LLC

Suntrust Banks Inc
MORGAN STANLEY
BANC OF AMERICA SECURITIES LLC .
Various
CITIGROUP GLOBAL MARKETS
Tax Free Exchange
DEUTSCHE BANK SECURITIES INC. ..
GOLDMAN SACHS & CO

KEYBANC CAPITAL MARKET
KEYBANC CAPITAL MARKET
BMO NESBITT BURNS ...
BMO NESBITT BURNS ...
BMO NESBITT BURNS ...
AVHERST
Tax Free Exchange ...
MORGAN STANLEY .

CITIGROUP GLOBAL MARKETS ...
WELLS FARGO BANK .
Various
STONECASTLE SECLRITIES LLC ...
Tax Free Exchange
BANC OF AVERICA SECURITIES LLC .
GOLDMAN SACHS & CO
JEFFRIES & COMPANY INC ...uveeiiiiiiiiiiiis s s sttt e st et e et e s e e e e e e e e e e e e asinenes

7,681,450 |..
3,899,826 |..
.. 3,749,405 |..
4,073,731 |..
.. 7,497,6% |..
4,447,508 |..
.... 1,998,440 |..
... 7,215,364 |..

.5,325,180
. 4,500,000
. 5,431,860
4,857,650 |..
.. 4,994,750 |..
5,000,000 |..
5,004,440 |..
4,982,690 |..
.. 3,999,840 |..
2,525,000 |..
4,937,850 |..
. 3,967,500
. 4,997,550
.5,000,000
. 3,971,606
. 3,305,001
1,239,345 |..
4,999,926 |..
.. 7,969,029 |..

5,961,920 |..
... 7,165,342 |..
. 4,450,000
.5,000,000
. 3,000,000
. 9,996,680
. 8,000,000
5,000,000 |..
1,935,000 |..
5,004,800 |..
3,968,874 |..
.. 3,057,423 |..
4,997,100 |..
9,990,900 |..

6,539,403

. 7,000,000
. 4,500,000
. 6,000,000

. 4,000,000
.5,000,000
.5,000,000
. 4,875,000
. 3,305,722

. 4,450,000
.5,000,000
. 3,000,000
10,000,000
. 8,000,000

....................... 7,999,000

.... 7,683,000 [..
... 3,900,000 [..
.... 3,750,000 [..
.... 4,074,000 [..
.... 1,500,000 [..
... 4,450,000 [..
....2,000,000 |..
.... 7,600,000 [..

....5,000,000 [..
....5,000,000 [..
....5,000,000 [..
....5,000,000 [..
....5,000,000 [..
....4,000,000 [..
... 2,500,000 [..
....5,000,000 [..

... 1,239,648 |..
....5,000,000 [..
.... 7,970,000 [..
.... 1,000,000 [..
.... 6,200,000 [..
.... 7,000,000 [..

....5,000,000 [..
....2,000,000 |..
....5,000,000 [..
.... 4,200,000 |..
... 3,000,000 [..
....5,000,000 [..
...10,000,000 [..
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2282V-AZ-4 ......... CROWN CASTLE INTERNATIONAL COR CROIN CAS ... -|----03/02/2022 ... |BANC OF AMERICA SECURITIES LLC . .... 4,987,900 [.. ....5,000,000 [..
23345M-AC-1 ......... DT MIDSTREAM INC 144A - Pvt Hghly Mktble .... ....03/30/2022 ... |J.P. MORGAN SECLRITIES INC .... 4,993,100 [.. ....5,000,000 [..
24703-AE-9 ......... DELL EQUIPMENT FINANCE TRUST D Series 14 .... ....03/10/2022 ... Soc Gen .. ... 7,749,468 |.. ... 1,750,000 |..
24703-AF-6 ......... DELL EQUIPMENT FINANCE TRUST D Series 14 .... ...08/10/2022 ... [Soc Gen .. .... 8,998,378 [.. ....9,000,000 [..
25278X-AV-1 ......... DIAMONDBACK ENERGY INC ...12/12/2022 ... [DEUTSCHE BANK SECURITIES INC. ... 5,222,400 |.. ....5,000,000 [..
256677-AL-9 . ..|DOLLAR GENERAL CORP DOLLAR GENERAL CORPO . 09/06/2022 ... |Various ............cceee.. . 4,988,200 .5,000,000
26209X-AF-8 . ..|DRIVEN BRANDS FUNDING LLC HONK Series 14 . 09/28/2022 ... | BARCLAYS CAPITAL INC . 4,000,000 . 4,000,000
26441C-BT-1 . ..|DUKE ENERGY CORP  4.500% 08/15/32 .. 08/08/2022 ... |PNC CAPITAL MARKETS . . 4,743,160 . 4,750,000
27409L-A*-4 ......... EAST OHIO GAS CO  6.190% 12/15/32 .. «|----12/16/2022 ... |BARCLAYS CAPITAL INC .. 5,000,000 |.. ....5,000,000 [..
278062-AH-7 ......... EATON CORPORATION  4.150% 03/15/33 ... «ev|-...08/16/2022 ... [DEUTSCHE BANK SECURITIES INC. 4,122,071 |.. .... 4,125,000 [..
291011-B0-6 ......... EMERSON ELECTRIC CO  2.000% 12/21/28 . - |--..02/14/2022 ... [CITIGROUP GLOBAL MARKETS 4,785,200 |.. ....5,000,000 [..
20365B-AA-1 .........|ENTEGRIS ESCRON CORP Series 144A +|----06/01/2022 ... | MORGAN STANLEY 8,828,190 |.. ....9,000,000 [..
29374J-AC-9 ......... |ENTERPRISE FLEET FINANCING LLC Series 14 . - |----06/15/2022 ... |ROYAL BANK OF CANADA .. ... 14,996,972 |.. ... 15,000,000 |..
31620M-BU-5 ......... FIDELITY NATIONAL INFORMATION FIDELITY N . .|----07/06/2022 ... |J.P. MORGAN SECURITIES INC .. 4,992,050 |.. ....5,000,000 [..
316773-DG-2 ......... FIFTH THIRD BANCORP  4.772% 07/28/30 .... -|----07/25/2022 ... | GOLDMAN SACHS & CO 3,000,000 |.. ... 3,000,000 [..
337738-AU-2 ......... FISERV INC ~ 3.500% 07/01/29 ...02/10/2022 ... [ GOLDMAN SACHS & CO 5,120,650 |.. ....5,000,000 [..
34528L-AG-0 . ..|FORD CREDIT AUTO LEASE TRUST F FORD CRED . .| BARCLAYS CAPITAL INC 11,997,978 12,000,000
34528L-AH-8 . ..|FORD CREDIT AUTO LEASE TRUST F FORD CRED . .| BARCLAYS CAPITAL INC .. . 4,290,337 . 4,300,000
361448-BK-8 . ..| GATX CORP GATX CORPORATION ........... .| CITIGROUP GLOBAL MARKETS . 4,704,828 . 4,750,000
361528-AA-0 ......... GBX LEASING GBXL_22-1 Series 144A . . |----02/01/2022 ... |WELLS FARGO BANK 8,743,578 |.. ... 8,747,787 |..
36265-AF-0 ......... GM FINANCIAL SECURITIZED TERM GM FINANCI .... -|----07/06/2022 ... |BANC OF AMERICA SECURITIES LLC .... 6,997,878 |.. .... 7,000,000 [..
36265-AG-8 ......... GM FINANCIAL SECURITIZED TERM GM FINANCI .... .|----07/06/2022 ...|BANC OF AMERICA SECURITIES LLC .... ... 2,249,750 |.. .... 2,250,000 [..
36266F-AE-9 ......... GM FINANCIAL AUTOMOBILE LEASIN GM FINANC . B O T B o e N 4,999,854 |.. ....5,000,000 [..
36266F-AF6 ......... GM FINANCIAL AUTOMOBILE LEASIN GM FINANC . +|----05/03/2022 ... |BMO NESBITT BURNS .....eeeeeeeiieeeee e e et e e e are e e e e [ereee e e e e e e e e e e e e e eens [oteee e e e e 4,999,303 |.. ....5,000,000 [..
37940X-A0-5 ......... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC .... +|----08/08/2022 ... |BANC OF AMERICA SECURITIES LLC ..eeiiuiiiiiiieiiiiiiiie ettt [oreeee e [ 2,994,990 |.. ... 3,000,000 [..
380146-AE0 ......... GM FINANCIAL CONSUMER AUTOMOBI GM FINANC ... . |----01/11/2022 ... |BNP PARISBAS 3,999,808 |.. ....4,000,000 [..
380146-AF-7 ......... GM FINANCIAL CONSUMER AUTOMOBI GMCAR_22- ... ...01/11/2022 ... |BNP PARISBAS .... 5,509,971 . .... 5,600,000 [..
403951-AD-8 . .. | HPEFS EQUIPMENT TRUST HPEFS_22 Series 14 . .| CITIGROUP GLOBAL MARKETS . 5,499,713 . 5,500,000
403951-AE-6 . ..|HPEFS EQUIPMENT TRUST HPEFS_22 Series 14 . .| CITIGROUP GLOBAL MARKETS . 4,499,758 . 4,500,000
404119-CE-7 . ..|HCA THE HEALTHCARE CO Series 144A ....... .| J.P. MORGAN SECURITIES INC . 4,624,658 . 4,650,000
40441T-AD-1 . ..|HPEFS EQUIPMENT TRUST HPEFS_22 Series 14 . .|BANC OF AMERICA SECURITIES LLC . ..4,999,693 .5,000,000
43283G-AA-0 . ..|HILTON GRAND VACATIONS TRUST H Series 14 . 08/01/2022 ... | WELLS FARGO BANK ... . 7,446,242 . 7,447,5%
43283G-AB-8 ......... HILTON GRAND VACATIONS TRUST H Series 14 .... -|--.-08/01/2022 ... | WELLS FARGO BANK .... .. 4,653,693 |.. ... 4,654,748 |..
444859-BT-8 ......... HUMANA INC ~ 3.700% 03/23/29 .... +|----03/22/2022 ... | MORGAN STANLEY 5,005,800 [.. ....5,000,000 [..
450636-AA-3 ......... ITR CONCESSION CO LLC Series 144A «|---.11/02/2022 ... | STONECASTLE SECLRITIES LLC ..10,214,862 |.. ...10,700,000 |..
450636-D#-9 ......... ITR CONCESSION CO LLC ~ 3.170% 03/15/29 . .|--.-03/15/2022 ... | Soc Gen .. 5,000,000 |.. ....5,000,000 [..
45866F-AV-6 ......... INTERCONT INENTALEXCHANGE INC -|--..06/16/2022 ... | Various .. ... 17,164,940 |.. ... 17,400,000 |..
459200-KU-4 INTERNATIONAL BUSINESS MACHINE INTERNATI .... ...07/20/2022 ... [J.P. MORGAN SECLRITIES INC ... .. 14,892,150 |.. .. 15,000,000 |..
466313-AM-5 . ..[JABIL CIRCUIT INC ~ 4.250% 05/15/27 ... 04/20/2022 ... |J.P. MORGAN SECURITIES INC . 4,979,100 .5,000,000
466365-AE-3 . .| JACK' IN THE BOX FUNDING LLC JA Series 14 . 02/02/2022 ... | Guggenheim Capital ..... . 2,955,000 . 2,955,000
46647P-DA-1 . .. | JPMORGAN CHASE & CO  4.323% 04/26/28 . 04/19/2022 ... |J.P. MORGAN SECURITIES INC .5,000,000 .5,000,000
46647P-DH-6 . ..| JPMORGAN CHASE & CO  4.912% 07/25/33 . 07/18/2022 ... | J.P. MORGAN SECURITIES INC .5,000,000 .5,000,000
49271V-AP-5 . ..|KEURIG DR PEPPER INC ~ 3.950% 04/15/29 04/07/2022 ... | BANC OF AMERICA SECURITIES LLC . . 4,990,650 .5,000,000
512807-AV-0 ......... LAM RSRCH CORP LAM RESEARCH CORPORATION ... ....02/16/2022 ... [ GOLDMAN SACHS & CO 4,656,450 |.. ....5,000,000 [..
513075-BZ-3 ......... LAMAR MEDIA CORP.  3.625% 01/15/31 ... +|----02/02/2022 ... |UBS WARBURG LLC ... 2,823,750 |.. ... 3,000,000 [..
52532X-AF-2 ......... LEIDOS INC ~ 4.375% 05/15/30 +|----07/25/2022 ... | JANE STREET 4,712,300 |.. ....5,000,000 [..
536797-AG-8 ......... LITHIA MOTORS INC Series 144A +|--..02/02/2022 ... |BARCLAYS CAPITAL INC 4,950,000 |.. ....5,000,000 [..
548661-EG-8 ......... LOWES COMPANIES INC ~ 3.350% 04/01/27 . .|----03/22/2022 ... |BANC OF AMERICA SECURITIES LLC . 4,676,537 |.. ....4,680,000 [..
548661-EL-7 ......... LOWES COMPANIES INC  5.000% 04/15/33 .... -|----09/06/2022 ... | GOLDMAN SACHS & CO 2,493,700 |.. .... 2,500,000 [..
55317R-AD-4 ......... MMAF EQUIPMENT FINANCE LLC MMA Series 14 . ...04/04/2022 ... [J.P. MORGAN SECURITIES INC ....eeeeeiiieiiiieieiiiii ettt e e et e e e e einees [oeeeeeniiie e e e e esiiee e e e e esiiees [oeeeeeeiiiine e e e 9,998,542 |.. ...10,000,000 |..
55336V-BU-3 ......... MPLX P 4.950% 09/01/32 ...08/08/2022 ... [BARCLAYS CAPITAL INC 5,717,398 |.. .... 5,750,000 [..
55400K-AC-9 . .. |MVW QWNER TRUST MVWOT_21-2A Series 144A 01/18/2022 ... | CREDIT SUISSE FIRST BOSTON COR . ..2,193,29 . 2,227,490
55400U-AA-1 . ..|MVW OWNER TRUST MVWOT_22-1 Series 144A . 05/12/2022 ... | CREDIT SUISSE FIRST BOSTON COR . ..4,226,293 . 4,227,380
55400U-AB-9 . .| MVW QWNER TRUST MVWOT_22-1 Series 144A . 05/12/2022 ... | CREDIT SUISSE FIRST BOSTON COR . . 4,226,908 . 4,227,380
55400V-AB-7 ......... MVIH_ONNER TRUST MVHOT_22-2 Series 144A . ...10/25/2022 ... [BANC OF AMERICA SECURITIES LLC .iiuvveiiiiiiitiiiitiiiiiiiiieeieeii ettt ettt et e ettt e e essiieeaeeessiiiies |oeeeeiiiiiieeeesssteeeeeeniiniies foreeesiiiiieeeeseinnes 4,999,420 |.. .... 5,000,000 |..
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55400V-AC-5 ......... MVW OWNER TRUST MVWOT_22-2 Series 144A . .|-...10/25/2022 ... |BANC OF AMERICA SECURITIES LLC . ... 2,749,780 |.. .... 2,750,000 |..
55903V-AJ-2 ......... MAGALLANES INC Series 144A .|--..07/27/2022 ... |Various ...11,623,600 |.. ... 12,000,000 |..
S5T119H-AC-4 ......... MARLIN LEASING RECEIVABLES LLC Series 14 . ...06/24/2022 ... [BANC OF AMERICA SECURITIES LLC ..ivvvveeniiiiiiiiii it s eerii s s resi s s rnsai s s s snnnnasseees |oernnnnsseseensnnsessensnnnnneeees |ooiiinneeesennninneeeees 3,499,285 |.. .... 3,500,000 |..
61747Y-EK-T7 ......... MORGAN STANLEY  2.475% 01/21/28 .......... . | MORGAN STANLEY .... 5,000,000 |.. .... 5,000,000 |..
61747Y-ER-2 ......... MORGAN STANLEY ~ 4.210% 04/20/28 .... .| MORGAN STANLEY .... .... 5,000,000 |.. .... 5,000,000 |..
61747Y-EU-5 . ..|MORGAN STANLEY  4.889% 07/20/33 .... .| MORGAN STANLEY .... .5,000,000 .5,000,000

624758-AF-5 . ..|MUELLER WATER PRODUCTS INC Series 144A . 02/07/2022 ... |J.P. MORGAN SECURITIES INC . 2,955,000 . 3,000,000

637432-NZ-4 . .. |NATIONAL RURAL UTILITIES COOP NATIONAL R . 08/10/2022 ... |MIZUHO SECURITIES ... . 5,480,145 . 5,500,000

646025-F*-2 ......... NEW JERSEY RSRCE CORP NEW JERSEY RESOURC ... .|-...12/15/2022 ... [MIZUHO SECURITIES ... ....6,000,000 |.. ....6,000,000 |..
67022%-AJ-2 ......... NSTAR GAS CO  4.400% 08/01/32 .... voer|....07/29/2022 ... [KEYBANC CAPITAL MARKET .. ...10,000,000 |.. ...10,000,000 |..
68235P-AN-0 ......... ONE GAS INC ~ 4.250% 09/01/32 ..|....08/04/2022 ... [ROYAL BANK OF CANADA ... 3,471,895 |.. .... 3,500,000 |..
693475-AZ-8 ......... PNC FINANCIAL SERVICES GROUP PNC FINANCI .... . |--..02/15/2022 ... |CITIGROUP GLOBAL MARKETS ... .... 4,901,450 |.. ....5,000,000 |..
701094-AS-3 ......... PARKER HANNIFIN CORP  4.500% 09/15/29 .|-...06/06/2022 ... |CITIGROUP GLOBAL MARKETS ... ... 9,878,220 |.. .... 9,900,000 |..
75458J-AA-5 ......... RAYBURN CTRY SEC LLC Series 144A . |--..02/07/2022 ... | JEFFRIES & COMPANY INC ... ... 15,282,478 |.. ... 15,285,769 |..
78409V-BB-9 ......... S&P GLOBAL INC Series 144A .|...03/08/2022 ... |Various ... 14,831,030 |.. ... 15,000,000 |..
80282(-BC-9 ......... SANTANDER HOLDINGS USA INC ...01/03/2022 ... |BARCLAYS CAPITAL INC .... 5,000,000 |.. ....5,000,000 |..
82650T-AA-5 . ..| SIERRA TIMESHARE RECEIVABLES F Series 14 . .|BANC OF AMERICA SECURITIES LLC . . 3,979,931 . 3,980,173

82650T-AB-3 . ..| SIERRA TIMESHARE RECEIVABLES F Series 14 . .|BANC OF AMERICA SECURITIES LLC . . 4,169,024 . 4,169,706

826934-AA-9 . ..|SIERRA RECEIVABLES FUNDING CO Series 144 . .| CREDIT SUISSE FIRST BOSTON COR . . 4,465,194 . 4,466,414

826934-AB-7 ......... SIERRA RECEIVABLES FUNDING CO Series 144 .... o |----10/12/2022 ... | CREDIT SUISSE FIRST BOSTON COR ....eeeeruuseeeemnnuseeeemnnaeeeeeeenie e e e eemnna s e e eeennaseeeeennnnseeeennnannees [ereeeennnnneeeennnnseeeennnnnnes [oeerennnaneeeennnas 4,465,523 |.. ... 4,466,414 |..
857477-BU-6 ......... STATE STREET CORPORATION .|-...05/10/2022 ... [MORGAN STANLEY .... 3,000,000 |.. .... 3,000,000 |..
87264A-CV-5 ......... T-MOBILE USA INC ~ 5.200% 01/15/33 .. . |--..09/12/2022 ... [CITIGROUP GLOBAL MARKETS ... 4,992,050 |.. .... 5,000,000 |..
8734R-A-3 ......... TACO BELL FUNDING BELL_21-1 Series 144A .. .|...02/09/2022 ... | Guggenheim Capital ... 4,705,504 |.. .... 4,950,000 |..
883203-CB-5 ......... TEXTRON INC ~ 3.000% 06/01/30 o [----02/10/2022 ... | GOLDMAN SACHS & 00 . ..euueeeemenneeeeeenee e e eeeeeee e e e e emene e e e e emnne e e e e ennnn e e e eemnnnaaseeeennnnaeeeennnnnaaee [oeeeemnnunsseeeennnnaneeeennnnnaes [oeeremnnaneeeennnnnns 4,942,250 |.. ....5,000,000 |..
89788M-AG-7 ......... TRUIST FINANCIAL CORP  4.123% 06/06/28 .... .|....06/01/2022 ... [Suntrust Banks Inc .. .... 4,800,000 |.. .... 4,800,000 |..
910637-Ve-3 ......... UNITED ILLUMINATING CO . |--..01/31/2022 ... | TORONTO DOMINION ...23,000,000 |.. ...23,000,000 |..
913903-All-0 UNIVERSAL HEALTH SERVICES INC . ...12/30/2022 ... |Tax Free Exchange ... ... 2,890,842 |.. .... 3,000,000 |..
929160-AZ-2 . .| VULCAN MATERIALS COMPANY ....... 08/25/2022 ... |Suntrust Banks Inc . 1,837,760 . 2,000,000

.| WELLS FARGO & COMPANY  4.897% 07/25/33 .

95000U-38-7 . . 07/18/2022 ... | WELLS FARGO BANK . .5,000,000 .5,000,000
96328G-AH-0 . ..|WHEELS FLEET LEASE FUNDING LLC Series 14 . .| ROYAL BANK OF CANADA .. ..9,999,583 10,000,000
970648-AL-5 . ..|WILLIS NORTH AMERICA INC .... .| CITIGROUP GLOBAL MARKETS . 4,597,930 . 4,600,000
138050-A%-3 . .| CANPOTEX  3.610% 01/08/25 ... 01/18/2022 ... | SEAPORT GROUP ...... . 4,636,620 . 4,500,000
30023J-CB-2 EVERGREEN CREDIT CARD TRUST EV Series <+ 12/0772022 ... | TORONTO DOMINION ...ttt e b e e e e s b e e e e s s nnn e e e e e s snns [oheeeeesssbe e e e s e e e e s snns [obreee e e 2,499,926 |.. ... 2,500,000 [..
303901-BK~7 .........|FAIRFAX FINANCIAL HOLDINGS LTD Series .|----08/11/2022 ... |BANC OF AMERICA SECURITIES LLC . 4,992,800 |.. ....5,000,000 [..
576339-CR-4 ......... | MASTER CREDIT CARD TRUST MCCT_ Series «|----01/2172022 ... |BMO NESBITT BURNS 1,848,207 |.. .... 1,849,000 [..
576339-CS-2 ......... | MASTER CREDIT CARD TRUST MCCT_ Series ...01/21/2022 ... |BMO NESBITT BURNS ... 4,998,733 |. ....5,000,000 [..
683715-AD-8 . .| OPEN TEXT CORP Series 144A 01/24/2022 ... |BANC OF AMERICA SECURITIES LLC . . 2,917,500 . 3,000,000

00182Y-AA-3 ANZ BANK NEW ZEALAND LTD Series 144A ... C ....08/03/2022 ... [ JEFFRIES & COMPANY INC 2,021,120 |.. ....2,000,000 [..
00774M-AW-5 AERCAP |RELAND CAPITAL LTD / A AERCAP C... ....02/03/2022 ... MORGAN STANLEY .... 2,938,560 |.. ... 3,000,000 [..
096594-21-0 . ..|BNP PARIBAS SA Series 144A ................ C ....01/12/2022 ... BNP PARISBAS .... .5,000,000 .5,000,000
26254C-AA-9 . .. | DRYDEN SENIOR LOAN FUND DRSLF_ Series C ....10/18/2022 ... [NOMURA SECLRITIES .5,000,000 .5,000,000
26254C-AC-5 .. . [DRYDEN SENIOR LOAN FUND DRSLF_ Series C... ....10/18/2022 ... [NOMURA SECLRITIES ... 5,000,000 |.. ....5,000,000 [..
314890-AC-8 FERGUSON FINANCE PLC Series 144A C... ....04/12/2022 ... BANC OF AMERICA SECURITIES LLC . 4,985,100 |.. ....5,000,000 [..
404280-CX-5 . ..|HSBC HOLDINGS PLC ~ 2.251% 11/22/27 . . |D. ....02/11/2022 ... [Various .......cccoeeuveeennn. 11,430,471 11,700,000
449282-AA-0 . .| ICHTHYS LNG PTY LTD  4.250% 12/15/29 . C ....06/15/2022 ... [CREDIT AGRICOLE INDOSUEZ ... 12,000,000 12,000,000
50202*-AA-9 LIDL US LLC ~ 4.460% 09/01/27 - [C... ....08/31/2022 ... BANC OF AMERICA SECURITIES LLC . 3,000,000 |.. ... 3,000,000 [..
50202*-AB-7 LIDL US LLC ~ 4.520% 09/01/29 . |C... ....08/31/2022 ... [BANC OF AMERICA SECURITIES LLC .... 5,000,000 |.. ....5,000,000 [..
55817K-AC-6 . ..|MADISON PARK FUNDING LTD MDPK_ Series 14 . - [C ....00/30/2022 ... [CREDIT SUISSE FIRST BOSTON COR . . 4,987,500 .5,000,000
55817K-AE-2 . ..|MADISON PARK FUNDING LTD MDPK_ Series 14 . . [C ....09/30/2022 ... [CREDIT SUISSE FIRST BOSTON COR . .5,000,000 .5,000,000
606822-CK-8 . ..[MITSUBISHI UFJ FINANCIAL GROUP MITSUBISH . . [C ....07/13/2022 ... [MITSUBISHI SECURITIES .... 11,993,050 12,000,000
606822-CR-3 . ..|MITSUBISHI UFJ FINANCIAL GROUP MITSUBISH . . [C ....09/06/2022 ... (MITSUBISHI SECURITIES . .5,000,000 .5,000,000
60687Y-CM-9 . ..[MIZUHO FINANCIAL GROUP INC ................ - |C ....09/07/2022 ... (MIZUHO SECURITIES ... .5,000,000 .5,000,000
62947Q-BA-5 . ..|NXP BV AND NXP FUNDING LLC NXP BV/NXP FU . . [C ....06/19/2022 ... [Tax Free Exchange .5,041,114 .5,000,000
62954H-AX-6 . ..|NXP BV/NXP FUNDING LLC/NXP USA .. C ....06/19/2022 ... [Tax Free Exchange . 3,087,860 . 3,000,000
62954H-AZ-1 . ..|NXP BV/NXP FUNDING LLC/NXP USA .. C ....06/19/2022 ... [Tax Free Exchange ... . 4,499,003 . 4,500,000
62954H-BE-7 . ..|NXP BV/NXP FUNDING LLC/NXP USA NXI . |C ....06/12/2022 ... [CITIGROUP GLOBAL MARKI ..4,892,454 . 4,900,000
63254A-BE-7 . .| NATIONAL AUSTRALIA BANK LIMITE NATIONAL C ....06/14/2022 ... (MITSUBISHI SECURITIES . . 4,858,300 .5,000,000
65558R-AD-1 NORDEA BANK ABP Series 144A - [C... ...09/15/2022 ... [BARCLAYS CAPITAL INC .... 4,996,750 |.. ....5,000,000 |..
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67078A-AE-3 . ..|NVENT FINANCE SARL ~ 2.750% 11/15/31 C ....08/25/2022 ... |Suntrust Banks Inc . 4,799,140 . 6,000,000 40,792
83368R-BH-4 . ..|SOCIETE GENERALE Series 144A ........ C ....01/11/2022 ...|Soc Gen ............. . 5,000,000 .5,000,000 .0
853254-0G-3 .. .. | STANDARD CHARTERED PLC Series 144A C ....01/05/2022 ... | GOLDMAN SACHS & CO .. .5,000,000 .5,000,000 .0
86562\1-CN-8 . ..| SUMITOMO MITSUI FIN GRP INC SUMITOMO MIT . C ....01/05/2022 ... | SMBC NIKKO SECURITIES Al . 2,000,000 . 2,000,000 .0
902613-AK-4 . ..| UBS GROUP AG Series 144A C ....01/04/2022 ... |UBS WARBURG LLC .5,000,000 .5,000,000 .0
902613-AP-3 ........ | UBS GROUP AG Series 144 .. c ....05/03/2022 ... | UBS WARBLRG LLC ... . 4,350,000 . 4,350,000 .0
961214-FC-2 . .. |WESTPAC BANKING CORP  4.043% 08/26/27 C ....05/18/2022 ... |BANC OF AMERICA SECURITIES LLC . .5,000,000 .5,000,000 .0
961214-FG-3 . ..| WESTPAC BANKING CORP  5.405% 08/10/33 C ....08/03/2022 ... |CITIGROUP GLOBAL MARKETS ... . 3,000,000 . 3,000,000 ....0
G2616#-AF-8 . ..|DCC PLC  4.530% 05/21/24 ..... C ....06/03/2022 ... | SEAPORT GROUP ... . 3,009,300 . 3,000,000 8,683
(8781@-AC-3 . ..| THAMES WTR UTILS THAMES WATER U C ....11/02/2022 ... | STONECASTLE SECU . 3,677,739 . 3,900,000 21,21
026008-AA-8 .........| COATES GROUP PTY LTD  2.890% 01/12/29 c ....01/12/2022 ... | ANZ SECWRITIES INC ....... 3,000,000 3,000,000 .0
03647#-AC-5 . ..|EVOLUTION MINING FINANCE PTY L .. C ....02/14/2022 ...|J.P. MORGAN SECURITIES INC . 4,000,000 . 4,000,000 .0
Q7724#-AN-8 ......... POWERCO LTD POWERCO L IMITED C... ...08/15/2022 ... [MITSUBISHI SECURITIES ... 10,000,000 |.. ... 10,000,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 970,705,983 982,286,227 1,467,731
2509999997. Total - Bonds - Part 3 978,038,832 989,856,227 1,494,612
2509999998. Total - Bonds - Part 5 26,627,842 26,794,882 94,860
2509999999. Total - Bonds 1,004,666,674 1,016,651, 109 1,589,472
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 1,004,666,674 XXX 1,589,472
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912828-2P-4 ...|US TREASURY TREASURY NOTE .... ..07/31/2022 . | Maturity ... ...2,980,000 |............ 2,980,000 |......... 2,996,646 0 . (2,032) |... .0 .0 L0 L0 .... 55,875 1..07/31/2022 .
912828-XW-5 .. |US TREASURY TREASURY NOTE . ..06/30/2022 . | Maturity ... ...5,000,000 |.......... 5,000,000 |......... 4,958,203 0. . 0 s 4,583 |... IV T .0 .. .0 .. .0)... ... 43,750 |..06/30/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 7,980,000 7,980,000 7,954,849 7 977,449 0 2 551 0 2,551 0 7 980,000 0 0 0 99,625 XXX
085209-AB-0 .. [BERVUDA BERMUDA (GOVERNMENT) .........c........ [c...... [..07/15/2022 .JTENDER ...veoveeveeeeneens | T 11,544,636 |......... 11,488,000 [........ 12,104,920 |........ 11,608,315 [...oevvvnnnnnnns (O (120,682)f-..ceevevnnnnnnes (O (120,682) |- eevvvnnnaaees [V PO 11,487,633 |...oooieeinnnnns [ R 366 [.oeeeennnnns 366 [......co.... 547,855 |..01/03/2023 .
0309999999. Subtotal - Bonds - All Other Governments 11,544,636 11,488,000 12,104,920 11,608,315 0 (120,682) 0 (120,682) 0 11,487,633 0 366 366 547,855 XXX
70914P-ME-Q .. |PENNSYLVANIA ST 4.650% 02/15/26 ...cevvvnne | vvnnnnn s 02/15/2022 .|Ca|| 100.0000 ..... | ................................. 180,000 |...eeenneeees 180,000 |............ 176,987 |oovveennnees 179,095 |...oiiieiiinnnns [U O Y (U 57 feeeenninnaees [ PO 179,152 |evveiieeenes [ R 848 [t 848 [......ccennnn 4,185 |..02/15/2026 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 180,000 180,000 176,987 179,095 0 57 0 57 0 179,152 0 848 848 4,185 XXX
476576-HT-3 .. | JERSEY CITY N'J  3.286% 09/01/22 .....ceeeee | eunnnnn ..09/01/2022 . IMaturity ....cooveeieeeeeen foeremmnieeeeeenies s 4,500,000 |........... 4,500,000 |......... 4,500,000 |......... 4,500,000 [-.eeeermennnnnnns [ [V [ [V O [V PO 4,500,000 [oeeuueeeeennnnns [V [V 0 ..09/01/2022 .
J.P. MORGAN SECURITIES
542433-GU-5 ...|LONG BEACH CALIF UNI SCH DIST MUNI BND G ....|....... [.. 11/01/2022 . [ INC . ...2,702,408 |........... 3,265,000 |.......... 1,224,244 ..2,447,341 |.. .. 108,324 |... ...108,324 |... .. 2,555,665 |.... .08/01/2027 .
J.P. MORGAN SECURITIES
828641-UD-0 .. | SIMI VALLEY CALIF UNI SCH DIST MUNI BND .....[|....... .. 1170172022 | INC oo foe e Jeeens 3,944,050 |.......... 5,000,000 |......... 1,895,950 |......... 3,677,786 [..ceeeeeennnnneee (U 146,789 [...ccevnnnnnnnees (U 146,789 |ovveeeeeeennnns [V PO 3,824,573 |..cceieeeinnnnns [V 119,477 |......... 19,477 | 0(..08/01/2028 .
J.P. MORGAN SECURITIES
923040-DG-1 .. | VENTURA CNTY CALIF CMNTY COLLE MUNI BND .....|.. ..11/02/2022 .| INC ... 3,345,498 |........... 4,205,000 |......... 1,906,377 |......... 2,802,617 |.. e 0 ]ennnn... 149,210 ... .. ...149,210 |... ..0]........ 2,951,827 |.... .0 .. . 393,671 |......... 393,671 |... ..0]..08/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 14,491,956 16,970,000 9,526,571 13,427,744 0 404,323 0 404,323 0 13,832,065 0 659,890 659,890 147,870 XXX
01026C-AC-5 .. | ALABAMA ECON SETTLEMENT AUTH B ALABAMA E ... |....... [.. 09/15/2022 . |Call 100.0000 .... ...640,000 ... .... 640,000 ....640,000 .640,000 .. 0. ..0.......... 640,000 |.... 0. 0 ] .... 20,243 |..09/15/2025 .
45506D-WN-1 .. | INDIANA ST FINANCE AUTHORITY INDIANA ST ... ..07/01/2022 . |Maturity .............. 750,000 . 750,000 |.. . 750,000 |.. . 750,000 L0 .0 . 750,000 |. 0 L0 . 14,693 [..07/01/2022 .
45506D-1IP-6 .. | INDIANA ST FINANCE AUTHORITY INDIANA ST ... ..08/17/2022 .| RAYMOND JAMES & ASSOC . 740,603 . 750,000 |.. . 750,000 |.. . 750,000 L0 .0 . 750,000 |. 0 .(9,398)/. . 18,352 [..07/01/2023 .
485429-Y5-7 ...|KANSAS ST DEV FIN AUTH KANSAS ST DEV FIN ... ..04/16/2022 . | Maturity ...5,500,000 |... ..5,500,000 |......... 5,500,000 0. ..0........5,500,000 {.... .0 .. 88,743 |..04/15/2022 .
J.P. MORGAN SECURITIES
646136-TH-4 .. |NEW JERSEY ST TRANSN TR FD AUT MUNI BND .....[....... .11/01/2022 .| INC . ... 2,659,507 |........... 3,175,000 ..2,536,538 |.... ..12/16/2026 .
64990F-YZ-1 .. |NEW YORK ST DORM AUTH NEW YORK ST DORM A ....|....... ..01/14/2022 .| Tax Free Exchange .. ..6,534,534 ........... 6,585,000 ..6,534,534 |.... ..03/15/2026 .
J.P. MORGAN SECURITIES
73474T-AN-0 .. | PORT MORROW ORE PORT MORROW ORE TRANSMIS ....|....... ..08/17/2022 .| INC .eeeeeeeeeieeeeeee feeeeene e s 3,442,565 |........... 3,500,000 |......... 3,500,000 |......... 3,500,000 [-eeeeeerennnnnnns [ [V [ [V O [V PO 3,500,000 ..09/01/2023 .
88213A-FX-8 .. | TEXAS A & M UNIVERSITY TEXAS A & M UNIV ... |....... ..06/16/2022 . | Maturity .....cooeeiiiiinn foonvnnniniiiiiiinns Jouinnnns 5,000,000 |.......... 5,000,000 [......... 5,000,000 |......... 5,000,000 f...ccvvunnnnnnnns [ [ [ [ T [ IO 5,000,000 ..05/15/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 25,267,209 25,900,000 24,383,895 25,097,216 0 113,858 0 113,858 0 25,211,072 0 XXX
001055-AM-4 .. | AFLAC INC ~ 3.625% 11/15/24 ... ..09/30/2022 .| Cal | 100.0000 .... ... 10,000,000 |......... 9,874,350 ..9,936,148 |.. 0 .. 15,947 |... ....15,947 |[... ..0]........9,952,09 [.... .0 ..11/15/2024 .
001055-AP-7 .. | AFLAC INC AFLAC INCORPORATED ... . ..09/20/2022 . | WELLS FARGO BANK .... 5,000,000 |......... 4,816,450 ..4,901,339 |.. 0. 221,191 ... 21,191 | .0 ]....... 4,922,530 |.... 0. ..03/17/2025 .
002824-BA-7 .. | ABBOTT LABORATORIES ~ 2.550% 03/15/22 ......[|....... ..03/16/2022 . | Maturity .... 5,000,000 |......... 5,093,800 ..5,003,475 |.. 0 ... (3,475) ... ..0........5,000,000 {.... .0 ..03/15/2022 .
00287Y-AX-7 .. |ABBVIE INC ~ 2.850% 05/14/23 ......ccevmeueeeec] coeees |oe 03/30/2022 . | GOLDMAN SACHS & CO .... IR .. 3,000,000 |......... 3,054,690 ..3,010,929 |.. 0. s . e (2,281) ] ..0]........3,008,69 [.... 0. ..05/14/2023 .
008117-AP-8 .. | AETNA INC AETNA INC ~ 2.750% 11/15/22 ......|....... ..04/19/2022 . | MARKETAXESS .....ccvvvnves |oorrvnnnnnnriinnnns Jovnennnns 3,007,110 |.eevennnns 3,000,000 |......... 2,965,320 [.......... 2,991,342 |..ooviiine (U 3,007 |oeviiiiiieeens [N N 3,007 |oveeeneiiiinnnnn [V PO 2,994,348 |.coiiiiiinnnnns 0 .. 11/15/2022 .
BANC OF AMERICA
00817Y-AV-0 .. |AETNA INC ~ 2.800% 06/15/23 ........evvvvrveen|ennnnne ..08/17/2022 .| SECURITIES LLC .evvvvvves Joovrvnniniieiiininns Jevnennnns 4,966,150 |.......... 5,000,000 |......... 4,992,700 |.......... 4,998,369 |....cevuniinnne (U R (1 2 R | I AR | 2 RN | [ I 4,999,072 |ooviiiiiinnnns 0 ..06/15/2023 .
023135-AZ-9 .. | AMAZON.COM INC ~ 2.800% 08/22/24 ............ |.eeeeee ..04/21/2022 . |Various .... ...3,000,015|.......... 3,000,000 |......... 3,002,594 . 3,001,356 |.. 0. ..3,001,131 |.... 0. ..08/22/2024 .
023771-R9-1 .. | AMERICAN AIRLINES 2016-3 CLASS AMERICAN .....[|....... ..10/156/2022 . |Various .... 447,108 |...ovnennnn 438,652 .. 440,746 |.. 0 447,108 |.... .0 ..10/15/2028 .
025816-BD-0 .. | AMERICAN EXPRESS COMPANY AMERICAN EXPRES ....|....... .04/19/2022 . | MORGAN STANLEY . .... 2,000,000 |......... 1,990,660 0. ..1,998,382 |.... 0. .. 12/02/2022 .
025816-BD-0 .. | AMERICAN EXPRESS COMPANY AMERICAN EXPRES .. ..12/02/2022 . |Maturity ... . 2,000,000 |.. . 1,990,660 |.. L0 ..2,000,000 |. 0 .. 12/02/2022 .
03027X-AB-6 .. | AMERICAN TOWER CORP  3.500% 01/31/23 ...... ..04/11/2022 . |Various .... .. 3,000,000 |......... 3,109,370 0. ..3,016,071 |.... 0. ..01/31/2023 .
BANC OF AMER
031162-BV-1 .. | AMGEN INC ~ 3.625% 05/22/24 ... ..09/06/2022 .| SECURITIES LLC .... 5,000,000 |.......... 4,934,250 0. ..4,977,952 |.... 0. .(4,152)[.... ..05/22/2024 .
037833-CG-3 .. |APPLE INC ~ 3.000% 02/09/24 ..04/21/2022 .| BARCLAYS CAPITAL INC . 4,800,000 |.. . 4,797,888 |.. L0 ..4,799,418 |. 0 11,238 |. ..02/09/2024 .
038779-AB-0 .. | ARBYS FUNDING LLC ARBYS_20-1A Series 144 ..10/30/2022 . | Paydown ... .. 75,000 |.. .. 75,706 |.. L0 ...75,000 |. 0 L0 ..07/30/2050 .
039483-BL-5 .. | ARCHER-DANIELS-MIDLAND COMPANY ......ccevvunvres] connnns ..08/17/2022 .| AMHERST ... .... 9,000,000 |......... 8,258,220 8 539,080 |.. 0 ..8,597,777 |.... .0 94,873 |.... ..08/11/2026 .
042735-BG-4 .. | ARROW ELECTRONICS INC ~ 3.250% 09/08/24 ....|....... ..08/08/2022 .|Various .... ... 12,000,000 |........ 11,863,420 |........ 11,939,372 |.. 0. 11,949,968 |.... 0. (130,128) ..09/08/2024 .
04685A-2B-6 .. | ATHENE GLOBAL FUNDING ~ 4.000% 01/25/22 ... |....... ..01/256/2022 . | Maturity ... .... 5,000,000 |......... 4,998,450 |.......... 4,999,977 |.. 0 ..5,000,000 |.... .0 ..01/25/2022 .
04685A-2E-0 .. | ATHENE GLOBAL FUNDING Series 144A ............ |.oeeee ..07/01/2022 . |Maturity .... 1,000,000 .. 999,623 |.. 0. ..1,000,000 |.... 0. ..07/01/2022 .
053291/-AN-2 ...| AUTONATION INC ~ 3.500% 11/15/24 .......coeeii] nnnnns ..06/03/2022 . | Suntrust Banks Inc .... .... 5,000,000 0 L0 . (37,079)f.... .. 11/15/2024 .
05377R-CV-4 .. | AVIS BUDGET RENTAL CAR FUNDING Series 14 ... |....... ..12/20/2022 .| Paydown ... .... 1,500,000 |.......... 1,499,323 0. . 0. L0 ... ..03/20/2024 .
05493C-AB-2 ...|BCC FUNDING CORP BCCFC_20-1 Series 144A ... ..01/20/2022 . | Paydown . ..6,304,549 |.. . 6,303,865 |.. L0 . 6 304,549 |. 0 ..08/20/2025 .
05606X-AA-2 .. | BXG RECEIVABLES NOTE TRUST BXG Series 14 . ..12/02/2022 .| Paydown . . .. 85,878 |.. L0 ...88,420 |. 0 ..05/02/2030 .
05608T-AA-9 .. | BXG RECEIVABLES NOTE TRUST BXG SERIES 14 ... .. 12/28/2022 .| Paydown .....oooviviiinnnni]vninnnniniiiininnes foeenn.... 1,003,855 ..., 1,003,855 |......... 1,003,762 0. ..1,003,855 |.... .0 .. ..02/28/2036 .
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05608T-AB-7 .. | BXG RECEIVABLES NOTE TRUST BXG Series 14 ... ..12/28/2022 .| Paydown 415,383 |... 415,383 |............ 415,320 ... 415,328 |.. 0 .0 415,383 |.... 0 e O el 0 [ 5,204 |..02/28/2036 .
06406H-CS-6 .. | BANK OF NEW YORK MELLON CORP/T ......... 07/19/2022 . [MITSUBISHI SECURITIES . 5,006,450 . 5,000,000 |.. . 4,972,500 |.. 4,988,341 L0 0 ]....... 4,991,348 |. 0 ..02/04/2024 .
071813-CQ-0 .. | BAXTER INTERNATIONAL INC. Series 144A ..06/14/2022 .| Tax Free Exchange ... 3,999,840 . 4,000,000 |.. . 3,999,840 |.. 3,999,840 L0 ..0]........ 3,999,840 |. 0 ..02/01/2032 .
07274N-AE-3 .. | BAYER US FINANCE |1 LLC Series 144A .. ..07/26/2022 .| BARCLAYS CAPITAL INC 1,995,840 . 2,000,000 |.. . 1,993,480 |.. 1,997,502 L0 L0 ]oeenn 1,998,217 . 0 .. 12/15/2023 .
07359B-AA-5 .. | BEACON CONTAINER FINANCE LLC | Series 14 ... |....... .12/20/2022 . | Paydown ...1,275,000 |........... 1,275,000 0 .0 ........ 1,275,000 |.... .0 ..10/22/2046 .
09062X-AE-3 .. |BIOGEN INC ~ 3.625% 09/15/22 .. ..07/18/2022 .|Various .... ..9,922,108 |........... 9,900,000 0. ..0]........9,89,800 [.... 0. ..09/15/2022 .
09247X-AJ-0 .. | BLACKROCK INC BLACKROCK INC .... ..06/01/2022 . |Maturity ... ... 5,000,000 0 .0 .0 ..06/01/2022 .
096630-AC-2 .. | BOARDWALK PIPELINES LP .eeeeeeeeiieeeeeecenenan e ..03/31/2022 .| BARCLAYS CAPITAL INC ...|eeeeeeeeeeeemmnnns Jounnnnn 3,902,493 ...l 3,883,000 0. .0 0. ..02/01/2023 .
096630-AC-2 .. | BOARDWALK PIPELINES LP .oevvvnvivvininniiniinnnn s o 11/01/2022 . [ Call 100.0000 .... .... 5,000,000 0 .0 .0 ..02/01/2023 .
10373Q-AD-2 .. | BP CAPITAL MARKETS AMERICA INC ...cvvveeeeeens [ eeeene ..08/24/2022 .| Cal | 100.5303 .... .... 4,000,000 |......... 4,000,000 0. .0 0. ..02/06/2024 .
110122-CX-4 .. | BRISTOL-MYERS SQUIBB CO ..08/16/2022 . | Maturity .... 6,900,000 |......... 6,910,006 0 ..(3,003)[... .0 .0 ..08/15/2022 .
11135F-AZ-4 .. | BROADCOM INC ~ 4.250% 04/15/26 ....oeevneeeees [ eeenne ..05/02/2022 .| Cal | 104.2600 .... .... 5,000,000 0. 1,692 |... .0 0. ..04/15/2026 .
120568-AY-6 .. |BUNGE LIMITED FINANCE CORP BUNGE LIMITED . [ MARKETAXESS ........ . 1,000,000 |.. L0 .0 0 ..09/26/2022 .
120568-AY-6 .. |BUNGE LIMITED FINANCE CORP BUNGE LIMITED .. .|Call 100.0000 . . 1,000,000 |.. L0 .0 0 ..09/25/2022 .
120568-BA-7 .. |BUNGE LTD FINANCE CORP ........ovvvvvivnnnnnnnns .|Call 104.7993 . . 6,000,000 |.. L0 .0 0 ..03/15/2024 .
12509K-AC-0 .. | CCG RECEIVABLES TRUST CCG_18-2 Series 14 ... |....... 03/14/2022 L Paydown ....oooeeiiiiiii e [eeeeeee. 5,195,408 .. 5,195,408 0. .0 0. .. 12/15/2025 .
12509K-AD-8 .. | CCG RECEIVABLES TRUST CCG_18-2 Series 14 ... |....... ..03/14/2022 . |Paydown .....eevveviinnnnnsforriinninniniiiinns Jeeens... 2,280,000 ... 2,280,000 0 .0 .0 .. 12/15/2025 .
12510G-AC-6 .. | CCG RECEIVABLES TRUST CCG_19-1 Series 14 ... |....... .11/14/2022 . | Paydown ... .... 5,000,000 0. .0 0. ..09/14/2026 .
126523-BV-1 .. | CIGNA CORP  3.000% 07/15/23 .....ccvvvvvnnnees [ eeeeee ..11/02/2022 . | MARKETAXESS .... 5,000,000 0 .0 .0 ..07/15/2023 .
125581-GR-3 .. | CIT GROUP INC ~ 5.000% 08/01/23 .....cccvvveefeveeenn |n 02/24/2022 . |Call 104.5530 ... .. 2,000,000 0. .0 0. ..08/01/2023 .
12563L-AN-7 .. | CL1 FUNDING LLC CLIF_20-1A Series 144A ......|....... ..12/18/2022 .| Paydown ... 0 .0 .0 ..09/18/2045 .
12563L-AS-6 .. | CL1 FUNDING VI LLC CLIF_20-3A ...ccvvveneeeeenn | v ..12/18/2022 .| Paydown ... ..1,133,333 [......... 1,133,100 0. .0 0. ..10/18/2045 .
125720-AE-5 .. | CME GROUP INC CME GROUP INC .... ..03/31/2022 .| Various .......cceevvevvenn |oevevnnnniniiinnnns Jonnn.... 6,976,813 [l 6 920,000 |......... 6,971,608 0 .0 .0 ..09/15/2022 .
12652V-AE-7 .. | CNH EQUIPMENT TRUST CNH_18-A ... ..05/15/2022 .| Paydown . . 3,000,000 |.. . 2,998,946 |.. L0 .0 0 ..10/15/2025 .
126650-Cli-8 .. | CVS HEALTH CORP  4.100% 03/25/25 . ..08/08/2022 . | MARKETAXESS .. . 5,000,000 |.. . 4,951,050 |.. L0 .0 0 ..03/25/2025 .
127097-AE-3 .. | COTERRA ENERGY INC Series 144A ......... ..12/23/2022 .| Tax Free Exchange . 7,000,000 |.. . 7,209,534 |.. L0 .0 0 L0 ..05/15/2027 .
134429-BF-5 ...| CAMPBELL SOUP COMPANY  3.950% 03/15/25 .. ..08/02/2022 .| JANE STREET .. . 3,000,000 |.. . 2,992,380 |.. L0 .0 N 0 ..9,216 |. ..9,216 ..03/15/2025 .
14040H-BZ-7 .. | CAPITAL ONE FIN CORP CAPITAL ONE FINANCI .. ..07/25/2022 .| JANE STREET .. . 3,000,000 |.. . 2,999,820 |.. L0 ..0]....... 2,999,923 |. 0 ..9,407 |. ..9,407 ..04/30/2025 .
14149Y-BH-0 .. | CARDINAL HEALTH INC ~ 3.079% 06/15/24 ...... [ ....... ..09/07/2022 . |MARKETAXESS .....covvvnes |oerevmnnnnineeinnnnns Jovnnnn. 2,447,950 [l 2,500,000 |......... 2,362,725 0 ..0........ 2,453,001 |[.... L0 .(5,051)[...unn..n (5,061))... ..06/15/2024 .
14313F-AF-6 .. | CARMAX AUTO OWNER TRUST CARMX_ ......eeeeeeeenn [oevene ..09/15/2022 . | Paydown ... .... 4,000,000 |......... 3,999,674 0. ..0........4,000,000 {.... 0. 0 ] L0 )... ..03/15/2024 .
14314X-AF-6 .. | CARMAX AUTO OWNER TRUST CARMX_ CARMX_18- ... |....... ..06/16/2022 . | Paydown ... R .. 6,000,000 .......... 5,999,494 0. ..0........6,000,000 {.... .0 R (8 TS L0 .... 89,250 |.. 12/15/2023 .
149130-2L-2 ...| CATERPILLAR FINANCIAL SERVICES CATERPILL ... |....... ..11/01/2022 .| TORONTO DOMINION ...oevvn Joeeemmnnneeeeennies Jeenannns 4,959,100 |.......... 5,000,000 |......... 4,996,600 |.......... 4 999,007 |vvvuneeeeennnnns (O PR - 1 2 IR | I FOURUUPRRY 1~ TR [V PO 4,999,608 |.........unnnnnn [V (40,508)]......... (40,508)............ 166,750 |..05/15/2023 .
J.P. MORGAN SECURITIES
149130-28-7 ...| CATERPILLAR FINANCIAL SERVICES CATERPILL ... |....... ..11/02/2022 .| INC weeeeeeeeee e foe e s 4,940,950 |.......... 5,000,000 |......... 4,997,500 |.......... 4,998,980 [...uuereeennnnnns [N IR 436 |oeeeeeeeeeinnnns (U1 IR 436 [oooeeeennnnnnnns [V PO 4,999,415 [..cooveinnnnnns [V (58,465)|......... (58,465)............ 165,771 |..12/07/2023 .
U.S. Bancorp Piper
149130-3A-5 ...| CATERPILLAR FINANCIAL SERVICES CATERPILL ... |....... ..03/22/2022 . | Jaffray .. P ...5,012,300 |.......... 5,000,000 0. ..0]....... 4,998,932 |[.... 0. .... 52,250 |..09/06/2022 .
165183-BV-5 .. | CHESAPEAKE FUNDING |1 LLC CFII Series 14 ... |....... ..12/16/2022 . | Paydown ... ... 3,340,000 |........... 3,340,000 0 .0 .0 ... 114,326 |..01/15/2031 .
165183-BIi-3 .. | CHESAPEAKE FUNDING |1 LLC CFII Series 14 ... |....... ..12/15/2022 .| Paydown ... ...1,073,790 |........... 1,073,790 0. 0 s 0. 0. ....40,911..01/15/2031 .
165183-CA-0 .. | CHESAPEAKE FUNDING |1 LLC CFII Series 14 .. ..12/156/2022 . | Paydown . 3,000,000 . 3,000,000 |.. . 2,999,701 |.. L0 ..0........3,000,000 |. 0 .0 . 87,998 |..04/15/2031 .
165183-CB-8 .. | CHESAPEAKE FUNDING |1 LLC CFII Series 14 .. ..12/15/2022 . | Paydown .. 1,242,845 ..1,242,845 (.. ..1,242,555 |.. L0 L0 oeenn. 1,242,845 . 0 L0 . . 41,511 (..04/15/2031 .
17275R-AN-2 .. | CISCO SYSTEMS INC ~ 3.625% 03/04/24 .... ..04/11/2022 . | KEYBANC CAPITAL MARKET 1,017,740 . 1,000,000 |.. . 1,014,190 |.. L0 ..0........ 1,005,042 |. 0 .12,698 |. .12,698 . 22,052 [..03/04/2024 .
17275R-BE-1 .. | CISCO SYSTEMS INC ~ 2.600% 02/28/23 .........|....... ..04/11/2022 .| GOLDMAN SACHS & CO ..... |- .. 4,824,144 |.......... 4,800,000 |......... 4,792,128 . 0. 0 ]....... 4,798,930 |.... 0. 25,214 |...........25,214 |... .... 78,000 |..02/28/2023 .
177376-AF-7 .. | CITRIX SYST INC CITRIX SYSTEMS INC .....cceees [ oneeee ..02/02/2022 .| Various .... ..11,041,250 |......... 11,000,000 |........ 11,555,584 11 512,29 |.. 0 .0 ....... 11,506,951 [.... L0 (465,701)|........ (465,701) ... 154,275 1..03/01/2030 .
18469P-B*-0 .. | CLEARBRIDGE ENERGY MLP OPPORTU CLEARBRID ....{....... ..08/26/2022 . |Maturity ... 950,483 |... 950,483 |............ 950,483 .... 950,483 |.. 0. .0 950,483 |.... 0. .. 31,651 (..08/26/2022 .
18978C-AE-3 .. | CNH EQUIPMENT TRUST CNH_17-C ..oovvvvvneiiiens [ oo ..01/156/2022 . | Paydown ...4,500,000 |........... 4,500,000 s ..4,499,474 |.. 0 ..0........4,500,000 |.... .0 ..05/15/2025 .
20825C-AV-6 .. | CONOCOPHILLIPS Series 144A ... ..05/09/2022 .| Tax Free Exchange ... ... 3,057,423 |.......... 3,000,000 |......... 3,069,849 . 3,061,030 |.. 0. ..(3,608)]... ....(3,608) ... ..0........ 3,057,423 |[.... 0. ..10/01/2027 .
21036P-AL-2 .. | CONSTELLATION BRANDS INC ..06/08/2022 .|Cal | 101.5239 . ...5,076,194|.......... 5,000,000 |......... 5,206,250 ..5,046,574 |.. 0 (14,997)|... ... (14,997) |... ..0]........5,031,576 |.... .0 ..06/01/2023 .
224044-CH-8 ...| COX COMMUNICATIONS INC Series 144A .... ..05/25/2022 . | Various eeeenn.. 7,931,440 |.......... 8,000,000 |......... 7,959,755 . 7,982,674 |.. 0. 2,587 e 0 e 2,587 |... .0 ]....... 7,985,260 |.... 0. ..08/15/2024 .
22822V-AG-6 .. | CROWN CASTLE INTERNATIONAL COR .......cceevevrii]onenns ..08/08/2022 .| Suntrust Banks Inc ... |.cccoeeiniiiiiininns Jounnnnns 3,937,600 |.......... 4,000,000 ......... 3,797,080 |......... 3,900,616 [......ccuvnnnnnns (U 21,700 [ 0 s 21,701 e [ IO 3,922,317 |oooiiiiiinnnnns 0 ..09/01/2024 .
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233046-A0-4 ...|DB MASTER FINANCE LLC DNKN_21- Series 14 ... ..11/22/2022 .| Paydown ... 120,000 |... .... 120,000 |............ 120,000 .... 120,000 |.. 0 .... 120,000 |.... e 0 e O e 0 e 2,111 ..11/20/2051 .
24422E-TV-1 .. | JOHN DEERE CAPITAL CORP . ..03/22/2022 . |Various .... 3,512,600 ..3,500,000 |.. . 3,469,428 |.. 3,493,917 L0 .. 3,495,947 |. 0 . 40,969 |..09/08/2022 .
24422E-UR-0 ...| JOHN DEERE CAPITAL CORP . ..11/01/2022 .| TORONTO DOMINION ... 2,973,300 . 3,000,000 |.. . 2,998,350 |.. L0 0 . 93,725 (..06/07/2023 .
24422E-UN-9 ... JOHN DEERE CAPITAL CORP ....eeeeeveeeeeeemmnanns | e ..11/01/2022 .| JEFFRIES & COMPANY INC ...4,940,000 |.......... 5,000,000 4,999,100 0. 0. .. 193,146 |..10/12/2023 .
BANC OF AMERICA
256677-AC-9 .. | DOLLAR GENERAL CORP DOLLAR GENERAL CORP .....[|....... ..03/31/2022 .| SECURITIES LLC wevveveee Joeeemmnieeeeeennies Jeenins 5,036,900 |.......... 5,000,000 |......... 5,199,000 |.......... 5,034,483 |...oovvunraanne O foeeeeeeeenn (8,444) | O [ (8,444 [ 0 e 5,026,039 |..ccevrnnnnnnnns 0 ..04/15/2023 .
25755T-AJ-9 ...| DOMINOS PIZZA MASTER ISSUER LL Series 14 ... |....... ..10/25/2022 . | Paydown ... .. 40,000 .. 0 ...40,000 |.... .0 ..07/25/2048 .
25755T-AN-0 .. | DOMINOS P1ZZA MASTER ISSUER LL Series 14 ... |....... ..10/25/2022 . | Paydown ... 0. . 100,000 |.... 0. ..04/25/2051 .
260543-CX-9 ...|DOW CHEMICAL COMPANY THE .......covvvvvimnnnnnnns [ oneens ..06/28/2022 .|Call 100.7440 ... 0 ..5,001,329 |.... .0 ..06/16/2026 .
26209X-AA-9 .. | DRIVEN BRANDS FUNDING LLC HONK Series 14 ....|....... ..10/20/2022 . | Paydown 0. 0. ..07/20/2050 .
26209X-AC-5 .. | DRIVEN BRANDS FUNDING LLC HONK Series 14 ....[|....... ..10/20/2022 . | Paydown ... 0 .0 ..01/20/2051 .
26224H-AH-0 ...|DRUG ROYALTY II1 LP 1 DRUGC_18 Series 14 ... |....... ..03/31/2022 . | Paydown ... 0. 0. ..10/15/2031 .
26441C-AN-5 ...| DUKE ENERGY CORP  3.750% 04/15/24 ... ..08/03/2022 . | AVHERST .... 5,000,000 |......... 4,997,700 0 .0 ..04/15/2024 .
26875P-AK-7 .. | EOG RESOURCES INC EOG RESOURCES INC ..03/30/2022 . | MARKETAXESS ..3,750,000 |.. . 3,730,613 |.. L0 0 ..03/15/2023 .
269246-BP-8 .. |E TRADE FINANCIAL CORP ..... ..04/20/2022 . |Various .... . 5,000,000 |.. . 4,987,880 |.. L0 0 ..08/24/2022 .
277432-AR-1 .. | EASTMAN CHEMICAL COMPANY EASTMAN CHEMICA ..08/15/2022 .| JANE STREET .. . 5,000,000 |.. . 4,876,450 |.. L0 N 0 ..03/15/2025 .
278062-AC-8 .. | EATON CORPORATION ~ 2.750% 11/02/22 .... .| WELLS FARGO BANK . ..4,125,000 |.. . 4,096,084 |.. L0 4,123,922 |. 0 .. 11/02/2022 .
337738-AQ-1 .. |FISERV INC  3.800% 10/01/23 ....... A 11/02/2022 .| BARCLAYS CAPITAL INC . 5,000,000 |.. . 4,997,700 |.. L0 .. 4,999,557 |. 0 ..10/01/2023 .
340711-AV-2 .. | FLORIDA GAS TRANSMISSION Series 144A .........|....... ..07/16/2022 . | Maturity ..1,000,000 |............ 997,730 .. 999,646 |.. 0. ..1,000,000 |.... .0 ..07/15/2022 .
Redempt ion
34107@-AA-7 .. |FLORIDA PIPELINE HOLDINGS LLC ...cevvvnnvvvvinnn| ennnns ..08/16/2022 . 100.0%00 333,077 |.eevennnnnns 333,077 ... 333,077 |.. 0 333,077 |.... .0 ..08/15/2038 .
36255J-AG-9 ...| GM FINANCIAL SECURITIZED TERM GM FINANCI ... |....... ..06/16/2022 .| Paydown ... .... 6,050,000 ......... 6,049, 142 ..6,049,550 |.. 0. ..6,050,000 |.... 0. ..02/16/2024 .
36256X-AG-7 .. | GM FINANCIAL SECURITIZED TERM GM FINANCI ... |....... ..10/16/2022 .| Paydown ... . ... 10,000,000 |......... 9,996,794 0 10,000,000 |.... .0 ..09/16/2024 .
36258N-AF-9 .. | GM FINANCIAL CONSUMER AUTOMOBI GM FINANC ... |....... ..04/19/2022 .|Various .... ...2,184,169 |............ 2,208,000 |......... 2,207,917 0. ..2,207,913 |.... 0. ..05/16/2025 .
J.P. MORGAN SECURITIES
36259K-AG-2 .. | GM FINANCIAL AUTOMOBILE LEASIN GM FINANC ... |....... ..03/22/2022 .| INC ..eeeeeeeieeeeeeeen fee e s 5,496,563 |........... 5,500,000 |......... 5,499,567 |.......... 5,499,657 |..eevvuneeaannne [ IR [T (U 13 | [V PO 5,499,670 |...ccvvvunnnnnne 0 .. 12/20/2023 .
BANC OF AMERICA
36259P-AH-9 ...| GM FINANCIAL AUTOMOBILE LEASIN GM FINANC ... |....... ..03/22/2022 . | SECURITIES LLC wevveveee Joeeemmnineeeeennies Jeenens 4,228,486 |........... 4,214,000 |......... 4,329,720 |.......... 4,264,799 |.ceevinaenee (U (10,604)|....ccevnnnnnnnns (U R (10,604) |-vvveeeeeeennnn [V PO 4,254,196 |oceeveeennnnnns 0 .. 12/20/2024 .
369550-All-8 .. | GENERAL DYNAMICS CORP GENERAL DYNAMICS C ....|....... ..03/22/2022 . | KEYBANC CAPITAL MARKET |.......covvvvvvvnnnns fovnnnnnns 1,989,440 |.......... 2,000,000 |......... 1,937,060 |......... 1,975,848 [...oovvvvnnnnnnns (U 3,371 [ [N N 3,371 e [V PO 1,979,219 |ovviiiiinne 0 ..08/15/2023 .
U.S. Bancorp Piper
369550-BG-2 .. | GENERAL DYNAMICS CORP GENERAL DYNAMICS C .... ..09/07/2022 .| Jaffray ....p P ..6,942,040 |.......... 7,000,000 |......... 6,914,180 e 0 e 8,588 [ 0 e 8,558 |... ..6,964,550 |.... .0 ..05/15/2025 .
369550-BL-1 .. | GENERAL DYNAMICS CORP GENERAL DYNAMICS C .. ..08/17/2022 .| AMHERST . 1,492,755 . 1,500,000 |.. . 1,487,280 |.. L0 ..1,491,281 |. 0 ..04/01/2027 .
370334-CF-9 ...| GENERAL MILLS INC ~ 4.000% 04/17/25 .... ..08/18/2022 .| AMHERST ... . 5,000,000 |.. . 4,995,150 |.. L0 ..4,998,002 |. 0 ..04/17/2025 .
375558-BC-6 .. | GILEAD SCIENCES INC ~ 3.250% 09/01/22 . ..07/01/2022 .| Cal | 100.0000 . . 5,000,000 |.. ..4,992,950 |.. L0 ..4,999,812 |. 0 ..09/01/2022 .
375558-BL-6 .. | GILEAD SCIENCES INC ~ 2.500% 09/01/23 . ..03/30/2022 . | MARKETAXESS .. . 5,000,000 |.. . 4,982,300 |.. L0 0 ..09/01/2023 .
38013F-AG-6 .. | GM FINANCIAL SECURITIZED TERM GMCAR_18-4 ... |....... ..09/16/2022 . | Paydown .... 5,000,000 |......... 4,998,627 0. 0. ..06/17/2024 .
39154T-AY-4 .. | GREAT AMERICA LEASING RECEIVAB Series 14 ... |....... ..12/16/2022 . | Paydown ... .... 7,500,000 |.......... 7,499,399 0 .0 ..02/18/2025 .
39154T-AZ-1 .. | GREAT AMERICA LEASING RECEIVAB Series 14 ... |....... ..12/15/2022 .| Paydown ... .... 4,000,000 |......... 3,998,616 0. 0. ..02/17/2026 .
40438D-AD-1 .. |HPEFS EQUIPMENT TRUST HPEFS_19 Series 14 ....|....... ..02/20/2022 .| Paydown .....eeviviiinnnnnsfoerininineniiiiiins Jeeenn... 3,449,558 [ 3,449,558 |......... 3,448,892 0 .0 ..09/20/2029 .
40438D-AE-9 .. |HPEFS EQUIPMENT TRUST HPEFS_19 Series 14 ....|....... ..08/20/2022 . | Paydown .. [T PR veeeenn. 1,000,000 |- 999,845 0. . .. I 0. L0 )... ..09/20/2029 .
40438F-AE-4 .. |HPEFS EQUIPMENT TRUST HPEFS_20 Series 14 ....|....... ..03/22/2022 . | ROYAL BANK OF (0721710 R R AR 3,981,875 |.......... 4,000,000 |.......... 3,999,946 [ R | I R | I AR, [V R | 3 999,947 [oiiiiiiiinnnns 0. (18,072)|......... (18,072)].ccvveennnns 21,202 |..02/20/2030 .
BANC OF AMERICA
40438F-AF-1 .. |HPEFS EQUIPMENT TRUST HPEFS_20 Series 14 ....|....... ..04/12/2022 .| SECURITIES LLC .evvvvvves Joovvvnniniiiiiininns fovnennnns 9,916,016 |......... 10,000,000 |......... 9,997,289 (U N 22 T PO [V O 21 [t [V PO 9,998,931 [ocoiiiiiiinnnns 0. (82,916)|......... (82,916)f............ 71,567 |..02/20/2030 .
40439H-AA-7 .. |HIN TIMESHARE TRUST HINTT_20-A Series 14 ... |....... ..12/09/2022 . | Paydown ... .. 1,373,083 |... ..1,373,083 ......... 1,372,874 0. ..1,373,083 |.... 0. ..10/09/2039 .
40439H-AB-5 ...|HIN TIMESHARE TRUST HINTT_20-A Series 14 .. ..12/09/2022 . | Paydown . . 813,679 |.. .813,470 |.. L0 ..813,679 |. 0 ..10/09/2039 .
41242*-All-2 .. |HARDWOOD FUNDING LLC/NATIONAL HARDIOOD F .. ..06/07/2022 . |Maturity ... .9,000,000 |.. .9,000,000 .. L0 ..9,000,000 |. 0 ..06/07/2022 .
427866-AZ-1 .. |HERSHEY COMPANY THE ~ 3.375% 05/15/23 .... ..11/01/2022 .| JEFFRIES & COMPANY INC . 5,000,000 |.. . 4,997,900 |.. L0 ..4,999,762 |. 0 ..05/15/2023 .
43284B-AA-0 .. |HILTON GRAND VACATIONS TRUST H Series 14 ....|....... ..12/25/2022 . | Paydown 0. 0. ..02/25/2032 .
43284B-AB-8 .. |HILTON GRAND VACATIONS TRUST H Series 14 ....|....... ..12/25/2022 . | Paydown ... 0 .0 ..02/25/2032 .
43284B-AC-6 .. |HILTON GRAND VACATIONS TRUST H Series 14 ....|....... ..12/25/2022 . | Paydown ... . . .. e 0 e . . . . .0 0. ..02/25/2032 .
43284H-AA-7 .. |HGVT_19-AA Series 144A .......cccooeviivinnnnnnini] ceenns .. 12/25/2022 . | Paydown .....ooviiiiinnnni i ot 1,331,514 [........... 1 331,514]......... 1,340,568 |.......... 1 338,909 |...eiiiiiiinnnns 0, [5)) (U (7,395) | oevvvnnnns [ IO 1,331,514 | 0 ..07/25/2033 .
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43284H-AB-5 ...|HGVT_19-AA Series 144A .. ..12/25/2022 . | Paydown ... ... 665,757 ....665,690 0 ..665,757 |.... .0 ..07/25/2033 .
43284H-AC-3 ...|HGVT_19-AA Series 144A .. ..12/25/2022 . | Paydown . . 499,318 |.. 499,315 |.. L0 ..499,318 |. 0 ..07/25/2033 .
43285H-AA-6 .. |HILTON GRAND VACATIONS TRUST H Series 14 .. ..12/25/2022 . | Paydown . . 587,989 |.. .606,364 |.. L0 ..587,989 |. 0 ..02/25/2039 .
444859-BA-9 ...|HUMANA INC HUMANA INC ~ 3.150% 12/01/22 ....|....... ..12/01/2022 .| Various . .. 7,000,000 6,917,950 0. ..7,000,000 |.... 0. ..12/01/2022 .
J.P. MORGAN SECURITIES
449355-AE-6 ...|HYUNDAI AUTO LEASE SECURITIZAT Series 14 ... |....... [.. 04/05/2022 .| INC +.veeeeeeenneeeeeeeees feeeeeee e s 8,505,977 |...ccennn 8,500,000 |......... 8,499,873 |.......... 8,499,966 |........cevnnnnnn 0 8,499,981 |...ccvvnennnnnns 0 ..05/15/2024 .
458140-AR-1 .. | INTEL CORP  3.100% 07/29/22 .. ..07/29/2022 . | Maturity ...7,000,000 |.......... 7,000,000 |......... 6,996,920 ..6,99,720 |.. 0 ..0........7,000,000 {.... .0 ..07/29/2022 .
458140-BD-1 .. | INTEL CORP INTEL CORPORATION ......ccevvvueeene |nene .04/25/2022 . | MARKETAXESS .. ...5,008,950 |.......... 5,000,000 ..5,020,453 |.. 0. ..(2,914)[... ..0]........5,017,538 |[.... 0. ..05/11/2024 .
45866F-AG-9 .. | INTERCONT INENTALEXCHANGE INC ......cevvnvivvrnnn | eennnns ..06/12/2022 .| Cal | 101.0274 .... ...2,525,685 |............ 2,500,000 ..2,499,623 |.. 0 0]l 2,499,719 ... .0 ..09/21/2023 .
46625H-RL-6 .. | JPMORGAN CHASE & CO  2.700% 05/18/23 ......|....... ..04/20/2022 . | WELLS FARGO BANK ...5,011,250 |.......... 5,000,000 0. . . . . .0 0. ..05/18/2023 .
466313-AG-8 .. | JABIL CIRCUIT INC JABIL CIRCUIT INC ...cvvvuns | nnnnns ..06/31/2022 .| Cal | 100.8782 ... ...2,017,564 |.......... 2,000,000 |......... 2,041,820 L0 ..(5,290) ... ....(5,290) |... .0 .0 ..09/15/2022 .
46647P-AU-0 .. | JPMORGAN CHASE & CO  3.797% 07/23/24 ...... |....... ..07/18/2022 .| Various ...4,978,550 |.......... 5,000,000 |......... 5,109,400 0. (14,410)|... ...(14,410) |... .0 0. ..07/23/2024 .
469814-A*-8 .. | JACOBS ENGR GRP INC. JACOBS ENGINEERING .....|....... .10/07/2022 .| TENDER ...5,000,000 |.......... 5,000,000 |......... 5,000,000 0 .0 .0 ..06/08/2025 .
487836-BS-6 .. |KELLOGG COMPANY ~ 2.650% 12/01/23 .......cco. |oennene ..04/07/2022 . | MARKETAXESS .. ...4,165,750 |.......... 4,167,000 |......... 4,163,250 0. .0 0. ..12/01/2023 .
CITIGROUP GLOBAL
49271V-AH-3 .. |KEURIG DR PEPPER INC ~ 4.417% 05/25/25 ... ..09/14/2022 . | MARKETS .... 5,001,600 . 5,000,000 |.. .5,000,000 |.. . 5,000,000 ..0........5,000,000 |. ..05/25/2025 .
50540R-AT-9 .. | LABORATORY CORPORATION OF LABORATORY COR ..08/04/2022 .| JANE STREET 3,462,410 ..3,500,000 |.. ..3,492,125 |.. . 3,496,807 .. 3,497,505 |. ..09/01/2024 .
52532X-AD-7 ...|LEIDOS INC ~ 3.625% 05/15/25 .. ..07/14/2022 .| JANE STREET .. 978,430 |. . 1,000,000 |.. 997,161 |.. . 997,545 ..05/15/2025 .
BANC OF AMERIC
527298-BN-2 ...|LEVEL 3 FINANCING INC Series 144A ............ |.eeeee ..08/02/2022 .| SECURITIES LLC . ...1,825,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..09/15/2027 .
53154*-AK-9 .. |LIBERTY UTILITIES FINANCE GP1 ....covvvnnrinen | s o 04/30/2022 . |Maturity ...7,000,000 |.......... 7,000,000 |......... 7,098,070 |......... 7,012,779 |.. (12,779)|... ..04/30/2022 .
DEUTSCHE BANK
539830-BH-1 .. | LOCKHEED MARTIN CORPORATION ......ccevvvunnveens | aneenns ..07/25/2022 .| SECURITIES INC. ...2,519,850 |............ 2,500,000 |......... 2,469,150 ..2,334 |... .0 ..01/15/2026 .
539830-BH-1 .. | LOCKHEED MARTIN CORPORATION .....ceeeevveneeeeee | s ..05/11/2022 .| Cal | 101.0342 .... .. 2,525,854 |............ 2,500,000 |......... 2,469,150 1,470 |... 0. ..01/15/2026 .
543190-AA-0 .. |LTRAN_15-1A  2.980% 01/15/45 ......ccvvvvees | ennnns ..11/16/2022 . | Paydown 124,918 .0 ..01/15/2045 .
55336V-AQ-3 ...|MPLX LP  3.375% 03/15/23 ..09/15/2022 .| Cal | 100.0000 .... ... 3,000,000 0. ..03/15/2023 .
55336V-BK-5 .. |MPLX LP  3.500% 12/01/22 ..08/26/2022 .| Call 100.1010 .... .. 3,000,000 . . . .0 .. 12/01/2022 .
553894-AB-2 ...|MVWW OWNER TRUST MVWOT_16-1A . ..10/20/2022 . | Paydown .... 499,133 ... 499,207 |.. . 0. .. 12/20/2033 .
553896-AA-9 .. | MVIV OWNER TRUST MVWOT_17-1A Series 144A .....|....... [.. 12/20/2022 .| Paydown ... ... 124,779 .... 127,470 . 126,996 |.. L (2,217) .0 .. 12/20/2034 .
553896-AB-7 .. | MVIW OWNER TRUST MVWOT_17-1A Series 144A ... ..12/20/2022 .| Paydown . . 493,533 |.. 498,777 |.. . 497,626 . (4,093) 0 .. 12/20/2034 .
55389P-AB-5 ...|MVIV OWNER TRUST MVWOT_19-1A Series 144A ... ..12/20/2022 . | Paydown . . 722,855 |.. . 722,659 |.. . 722,709 0 ..11/20/2036 .
55389P-AC-3 ...|MVIV OWNER TRUST MVWOT_19-1A Series 144A ... ..12/20/2022 .| Paydown . . 361,427 |.. 361,381 |.. . 361,391 0 ..11/20/2036 .
55389T-AB-7 .. | MVWW OWNER TRUST MVWOT_21-1WA Series 144A .. ..12/20/2022 .| Paydown . ..1,204,626 |.. . 1,204,366 |.. 1,204,389 N 0 ..01/22/2041 .
55389T-AC-5 ...|MVIV OWNER TRUST MVWOT_21-1WA Series 144A .. ..12/20/2022 .| Paydown . ..1,204,626 |.. . 1,204,506 |.. 1,204,518 . 1,204,626 N 0 ..01/22/2041 .
55400D-AA-9 .. | MVIV OWNER TRUST MVWOT_19-2A Series 144A .....|....... [. 12/20/2022 .| Paydown ....eevvvvvinnnnnnsfoevinnninineiiiiins fenenn.. 3,203,483 [ 3,203,483 . . .0 ..10/20/2038 .
55400D-AB-7 .. | MVWW OWNER TRUST MVWOT_19-2A Series 144A .....|....... ..12/20/2022 .| Paydown ... .. 394,181 n 394,128 |.. 0. ..10/20/2038 .
55400E-AA-7 .. |MVWV OWNER TRUST MVWOT_20-1A Series 144A .....|....... .12/20/2022 . | Paydown ... . 1,508,827 |.. .0 ..10/20/2037 .
55400E-AB-5 .. | MVIW OWNER TRUST MVWOT_20-1A Series 144A .....|....... ..12/20/2022 .| Paydown ... ... 399,700 |.. 0. ..10/20/2037 .
55400K-AB-1 .. | MVWW OWNER TRUST MVWOT_21-2A Series 144A .....|....... ..12/20/2022 . | Paydown . ..3,282,59 |.. .0 ..05/20/2039 .
Redempt ion
56540#-AA-3 .. | MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF ... |....... ..07/05/2022 .| 100.0000 ... s ... 396,035 |.. 406,273 |.... .0 ..09/30/2025 .
570535-AK-0 .. | MARKEL CORP MARKEL CORPORATION ...........ceee.. ..07/01/2022 . |Maturity ... ... 2,000,000 |......... 2,103,620 . 2,016,636 |.. (16,636)]... . 0. ..07/01/2022 .
571748-BA-9 .. |MARSH & MCLENNAN CO INC ....ccvvvvniiiiiiinnnnns ..08/17/2022 .|Various .......cocovveveenn |oevevnnnnnniinnnnns Jonnnn... 5,542,402 [ 5,515,000 ..5,525,232 |.. ..(5,078)[... ..5,520,154 |.... .0 ...22,248 |.... ..03/14/2023 .
573874-AL-8 .. | MARVELL TECH GRP LTD. 4.200% 06/22/23 ..11/01/2022 .| TORONTO DOMINION . . 2,000,000 |.. . 1,998,727 |.. . 1,998,775 ..1,999,463 |. 0 . (12,983)[. ..06/22/2023 .
579780-AM-9 .. | MCCORMICK & COMPANY INCORPORAT . ..07/25/2022 .| BARCLAYS CAPITAL INC . 3,000,000 |.. . 2,870,340 |.. 2,937,141 ..2,950,301 |. 0 ..6,349 |. ..08/15/2024 .
581557-BE-4 .. | MCKESSON CORP  3.796% 03/15/24 . ..09/12/2022 .| Various ............. 10,000,000 |.. . 9,893,611 |.. 9,953,330 ..9,966,017 |. 0 ..8,821 |. ..03/15/2024 .
585055-BS-4 ...|MEDTRONIC INC ~ 3.500% 03/15/25 . ..06/01/2022 .| Call 101.6720 ..o |ovvveneeeiiinienees feenennnn 3,558,520 | 3,500,000 |......... 3,477,320 ..3,488,545 |.. ..3,489,962 |.... .0 .10,038 |.... ..03/15/2025 .
U.S. Bancorp Piper
594918-BJ-2 ...| MICROSOFT CORP MICROSOFT CORPORATION .........|....... ..04/11/2022 .| Jaffray .... 1,000,000 |............ 986, 140 0 992,346 |.. 992,877 |.... 11,983 |.... ... 13,889 |..11/03/2025 .
594918-BQ-6 .. | MICROSOFT CORP MICROSOFT CORPORATION .........|..coee. |- 03/22/2022 .| JANE STREET .. s .. 7,000,000 |......... 6,979,070 6,994,942 |.. 0. . ..0]........6,995,660 |.... 19,110 |.... .. ... 87,889 |..08/08/2023 .
59833C-AB-8 .. | MIDWEST CONNECTOR CAPITAL COMP Series 14 ....|....... ..04/01/2022 . | Maturity .....ccooeeniiinnn foovnnnninniniiiiiinns Joinnnns 9,000,000 |.......... 9,000,000 [......... 9,056,250 |......... 9,006,007 [.....cevvunnnnnns 0, (6,007)]..0cceeeeennnn (U (6,007) |uevenniieiennnnn [ IO 9,000,000 J..eeeoriiiinnnnn 0 fooviiiinnnnnnns [ 0 s 163,125 |..04/01/2022 .
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61744Y-AN-8 .. | MORGAN STANLEY  3.125% 01/23/23 .. ..07/18/2022 .|Various .... ...5,003,350 |.......... 5,000,000 |......... 5,003,075 |......... 5,001,266 |.. PO (N O (-1513)] I .. (655)]... .0 ..2,738 |.... ..01/23/2023 .
61945C-AF-0 .. |MOSAIC CO  3.250% 11/15/22 ..11/15/2022 .| Various .... ...5,390,000 |... 5,390,000 |......... 5,371,418 |......... 5,386,604 |.. 0. ...3,39 |... .. 11/15/2022 .
Redempt ion
62927#-AK-2 .. |NFL VENTURES LP  2.730% 04/15/31 . ..10/15/2022 . 100.0%00 326,748 |. . 326,748 |.. 326,748 |.. . 326,748 .0 ..04/15/2031 .
62946A-AC-8 .. |NP SPE |1 LLC NPRL_17-1A Series 144A . .. 12/20/2022 . | Paydown . ...244 460 |... . 244 460 .. 244,458 L 244,454 |.. 6 |.. .. 10/21/2047 .
Redempt ion
63615#-AG-6 .. |NATIONAL FOOTBALL LEAGUE .......cevvvvvrvvrnnnnns | nnneen [oe 10/15/2022 . 100.0%00 .. 1,361,671 ... 1,351,571 1,473,388 ..1,395,353 |. 0 fennnnnn. (43,783))... ..1,351,571 |.... .0 ..03/31/2024 .
636180-BL-4 .. |NATIONAL FUEL GAS COMPANY NATIONAL FUEL ..07/20/2022 . | MESIROW & COMPANY 5,009,940 . 5,000,000 |.. .5,050,000 .. . 5,008,841 L0 ..(2,008) ..5,006,743 |. 0 ..03/01/2023 .
636180-BL-4 .. |NATIONAL FUEL GAS COMPANY NATIONAL FUEL .....[|....... .11/25/2022 .| Cal | 100.0000 .... veveenn.. 1,200,000 |.......... 1,200,000 0. ...4,546 |... .0 ..03/01/2023 .
637432-NL-5 ...|NATIONAL RURAL UTILITIES COOP NATIONAL R ....|....... ..04/21/2022 .| KEYBANC CAPITAL MARKET |..eevvvenieeeemmnnns Jovnnnnns 2,993,820 |.......... 3,000,000 [N PR 217 0 ..02/07/2024 .
BANC OF AMERICA
63938P-BP-3 ...|NAVISTAR FINANCIAL DEALER NOTE Series 14 ... |....... .04/19/2022 .| SECURITIES LLC wevveeeeee Joevemmnieeeeeenies Jeenins 1,001,250 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeueeeeeennnnns [N TR | I IO | [ T 0 0 ..07/25/2025 .
651587-AF-4 .. | NENMARKET NEWMARKET CORP ..03/16/2022 .| Cal | 102.0284 ..... | .... 5,000,000 |......... 5,076,050 ..5,013,334 |.. 0 ....(2,840) |... .0 .. 12/15/2022 .
665772-CH-0 .. |NORTHERN STATES PWR CO (MINNESOTA) . . ..03/30/2022 .| KEYBANC CAPITAL MARKET .. 5,000,000 e O e 7196 [ 0 e 7,196 |... 0. ..08/15/2022 .
68504L-AA-9 .. | ORANGE LAKE TIMESHARE TRUST ON Series 14 ... |....... ..12/08/2022 . | Paydown ... .... 940,983 .... 917,973 0 ...12,610 |... .0 ..03/08/2029 .
68504L-AB-7 .. | ORANGE LAKE TIMESHARE TRUST ON Series 14 ... ..12/08/2022 . | Paydown ... .... 510,155 .... 506,648 0. 0. ..03/08/2029 .
68504U-AB-7 .. | ORANGE LAKE TIMESHARE TRUST ON Series 14 ... ..12/09/2022 . | Paydown ... ... 701,136 ....701,041 0 . 701 136 |.... .0 ..04/09/2038 .
69145A-AB-4 .. | OXFORD FINANCE FUNDING TRUST O Series 14 .. ..12/15/2022 . | Paydown .. 871,775 (.. 871,775 |.. L0 .871,775 N 0 L0 ..02/15/2027 .
69353R-FL-7 .. | PNC BANK NATIONAL ASSOCIATION .. ..11/01/2022 . | GOLDMAN SACHS & CO . 5,000,000 |.. . 4,994,300 |.. L0 ..4,999,266 |. 0 . (36,766). ..06/08/2023 .
717081-DV-2 .. |PFIZER INC ~ 2.750% 06/03/26 . ..08/02/2022 .| GOLDMAN SACHS & CO . 1,500,000 |.. . 1,422,780 |.. L0 .. 1,460,022 |. 0 .24,813 |. ..06/03/2026 .
T17081-EN-9 .. |PFIZER INC ~ 3.200% 09/15/23 .....eevvvvvvrnnnn] nnnnnn o 04/21/2022 .| Various eeeennn. 7,053,060 |.......... 7,000,000 |......... 7,041,730 .. 0. eeeenn. 7,013,139 [ .0 ..09/15/2023 .
723787-AK-3 .. |PIONEER NAT RES CO PIONEER NATURAL RESQU ....[....... ..07/15/2022 . IMaturity ....coovveieeeeenn foeremnieeeeeenies s 4,000,000 |-......... 4,000,000 |......... 3,995,200 |.......... 3 999,242 [...cevvviiinnnnns (1N IR £:': N IO | I FOURRUURRRRY L. ;B IRTURRRRRR | ) IR 4,000,000 [oeeuuereernnnnns [V ..07/15/2022 .
Redempt ion
73019#-AC-6 .. | PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT .....|....... [.. 09/13/2022 . 100.0%00 ................................................... 444 469 |............. 444 469 |............ 456,113 |............ 450,667 |.....ccvvnnnnnnnn O foeeeeeeeenn (6,198) ] O [ (6,198) [ O e 444,469 ..09/13/2027 .
73020*-AJ-2 .. | PEOPLES NATURAL GAS COMPANY LL .....eevvvvvvvnn | nnnnns ..12/18/2022 . |Maturity ... ...5,000,000 |.......... 5,000,000 |......... 5,000,000 .5,000,000 |.. 0 ..5,000,000 |.... .. 12/18/2022 .
741503-BB-1 .. | BOOKING HOLDINGS INC ~ 2.750% 03/15/23 .....[....... ..04/11/2022 . |Various .... ...5,025,950 |.......... 5,000,000 |......... 4,981,800 ..4,994,583 |.. 0. ..4,995,839 |.... ..03/15/2023 .
T47262-AY-9 .. |QVC INC  4.750% 02/15/27 .ovvvvnnvvvinnnnnnns] ennes ..11/30/2022 .| BARCLAYS CAPITAL INC .. ... 3,593,750 |... 4,900,000 |......... 4,861,800 . 4,870,771 |.. 0 ..4,875,379 |.... ..02/16/2027 .
747525-AT-0 .. | QUALCOMM INC QUALCOMM INCORPORATED .......cceee|eeneene ..03/28/2022 . ...5,023,200 |.......... 5,000,000 |......... 4,739,450 ..4,887,242 |.. 0. ..4,898,457 |.... ..05/20/2024 .
749685-AS-2 .. |RPM INTERNATIONAL INC RPM INTERNATIONAL .....[....... ..07/12/2022 .| Suntrust Banks Inc .... ... 1,999,400 |.......... 2,000,000 |......... 2,004,240 |......... 2,000,886 |.. 0 .. 11/15/2022 .
T76743-AE-6 .. |ROPER IND INC ~ 3.650% 09/15/23 .....ccevvves|nnnne ..11/02/2022 .| BARCLAYS CAPITAL INC .. ..1,973,780 |.......... 2,000,000 |......... 1,996,760 |......... 1,998,851 |.. 0. ..09/15/2023 .
Redempt ion
78433L-AA-4 .. | SCE RECOVERY FUNDING LLC .. ..11/15/2022 . 100.0%00 1,150,399 ..1,150,399 |.. . 1,150,392 |.. L0 ..1,150,399 |. 0 L0 ..11/15/2031 .
806851-AJ-0 .. | SCHLUMBERGER HOLDINGS CORP Series 144A ..12/08/2022 .| TENDER ... 4,920,900 . 5,000,000 |.. . 4,989,600 |.. L0 ..5,073,028 |. 0 . (76,064)[. ..06/01/2024 .
824348-AV-8 .. | SHERWIN-WILLIAMS COMPANY (THE) ... ..07/25/2022 .| BARCLAYS CAPITAL INC 1,984,120 . 2,000,000 |.. . 1,989,540 |.. L0 ..1,996,092 |. 0 . (11,972)[. ..06/01/2024 .
826525-AB-3 .. | SIERRA RECEIVABLES FUNDING COM Series ..12/20/2022 . | Paydown ... 1,451,761 ..1,451,761 |.. . 1,452,448 |.. L0 0 ..07/20/2037 .
82652\1-AB-6 .. | SIERRA RECEIVABLES FUNDING COM Series 14 ... |....... [.. 12/20/2022 . | Paydown ... .... 559,588 [............ 559,482 0. 0. ..05/20/2036 .
82652M-AC-4 .. | SIERRA RECEIVABLES FUNDING COM Series 14 ... |....... ..12/20/2022 . | Paydown ... 1,007,258 |............ 999,529 0 .0 ..06/20/2036 .
826520-AB-7 .. | SIERRA TIMESHARE RECEIVABLES F Series 14 ... |....... [.. 12/20/2022 .| Paydown ... . 2,058,758 |......... 2,058,295 0. 0. ..11/20/2037 .
826520-AC-5 ...| SIERRA TIMESHARE RECEIVABLES F Series 14 ... |....... ..12/20/2022 . | Paydown ... ... 1,415,396 |... 1,415,39 |......... 1,415,209 0 .0 ..11/20/2037 .
82652R-AB-5 .. | SIERRA RECEIVABLES FUNDING CO Series 144 ....|....... ..12/20/2022 .| Paydown ... 4,774,735 ... 4,774,735 |......... 4,774,557 0. 0. ..09/20/2038 .
82652R-AC-3 ...| SIERRA RECEIVABLES FUNDING CO Series 144 ....|....... ..12/20/2022 . | Paydown ... ..3,819,788 |......... 3,819,782 0 .0 ..09/20/2038 .
82653D-AA-7 .. | SIERRA RECEIVABLES FUNDING COM SIERRA RE .... ..12/20/2022 .| Paydown ... e 367,29 ... 367,226 0. . 0. ..06/20/2035 .
82653D-AB-5 .. | SIERRA RECEIVABLES FUNDING COM Series 14 ... ..12/20/2022 . | Paydown ... .... 304,843 .... 400,030 L0 .. (4,232)f... .0 ..06/20/2035 .
82653E-AB-3 .. | SIERRA RECEIVABLES FUNDING COM Series 14 .. ..12/20/2022 .| Paydown . . 609,79 |.. .609,661 |.. L0 99 N 0 ..01/20/2036 .
82653E-AC-1 .. | SIERRA RECEIVABLES FUNDING COM Series 14 .. ..12/20/2022 . | Paydown . ..1,651,527 |.. . 1,657,820 |.. L0 ..(5,002) ..1 651 527 |. 0 ..01/20/2036 .
82653G-AA-0 .. | SIERRA RECEIVABLES FUNDING COM Series 14 .. ..12/20/2022 .| Paydown . . 499,165 |.. . 499,040 |.. L0 .88 ..499,165 |. 0 ..09/20/2035 .
82653G-AB-8 .. | SIERRA RECEIVABLES FUNDING COM Series 14 ... |....... ..12/20/2022 .| Paydown ... .. 332,777 ... 332,722 0 R I IO 332,777 ... .0 ..09/20/2035 .
82653G-AC-6 .. | SIERRA RECEIVABLES FUNDING COM Series 14 ... |....... ..12/20/2022 .| Paydown ......coeeeeeeeneees|oeenniieeeeeenieees feeeeeee. 1,539,004 ..l 01,589,094 ... 1,571,884 0. (26,864)... ..1,539,094 |.... 0. ..09/20/2035 .
83546D-AJ-7 .. | SONIC CAPITAL LLC SONIC_20-1A Series 144 ....|....... [.. 12/20/2022 .| Paydown ......ovvvvvvnnnnnns foevnnniinnniiiiinnes foeeenennnnnn 20,000 .ot 20,000 foaeenne 20,000 0. .. ...20,000 |.... .0 ..01/20/2050 .
83546D-A0-1 .. | SONIC CAPITAL LLC SONIC_21-1A Series 144 ....|....... .. 12/20/2022 .| Paydown ......ooeveeieinies]ierennninnieeenninns Jennnnne... 100,000 f............ 100,000 )............ 100,000 (U T 0 foeeiiiiiiiiee O e 0 i 0 e 100,000 f....covvnnnnnnns 0 ..08/20/2051 .




S'vi3

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

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
STIFEL NICOLAUS AND CO
841504-AB-9 .. | SOUTHEAST SUPPLY HEADER LLC Series 144A .....|....... ..05/17/2022 .| INC ..4,622,500 |.......... 5,000,000 |......... 4,957,800 . 4,980,080 |.. 0. 2,973 |... ..2,978 |... .0 0. (360,553) .... 90,903 |..06/15/2024 .
858119-BJ-8 .. | STEEL DYNAMICS INC ~ 2.800% 12/15/24 ..04/06/2022 . | MARKETAXESS .. 2,959,080 . 3,000,000 |.. . 2,997,750 |.. 2,998,639 L0 ..120 .0 0 . (39,679)[. . 26,367 |..12/15/2024 .
871829-AQ-0 .. | SYSCO CORPORATION ~ 2.600% 06/12/22 ... ..03/30/2022 .| BARCLAYS CAPITAL INC ..3,829,000 |.. . 3,907,858 |.. L0 . (3,542) .0 0 ..4,979 |. . 30,143 [..06/12/2022 .
87236Y-AE-8 .. | TD AMERITRADE HLDG CORP TD AMERITRADE HO .. ..04/01/2022 . |Various .... . 4,000,000 |.. . 3,990,966 |.. L0 .0 0 .0 .59,000 ..04/01/2022 .
872480-AA-6 .. | TIF FUNDING |1 LLC TIF_20-1A Series 144A ... |....... [ 12/20/2022 .| Paydown ... ... 1,280,000 ......... 1,279,443 0. 0 s 0. 0. ... 14,491..08/20/2045 .
872480-AE-8 .. | TIF FUNDING |1 LLC TIF_21-1A Series 144A ... |....... ..12/20/2022 .| Paydown ... .... 310,000 .... 309,961 0 .0 . 310,000 |.... .0 0 i 0 e 2,771 (..02/20/2046 .
87342R-AJ-3 ...| TACO BELL FUNDING BELL_21-1 Series 144A .....|....... .11/25/2022 . | Paydown ... .... 100,000 ... 100,000 0. ..0.......... 100,000 {.... 0. 0. ..08/25/2051 .
87407R-AA-4 .. | TAL ADVANTAGE LLC TAL_20-1A Series 144A .... |....... ..12/20/2022 .| Paydown ... .... 1,050,000 |......... 1,049,581 0 ..0........1,050,000 {.... .0 L0 ..09/20/2045 .
882508-BB-9 .. | TEXAS INSTRUMENTS INC ~ 2.625% 05/15/24 ....|....... ..04/07/2022 .| AMHERST ... .... 5,000,000 |......... 4,988,500 0. . .0 0. 8 445 ..05/15/2024 .
88315L-AE-8 .. | TEXTAINER MARINE CONTAINERS LT Series 14 ... |....... ..12/20/2022 .| Paydown ......ovevvinnnnns|oeriinninneniiiinnns Jeeenn... 1,653,609 [l 1,653,600 [......... 1,659,496 0 ... (4,975) |... .0 .0 R (8 TS ..08/21/2045 .
887389-AJ-3 .. | TIMKEN CO  3.875% 09/01/24 .....ccovvveeeeeee | s ..03/28/2022 . | MESIRON & COMPANY .......|eeeeeeeieeeeemmnnns Joneenne 2,792,150 ... 2,775,000 |......... 2,821,676 0. .. (1,767) ... .0 0. ..1,376 |.... ..09/01/2024 .
BANC OF AMERICA
89236T-DK-8 .. | TOYOTA MOTOR CREDIT CORP .....eevvvemereeemnnnnn | eeens ..11/02/2022 .| SECURITIES LLC .... .. 1,500,000 ......... 1,417,740 0. 0. . (22,808)].... .. 35,250 [..10/18/2023 .
89680H-AA-0 .. | TRITON CONTAINER FINANCE LLC T Series 14 ..12/20/2022 . | Paydown ... . 849,981 [.. . 849,823 |.. L0 0 L0 ..09/20/2045 .
89680H-AB-8 .. | TRITON CONTAINER FINANCE LLC T Series 14 .. ..12/20/2022 .| Paydown ... . 425,000 |.. . 424,925 |.. L0 N 0 .0 ..09/20/2045 .
902494-BG-7 .. | TYSON FOODS INC ~ 3.900% 09/28/23 .... ..07/20/2022 . |MITSUBISHI SECURITIES . . 5,000,000 |.. . 4,993,050 |.. L0 . 4 998,233 |. 0 ..6,067 |. ..09/28/2023 .
902494-BJ-1 ...| TYSON FOODS INC ~ 4.000% 03/01/26 . ..08/25/2022 .| Suntrust Banks Inc .... . 5,000,000 |.. . 4,982,350 |.. L0 ..4,990,618 |. 0 . (22,668). ..03/01/2026 .
CITIGROUP GLOBAL
904764-AX-5 .. |UNILEVER CAPITAL CORP  2.600% 05/05/24 ... |....... ..04/07/2022 . |MARKETS ...eeevmnneeeeenn Joeeemmmeeeeeennes Joenens 4,998,250 |.......... 5,000,000 |......... 4,950,350 |.......... 4,982,306 [...eeeeennnnnns (V) N 1,828 |oeeeeiieieeeee O foeiiiieeennnn 1,828 [ 0 | 4,984,134 |.cooieeinnnnnns [V 14,116 ..05/05/2024 .
Redempt ion
90782J-AA-1 .. |UNION PACIFIC RAILROAD CO 2015 UNION PAC ....|....... [.. 05/12/2022 . 100.0%00 ................................................... 284,290 |..evennnnneen 284,290 |............ 204,892 |...ouunnnnnn 292,598 |..oeeveeninns (U (8,307) ]+ eeeeennaeeeenns (V) N (8,307) [V [V [V A 3,831 [..05/12/2027 .
Redempt ion
90932J-AA-0 .. |UNITED AIRLINES 2019-2 CLASS A UNITED Al ... |....... ..11/01/2022 . 100.0%00 255,270 |... 255,270 |............ 256,224 .. 256,099 |.. 0. .. (830)]... ... (830) ... .0 0. ..05/01/2032 .
91324P-BZ-4 ...| UNITEDHEALTH GROUP INC ...ooevvvnnniiiiiiiiiieees [ e ..04/11/2022 . | KEYBANC CAPITAL MARKET 5,026,000 |.......... 5,000,000 |......... 5,011,050 0 .. (884)]... .0 .0 ..02/15/2023 .
91324P-CN-0 ...| UNITEDHEALTH GROUP INC ...eeeeeneeeeeeeeieeeee | e ..07/15/2022 . | Maturity ...5,000,000 |.......... 5,000,000 |......... 4,993,850 0. .0 0. ..07/15/2022 .
91324P-DJ-8 ...| UNITEDHEALTH GROUP INC ...oovvvvnnniiiiiiiiieees [ e .11/01/2022 .| BARCLAYS CAPITAL INC .. ..4,954,000 |.......... 5,000,000 |......... 4,997,500 0 .0 .0 ..06/15/2023 .
918286-AA-3 .. | VSE VOI MORTGAGE LLC VSTNA_18- Series 14 ... |....... ..12/20/2022 .| Paydown . ....985,8% [............ 992,962 0. e (4,914) | .0 0. ..02/20/2036 .
91913Y-AU-4 .. | VALERO ENERGY CORP VALERO ENERGY CORPORA ....|....... ..09/13/2022 .| TENDER ... ..4,398,000 |......... 4,004,819 0 ... 34,275 |... .0 .0 . 108,557 |.... ..09/156/2026 .
91914J-AA-0 .. | VALERO ENERGY PARTNERS LP ..eevveneeeeinieeeee | e ..09/13/2022 .| TENDER ... .... 6,000,000 |......... 5,960,578 0. ...(14,845) ... UV PO 0. .40,332 |.... ..12/15/2026 .
92347Y-AD-6 .. | VERIZON OWNER TRUST VZOT_19-A ..07/20/2022 . | Paydown . ..4,500,000 |.. . 4,498,973 |.. L0 ..361 VN PO 4 500,000 |. 0 L0 ..09/20/2023 .
92348T-AD-6 .. | VERIZON OWNER TRUST VZOT_20-A .. ..11/01/2022 . | WELLS FARGO BANK . ..9,500,000 |.. . 9,498,226 |.. L0 ..355 .0 ]....... 9,499,452 |. 0 (178,319)[. ..07/22/2024 .
92348X-AD-7 .. | VERIZON OWNER TRUST VZOT_18-A . ..01/20/2022 . | Paydown ... 10,000,000 |.. . 9,998,188 |.. L0 ..202 .0 10,000,000 |. 0 ..04/20/2023 .
92888D-AE-5 .. | VOLVO FINANCIAL EQUIPMENT LLC Series 144 .. ..09/15/2022 . | Paydown . ..3,650,000 |.. . 3,648,954 |.. L0 ..0........ 3,650,000 |. 0 ..01/16/2024 .
92888D-AF-2 .. | VOLVO FINANCIAL EQUIPMENT LLC Series 144 ..09/156/2022 . | Paydown . . 4,770,000 |.. . 4,769,120 |.. L0 . ..0........4,770,000 |. 0 ..04/15/2026 .
94973V-AX-5 .. | ANTHEM INC WELLPOINT INC .evvveeeeeeennieeeeees | o 05/15/2022 . |Maturity ... .... 4,000,000 |......... 4,039,360 0. ..(4,859)[... ..0........4,000,000 {.... 0. ..05/15/2022 .
95000U-2C-6 .. |WELLS FARGO & COMPANY  3.750% 01/24/24 ... |....... ..07/18/2022 .| TORONTO DOMINION . .. 5,000,000 ......... 4,990,950 0 1,026 |... .0 ....... 4,997,084 |.... .0 ..01/24/2024 .
95058X-AG-3 .. |WENDYS FUNDING LLC WEN_19-1A Series 144A ... |.......|[. 12/15/2022 . | Paydown 0. .0 ...40,000 |.... 0. ..06/15/2049 .
95058X-AL-2 .. | WENDYS FUNDING LLC WEN_21-1A Series 144A ... |....... ..12/16/2022 . | Paydown ... .... 100,000 .... 100,000 0 .0 . 100,000 |.... .0 ..06/15/2051 .
950739-AA-0 .. | WEPCO ENVIRONMENTAL TRUST FINA WEPCO ENV ....|....... ..12/15/2022 .| Paydown ... .... 478,845 ... 478,842 0. .0 0. .. 12/15/2035 .
960413-AF-9 .. | WESTLAKE CHEMICAL CORP ........cccvvvrenvrvvrnnnns]neeens ..05/16/2022 .| Cal | 100.0000 ..... |oeeeeereeeriinnnnees feereennn 2,500,000 ... 2,500,000 |.......... 2,554,525 0 .0 .0 ..07/15/2022 .
97786#-AJ-1 .. | WOLSELEY CAPITAL INC ~ 3.430% 09/01/22 .....|....... ..09/01/2022 . | Maturity .. 5,000,000 |......... 5,000,000 0. .0 0. ..09/01/2022 .
Redempt ion
00908P-AA-5 .. | AIR CANADA Series 144A ......cooeerreeiiireeennn | e ..07/15/2022 . 100.0%00 ................................................... 153,600 |.oeevvnnnnnns 153,600 |-eevvnnnnnee 153,600 [ [V [ [V O [V PO 153,600 [oveeeeeeennnnns [V ..01/15/2030 .
Redempt ion
009090-AA-9 .. | AIR CANADA 2015-1 CLASS A PASS SERIES 14 ....|....... ..09/15/2022 . 100.0%00 144,747 |... 144,747 .... 146,376 0. 144,747 |.... 0. ..03/15/2027 .
576339-CH-6 ...|MASTER CREDIT CARD TRUST MCCT_ Series 14 A ..04/19/2022 .| BMO NESBITT BURNS 2,979,375 . 3,000,000 |.. ..2,999,562 |.. L0 ..2,999,866 |. 0 . (20,491)[. ..09/23/2024 .
00973R-AE-3 .. | AKER BP ASA Series 144A . D. ..03/22/2022 .| BNP PARISBAS . 4,959,800 . 5,000,000 |.. . 4,984,800 |.. L0 ..4,991,182 |. 0 . (31,382)[. ..01/15/2025 .
01609W-AS-1 .. | ALIBABA GROUP HOLDING LTD . C. ..08/10/2022 .| TORONTO DOMINION . 5,943,540 . 6,000,000 |.. .5,908,780 |.. L0 ..5,985,101 |. 0 . (41,561)[. ..06/06/2023 .
08186U-AC-6 .. | BENEFIT STREET PARTNERS CLO LT Series 14 ... |C. ..03/25/2022 . |Cal | 100.0000 . 3,000,000 . 3,000,000 |.. . 3,000,000 |.. L0 ..3,000,000 |. 0 L0 ..01/20/2032 .
09228Y-AA-0 .. | BLACKBIRD CAPITAL AIRCRAFT BBI Series 14 ... |D. ..12/15/2022 . | Paydown ....... ...728,133 . 728,133 .. . 708,625 |.. L0 ..728,133 |. 0 ..12/16/2041 .
096591-2J-2 ...| BNP PARIBAS SA Series 144A ... C......[..01/12/2022 .|BNP PARISBAS . ..5,105,550 |.......... 5,000,000 |......... 5,127,750 0. ..5,078,192 |.... .0 .. .. 11/19/2025 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUsSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
12807C-AA-1 .. | CAL FUNDING IV LTD CAI_20-1A Series 144A ... [C...... ..12/25/2022 . | Paydown ......oviviiinnninsfoeriiniineneciiin e 1,275,000 |.eevvennnns 1,275,000 |......... 1,274,712 |......... 1,274,764 |..ooovvnnnnnns (U N P P [V O 236 [ooiiiiiiiinnnns [V PO 1,275,000 [oeviviiinnnnns [V O [V (U A 16,637 |..09/25/2045 .
BANC OF AMERICA
225351-AG-2 ...| CREDIT AGRICOLE SA/LONDON Series 144A ....... ..01/11/2022 .| SECURITIES LLC . ...4,970,250 |.......... 5,000,000 |......... 5,013,050 ..5,009,065 |.... .0 . (38,815) ..06/16/2026 .
26835P-AF-7 .. | EDP FINANCE BV Series 144A ..... ..06/08/2022 .|Various .... 4,979,700 . 5,000,000 |.. . 4,977,420 |.. ,990, ..4,991,770 |. 0 . (12,070)[. ..07/15/2024 .
29359U-AA-7 ...|Enstar Group ENSTAR GROUP LTD ..03/10/2022 . | Maturity 3,900,000 ..3,900,000 |.. . 3,970,186 |.. . 3,901,784 ..3,900,000 |. 0 L0 ..03/10/2022 .
37254B-AB-6 .. | GENPACT LUXEMBOURG SARL . ..04/01/2022 . | Maturity 2,500,000 ..2,500,000 |.. . 2,536,711 |.. . 2,501,810 ..2,500,000 |. 0 ..04/01/2022 .
37959P-AA-5 ...| GLOBAL SC FINANCE SRL SEACO_20 Series 14 ..12/17/2022 .| Paydown ... ...554,245 . 554,245 |.. . 554,219 |.. . 554,222 ..564,245 |. 0 ..10/17/2040 .
449621 -AC-1 IHS MARKIT LTD Series 144A ........... ..03/02/2022 .| Taxable Exchange . 1,975,716 . 2,000,000 |.. . 1,955,000 |.. . 1,974,782 ..1,975,716 |. 0 ..03/01/2026 .
449621 -AG-2 IHS MARKIT LTD  4.125% 08/01/23 ..03/02/2022 .| Taxable Exchange . 2,997,348 . 3,000,000 |.. . 2,991,210 |.. ..2,997,348 |. 0 ..08/01/2023 .
44962L-AH-0 .. | IHS MARKIT LTD  3.625% 05/01/24 ..03/02/2022 .| Taxable Exchange . . 5,000,000 |.. . 4,988,980 |.. ..4,995,095 |. 0 ..05/01/2024 .
539439-AV-1 ...| LLOYDS BANKING GROUP PLC ..02/11/2022 .| Various .. 11,700,000 |........ 11,736,917 |........ 11,722,976 ... .0 ..02/05/2026 .
J.P. MORGAN SECURITIES
55037A-AA-6 .. |LUNDIN ENERGY FINANCE BV Series 144A ......... ..02/03/2022 .| INC ...2,926,740 |.......... 3,000,000 2,994,810 ..2,995,438 |.... .0 ..07/15/2026 .
606822-AL-8 .. |MITSUBISHI UFJ FINANCIAL GROUP MITSUBISH .... ..02/22/2022 . 2,000,000 | . 2,000,000 |.. . 2,006,820 |.. ..2,000,000 |. 0 ..02/22/2022 .
60687Y-AL-3 .. |MIZUHO FINANCIAL GROUP INC ....covvvnereennnnnns C......|..04/19/2022 . ...5,017,550 |.......... 5,000,000 |......... 5,000,000 .0 ..5,000,000 |.... 0. ..09/11/2022 .
62947Q-AZ-1 .. |NXP BV AND NXP FUNDING LLC Series 144A . D. ..06/19/2022 .| Various . 5,041,114 . 5,000,000 |.. 5,110,870 |.. .0 ..5,041,114 |. 0 ..03/01/2024 .
62954H-AA-6 .. |NXP BV/NXP FUNDING LLC/NXP USA Series 14 ....|C......[..05/19/2022 . [Tax Free Exchange ... 4,499,008 |........... 4,500,000 |......... 4,498,380 ..4,498, .. .0 0. ..06/18/2026 .
62954H-AC-2 ...|NXP BV/NXP FUNDING LLC/NXP USA Series 14 ....|C......[..05/19/2022 . [Tax Free Exchange ... 3,087,860 |.......... 3,000,000 |......... 3,120,810 |.......... 3 094,447 |.. .0 . .0 ..06/01/2027 .
670981-AA-9 .. | OAK HILL CREDIT PARTNERS OAKC_ Series 14 ... |C. ..02/25/2022 . |Cal | 100.0000 . ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 .0 10 000,000 |. 0 ..10/19/2032 .
756250-AD-1 .. | RECKITT BENCKISER TREASURY SER Series 14 ... |C. ..04/12/2022 .| BNP PARISBAS ......... 4,905,667 ..4,940,000 |.. . 4,934,665 |.. .0 ..4,938,212 |. 0 ..06/26/2024 .
82481L-AC-3 .. | SHIRE ACQUISITIONS INVESTMENTS SHIRE ACQ ....|C......[..03/31/2022 . [BARCLAYS CAPITAL INC .. ...2,007,340 |.......... 2,000,000 |......... 1,999,740 .0 0. ..09/23/2023 .
82481L-AC-3 .. | SHIRE ACQUISITIONS INVESTMENTS SHIRE ACQ ....|C......[..03/24/2022 . [Call 101.0010 .... ... 3,080,080 |.......... 3,000,000 |......... 2,999,610 - .0 . .0 ..09/23/2023 .
85771P-AG-7 .. |EQUINOR ASA  2.450% 01/17/28 ................ D. ..03/22/2022 . | GOLDMAN SACHS & CO 3,012,270 . 3,000,000 |.. . 3,000,540 |.. . 3,000, 122 .0 . 3 000,095 |. 0 ..01/17/2023 .
86562M-AU-4 .. | SUMITOMO MITSUI FIN GRP INC SUMITOMO MIT ... |C. ..10/18/2022 . |Maturity ... 3,500,000 ..3,500,000 |.. . 3,500,000 |.. . 3,500,000 .0 .. 3,500,000 |. 0 ..10/18/2022 .
86562M-BV-1 .. | SUMITOMO MITSUI FIN GRP INC SUMITOMO MIT ... |D......[..03/28/2022 . [ AMHERST .... ...4,844,450 |.......... 5,000,000 |......... 5,000,000 5,000,000 |.. .0 ..5,000,000 |.... 0. ..01/15/2025 .
874060-AT-3 .. | TAKEDA PHARMACEUTICAL CO LTD TAKEDA PHAR ... |D......[..11/01/2022 .[Call 100.0000 .... 3,201,000 |... ..3,201,000 |......... 3,199,968 s .0 ..3,200,725 |.... .0 .. 11/26/2023 .
88315L-AG-3 .. | TEXTAINER MARINE CONTAINERS LT Series 14 ... |C. ..12/20/2022 .| Paydown ... . 978,085 |.. L977,7% |.. . 977,833 .0 ..978,085 |. 0 ..09/20/2045 .
88315L-AL-2 .. | TEXTAINER MARINE CONTAINERS VI Series 14 ... |C. ..12/20/2022 . | Paydown . . 560,000 |.. . 559,829 |.. . 559,850 .0 . 560,000 |. 0 ..02/20/2046 .
88315L-AN-8 .. | TEXTAINER MARINE CONTAINERS VI Series 14 ... |C. ..12/20/2022 .| Paydown . . 202,245 |.. 202,159 |.. .202,170 .0 ..202,245 |. 0 ..02/20/2046 .
91020Q-A#-4 .. |UNITED ENERGY DISTRIBUTION PTY UNITED EN ....|C. ..10/13/2022 . | Maturity . 5,000,000 |.. .5,000,000 |.. .'5,000,000 .0 ..5,000,000 |. 0 ..10/13/2022 .
G6515#-AH-7 .. | JOHN WOOD GROUP PLC ~ 4.870% 07/02/22 ...... C......|..07/02/2022 . |Maturity ... .. 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. .0 ..2,000,000 |.... 0. ..07/02/2022 .
Redempt ion
G6764#-AA-0 .. | OMEGA LEASING NO 9 LTD OMEGA LEASING (NO ... |C......[..10/12/2022 .{100.0000 ... 421,053 |... 421,053 |............ 421,053 ... 421,053 |.. . .0 421,083 |.... 0. 0. ..10/12/2026 .
G7332#-AF-0 .. |RRPF ENGINE LEASING LIMITED . C. ..04/13/2022 . |Maturity 6,000,000 . 6,000,000 |.. .6,000,000 |.. . 6,000,000 0. .0 ..6,000,000 |. 0 .0 ..04/13/2022 .
03393*-AK-7 .. |ELECTRANET ~ 3.110% 08/18/22 . C. ..08/18/2022 . |Maturity 8,000,000 . 8,000,000 |.. . 8,000,000 .. . 8,000,000 0. .0 ..8,000,000 |. 0 .0 ..08/18/2022 .
03974*-AA-6 .. | GIP CAPRICORN FINCO PTY LTD .... C. ..04/29/2022 . | TENDER L 11127 11,127 | L1127 | 11127 0. .0 L1127 | 0 .0 .. 12/31/2034 .
09883#-AA-9 .. | Z ENERGY LTD  3.830% 01/04/26 C. ..08/16/2022 .| TENDER 7,000,000 . 7,000,000 |.. . 7,000,000 .. .7, 000 000 0. .0 ..7,000,000 |. 0 .0 ..01/04/2026 .
G3469#-AB-3 .. | FIRSTGROUP PLC ... C. ..12/31/2022 .| Various . .0 0 0 .0 0].. .0 .0 0 0. 0. ..03/27/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 955,774,859 958,048,442 957,317,827 957, 545 612 0 0 957,640,901 0 (2,875,738) (2,875,738), 22,549,137 XXX
2509999997. Total - Bonds - Part 4 1,015,238,660 1,020,566,442 1,011,465,049 1,015,835,431 10,238 485,162 0 495,400 0[ 1,016,330,823 0 (2,158,498) (2,158,498)| 23,619,429 XXX
2509999998. Total - Bonds - Part 5 27,087,723 26,794,882 26,627,842 0 0 25,958 0 25,958 0 26,653,800 0 27,273 27,213 745,083 XXX
2509999999. Total - Bonds 1,042,326,383 1,047,361,324 1,038,092,891 1,015,835,431 10,238 511,120 0 521,358 0 1,042,984,623 0 (2,131,225) (2,131,225) 24,364,512 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 1,042,326,383 XXX 1,038,092,891 1,015,835,431 10,238 511,120 0 521,358 0 1,042,984,623 0 (2,131,225) (2,131,225) 24,364,512 XXX
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

g1

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
NEW YORK ST DORM AUTH NEW YORK ST DORM A
B4990F-T5-3 .. [.ooiiiiiiiiiiiiiiiiie [ ..01/14/2022 .| Tax Free Exchange ................ ..02/15/2022 .| Cal | 100.0000 .......foeeeeeeeeees 15,000 |........... 14,885 |........... 15,000 |............. 14,887 [...oovvennnnnenes [ 2 i [ 2 i [\ P [ PP, LR R R [ P 52
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,000 14,885 15,000 14,887 0 2 0 2 0 0 113 113 0 52
BXG RECEIVABLES NOTE TRUST BXG Series 14
12438K-AA-4 .. [ e s ..04/22/2022 . |KEYBANC CAPITAL MARKET .......... .. 12/28/2022 . |Paydoun .....eeviviiiininns fovviniinns 694,278 |.......... 694,126 |.......... 694,278 |............ 694,278 |..ovvnniiiiinnnnn (U FO L1572 IO [ FORRR L5721 IO (VN FTRR [V PO [V [N A 10,508 [..vvvvnvnnnnnnnnn 0
BXG RECEIVABLES NOTE TRUST BXG Series 14
12438K-AB-2 .. | cevreneeeeiiiieee e | s ..04/22/2022 .| KEYBANC CAPITAL MARKET ..........|..12/28/2022 .|Paydoun .... ...260,352 |... 260,362 |....
361528-AA-0 .. [GBX LEASING GBXL_22-1 Series 144A ...... |....... ..02/01/2022 . | WELLS FARGO BANK ..12/20/2022 .| Paydoun .... ...252,213 |... 252,213 |....
HILTON GRAND VACATIONS TRUST H Series 14
A3283G-AA-0 .. [ oo ..08/01/2022 .| WELLS FARGO BANK ...........c.... .. 12/25/2022 . |Paydoun .........oooovviiiins | 552,404 |.......... 552,304 |.......... 552,404 |.......c.... 552,404
HILTON GRAND VACATIONS TRUST H Series 14
43283G-AB-8 .. [.eeeeiiiieii ..08/01/2022 .| WELLS FARGO BANK ...........c.... .. 12/25/2022 . |Paydoun .........oooovviiiiis |oniiiiinnns 345,282 |.......... 345,174 |.......... 345,252 |..ovvveennn 345,252
JACK IN THE BOX FUNDING LLC JA Series 14
466365-AE-3 .. [.eeeeiiii ..02/02/2022 .| Guggenheim Capital ............... .. 11/25/2022 . |Paydoun ........ooooevniniins |, 45,000 |..cceeennnn 45,000 |........... 45,000 |.ooeeeeennns 45,000

BBA00K-AC- .. | ceverrerreeeeeree et ..01/18/2022 .| CREDIT SUISSE FIRST BOSTON COR |..12/20/2022 . |Paydown ... 653,618 |....
55400U-AA-1 .. [V OWINER TRUST MVWOT_22-1 Series 144A .05/12/2022 .| CREDIT SUISSE FIRST BOSTON COR [..12/20/2022 . |Paydoun . ..772,620 |.
55400U-AB-9 .. | MV ONINER TRUST MVWOT_22-1 Series 144A ..05/12/2022 .| CREDIT SUISSE FIRST BOSTON COR |..12/20/2022 . |Paydown ... 772,620 |....
Redemption 100.0000

754580-AA-5 .. |RAYBURN CTRY SEC LLC Series 144A ........ [....... ..02/07/2022 .| JEFFRIES & COMPANY INC .. . |- 1270172022 . 714,281 |ooeee 714,077 [ 714,231 |.... 714,231 |....
78409V-AU-8 .. | S&P GLOBAL INC Series 144A ...ocoovevers [eeeene ..03/02/2022 .| Taxable Exchange .. |--0872172022 .| Call 103.4690 ....... |.......... 3,000,000 |....... 2,997,348 |....... 3,104,070 |......... 2,997,453 |.... . 0 . 0] TR .
78409V-AV-6 .. | S&P GLOBAL INC Series 1444 .. ISV IOV ..03/02/2022 .| Taxable Exchange ... ... |--08/21/2022 . |Call 103.6100 ....... eeeeeee- 5,000,000 |....... 4,995,005 [....... 5,180,500 [......... 4,995,265 |.... 0. 0] ,735 |...........250,000 |...
78409V-AX-2 .. | S&P GLOBAL INC Series 1444 .. VR IO ..03/02/2022 .| Taxable Exchange .... «..|-.08/2472022 . [Call 106.1040 ....... eeeeeen. 2,000,000 |....... 1,975,716 [....... 2,122,080 |......... 1,976,060 |.... 0 0] . e 23,940 [l 127,200 ).

SIERRA TIMESHARE RECEIVABLES F Series 14 BANC OF AMERICA SECLRITIES LL
82650T-AA5 .. | +veeereenerreeseeneesee e see e see e nee e [ e 1.07/08/2022 .| cuvveaneeieeie e .. 12/20/2022 .| Paydonn ....coveververerienes ferneines 1,269,827 |....... 1,269,749 |....... 1,269,827 |......... 1,269,827

SIERRA TIMESHARE RECEIVABLES F Series 14 BANC OF AMERICA SECLRITIES LLC
82650T-AB=3 .. | +vevererrerreeseereeseeneeseeseesee e seeneenees [ eeeeen 1.07/08/2022 .| cuvveaeeeieeieeie e ..12/20/2022 .| Paydown .... .. 1,330,294 |....... 1,330,077 [....... 1,330,294 .. 1,330,294 |....

SIERRA RECEIVABLES FUNDING CO Series 144
826934-AA-9 .. | 1eeereeee e [ e ..10/12/2022 .| CREDIT SUISSE FIRST BOSTON COR |..12/20/2022 . Paydoun ........ccceevuerues fovreernnenns 533,586 |.......... 533,441 |.ocueee. 533,586 |..coveene 533,586

SIERRA RECEIVABLES FUNDING CO Series 144
826934-AB-7 .. | 1veeeeereeeeene e [ e ..10/12/2022 .| CREDIT SUISSE FIRST BOSTON COR |..12/20/2022 . [Paydoun ........ccceveruerues fovveernrenns 533,586 |.......... 533,480 [....ee.. 533,586 |..coveene 533,586

TACO BELL FUNDING BELL_21-1 Series 144A
B87342R-AJ-3 .| e [ ..02/09/2022 .| Guggenheim Capital ... .. |-.11/25/2022 .| Paydown ... woe Jeeeereneennn 50,000 ... 47,531 ...50,000 |............. 50,000 [....

BANC OF AVERICA SECURI DEUTSCHE BANK SECURITIE

89236T-KD-6 .. | TOYOTA MOTOR CREDIT CORP ....vvevvvervree [ evene 1.0B/27/2022 .| cee e ..09/06/2022 .| INC. .o feeeniens 5,000,000 [....... 4,999,400 |....... 4,995,350 |......... 4,999,412 [ooviiiiis (1] 12 [ (1] 12 [ (L (1] (4,062)]..c.vcnenn (4,062)]-c.vnene 42,028 [ 0

UNIVERSAL HEALTH SERVICES INC Series 144
913903-AV-2 .. | .eereueireiiiiie it | e ..01/26/2022 .| CITIGROUP GLOBAL MARKETS ....... ..12/30/2022 .| Tax Free Exchange ........ [o.ccco.... 3,000,000 [....... 2,879,520 |....... 2,890,842 |......... 2,890,842 |.ooiiiiiiinnne [\ R 11,322 | [\ PR 1,822 |, (L] T [\ PP [\ PR [\ PO 96,063 [..ccene 2,746
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,779,882 26,612,957 27,072,723 26,638,913 0 25,956 0 25,956 0 0 27,160 27,160 745,083 94,808
2509999998. Total - Bonds 26,794,882 26,627,842 27,087,723 26,653,800 0 25,958 0 25,958 0 0 27,273 27,213 745,083 94,860
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 26,627,842 27,087,723 26,653,800 0 25,958 0 25,958 0 0 27,213 27,273 745,083 94,860
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
P4703#-10-1 ........... [ GENWORTH SEGUROS DE CREDIT A LA VIVIENDA .vovoieiessieesssisessssssesssssesssenssssesssesssssessssssssssssnsssssenssenes | | | | [T RO O 3,000 oo, 80.000 [ovoivieeieeeeeeeian
1799999. Subtotal - Common Stock - Other Affiliates 3,000 0 3,000 XXX XXX
1899999. Total Common Stocks 3,000 0 3,000 XXX XXX
1999999 - Totals

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total




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

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



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

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of America ........... . Dallas, TX /7 Tampa, FL .oocoovivoiiiniienie [ oo e foreeeeeeeeeeeeeeecesieees oo o (288,474) .. XXX.
Bank of New York Mellon New York, NY ..... . . .1,085,167 |..XXX.
Deutsche Bank New York, NY ooiiiiiiiiiiiiieeiiieeniienns [ ivveniees |oereeesiiensiiens forreesieesiicesieessieesiieess foreesiiieesine s s e sireene foreeiieesin e 600,663 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 36,324 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 1,433,680 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,433,680 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 0 0

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4. 7. 10. October
2. February.... 5. 8. 11.  November...
3.  March 6. 9. September 12. December

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

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

olo|lo|loc|lo|lo|o|c|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

09248U-71-8 .......
381410-32-3 .......
481202-73-4 .......
60934N-50-0 .
857492-55-7 .......
90262Y-80-2 .......

. | JPMORGAN US TREAS PLUS MMFINS ...

. | STATE STREET INSTITUTIONAL TRE ..

BLACKROCK LIQUIDITY: TEMPFUND |
GOLDMAN SACHS FS TREAS OBLIGI

FEDERATEDGOVT OBLIG FUNDINST .

UBS MONEY SER - UBS SELECT PRI .....

U R 12/20/2022 ..........
U I 11/25/2022 ..........

[ 12/01/2022 ..........
12/30/2022 .
12/22/2022 .
12/28/2022 ..........

.... 73,677,000 ..
.. 28,690,000 |..
19,438,000 |..
..76,452,000 |..
. 66,165,000 |..
.. 16,130,000 |..

. 236,112
. 168,251
....... 7,49%

8209999999.

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

280,552,000

641,994

8609999999

- Total Cash Equivalents

280,552,000

641,994

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..%
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




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

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia
Hawalii ........ccooooiiiiic

Kansas ...
Kentucky
Louisiana

Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire ........cccceevveennenn

New Jersey
New Mexico

South Dakota .
Tennessee

Vermont

Virginia

Washington ..........cccooevieniennns
West Virginia ........ccocceveeieninnnns
WISCONSIN ..o
Wyoming ....
American Samoa
Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

Canada

Aggregate Alien and Other

Pledge
Pledge

for FL Special
for GA Special

Deposit (4400000 Par)
Deposit (50000 Par) ...

Pledge for KS Special
Pledge for KY Special

Par)

Pledge

Pledge for TN Special Deposit (220000 Par) .

Deposit (210000 Par) .|...
Deposit (210000 Par) ..

for SD Special Deposit (40000 Par) ...|...

209,798

.208,953 |...

.206,323
198,893

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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