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ANNUAL STATEMENT FOR THE YEAR 2023 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 oo 4,948,022,014 .o [ 4,948,022,014 |........... 5,055,796,628
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......cuiiiiiiiieieieeceiecee ettt sesssss s s s sess e nesseeseneeeneneessnenenene [raeeeneneesenesseseeeseneesennans |oeeseeeeeseeeenee e [0 0
2.2 COMMON SEOCKS ...ttt ittt ettt [eociene s 533,598,795 |....eieieeieieeeieeens e 533,598,795 |....cooieiieeieee 0
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS 1.ttt e [oeeini s [eeee s [OOSR 0
3.2 Other than firSt IENS...........coiiieeeeeecicecceceee et ettt eeenenene [eeeeeseeesenes e s eneesesnees [oeeseeeeeeeeeeseeeeseeeeneeas [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $  ..cooeieiiiiiicince 0
ENCUMDIANCES) ...cvviiiieieieieeee ettt sese e ssns [oeeseteseaeseennenetessteseienens oeseteseseseseseseseseesnenenenes [rereeeeeeeieee e 0 freeeeeeeee 0
4.2 Properties held for the production of income (less
e 0 @NCUMDIANCES) ...vuiuiieiicieicieieieieieis oot [ttt [ [OOSR 0
4.3 Properties held for sale (Iess $§ ..o 0
ENCUMDIANCES) ......veeieeeiiecteteteeeees ettt sesesss s ss s s s sesesesn s esssaseseseses [eeeeeesesesenenenens 941,614 [ e 941,614 ..o, 1,561,188
5. Cash($ .orerrrnnn 2,904,614 | Schedule E - Part 1), cash equivalents
[ J 145,518,000 , Schedule E - Part 2) and short-term
investments (3 .o , Schedule DA) .......coooeevieeeen e 148,422,614 |...ooooeeeees oo 148,422,614 |............... 281,985,680
6. Contract loans (including $  .oveevivnrvieecccene Premium NOES) ... [oeveeeeeiciiiirieieieicieeies oottt eeereeeeees [oereeeieieee e 0 freeeeeeeeeeee 0
7. Derivatives (SChEAUIE DB) ..........cciiiiieeeeeeeeceeeeie e teteseaese s s s e seesenee e esseseeenens [reeseseseeseseseeseseseneeennnns |oesesesesseseesneneeeaeseenenas [0 0
8. Other invested assets (SChedule BA) ........ccccooovovivirieieieiinensseeeeeese s [ 2,235,167 |.eeeeeeeeeeceeees [ 2,235,167 | 2,236,927
9. RECEIVADIE fOr SECUMLIES .....o.veeeeeeeeee ettt eeeee e eeeee e e e seesee e oo eeee et e eeeee e [ T 84,177
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccovvvins | oomimininininiiiiiciiins [ [ 0 feeeeeeeeeeee 0
11.  Aggregate write-ins fOr iNVESLEd @SSELS ...........c.cccvivevevivieiieeieicieiereseees s oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ...ooveveveieriniriririsieeeen oo 5,633,220,204 |.....cocoeeriicee (V1N S 5,633,220,204 |............ 5,341,664,600
13. Title plants lessS $ ..coovveveviiiiiicce charged off (for Title insurers
ONIY) ottt sttt e et s ettt s e se et neaesene [ereerenet et ettt eeeaene | [eeeeeieie ettt eens oottt 0 freeeeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........cowooweoeeeeeeeeeeeeeeeeeeeeeeeeeee e | 36,077,720 oo oo 36,077,720 |.ooveeee 33,727,523
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 44,691,589 |....oovoeeeeeeeeeeeees e 44 691,589 |....ccccocee. 41,585,875
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled premiums) ..........ccoiiiiiiiin e
15.3 Accrued retrospective premiums ($  .c.ooveevereniicnincieee
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reINSUIETS ...........cccvueeueirereninecieeeeeeeeeees oo (15,756) [+ [ (15,756) [+ 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccccervirirns i o oo [0 0
16.3 Other amounts receivable under reinsurance CoNtracts .............cocccvcees eveneineiiiciiicis [ Lo [OOSR 0
17.  Amounts receivable relating to uninsured plans ............coceiiriirienienieneens e [ o [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccooiiiiiiiiiiiiiiis | [ 0 freeeeeeeeeeee 0
18.2 Net deferred tax @SSet .......covoirieieeeieiiieeeeeeeee e [oeeeeineeiaea 885,772,558 |....ccco.c. 849,214,552 |................. 36,558,006 |......cccuenvee 38,116,318
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieeeeesieireieees oereeeereeeeeeeeieeesesneeeees [t eeeeee [t 0 feeeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAre ..............cccveveveueceeevenas foeveeeeicnenene 20,605,566 |.........ccec... 19,551,527 | 1,054,039 |..coooovveneee 2,036,781
21.  Furniture and equipment, including health care delivery assets
(B s ) ettt [eeee e 1,209,009 |.cooviereenne 1,209,009 |..oovieeecieeee [0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o o 0 freeeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates ..............cccccooveeevrvereeres foeveecieicnnne 1,775,659 oo oo 1,775,659 oo 246,982
24, Healthcare ($ ....ccooovvvvviccciiiiiccnns ) and other amounts receivable ...... |o...cooirrriiiiciiies [ [ [OOSR 0
25. Aggregate write-ins for other than invested assets ..............cccccceeeevevevevereeees forecccc 6,713,919 | 6,713,919 | [0 7,867
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........c.ceveureeveeeieieiereieeceeeee e e 6,630,050,468 |................ 876,689,007 |............ 5,753,361,461 |........... 5,457,385,946
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt se s s s s st s sse st s s s sesesesssssssssesesas [eoesessssscacaessessemsaciesnnans | [oesemsicaeseessenasacieasesnenanas [oescicusesssnnscacaseseesnacaas [0 0
28. Total (Lines 26 and 27) 6,630,050,468 876,689,007 5,753,361,461 5,457,385,946
DETAILS OF WRITE-INS
i 0 U RSO RO O OO TSRO SPPRTR ST TSR URT RS URTRR RPN
0 O R PP POTR PPN
B L0 TR RO RO O OO TS U SRS PPRTR ST T R TU S URTR TR OURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses .......ocooocioiicieiiciec s [ 6,713,496 |....ocoocvvneen. 6,713,496 [..o.ovoeeeeeceeee [ 0
2502.  AMOUNTS FeCEIVADIE ...viiieicicie e e 423 oo 423 oo 0 e 7,867
2101 T T RO ST P TNl SU RO TOTS TR URTTTR FSPTOR TR OTR ST PRPOPRRN
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccooov.fooveecccinnics [OOSR [OOSR 0 freeeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 6,713,919 6,713,919 0 7,867




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior2Year
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......ouiuiviiieieeeeieieiieeietete ittt s se sttt s s st s s ssses et et ssssnsssesesssssssnsesesas |eoceessessanees 494,766,698 |............... 508,801,651
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoooeeveeneenennces i, [V N 0
3. Loss adjustment expenses (Part 2A, LiNe 35, COIUMN ) ......c.ouiiiiioieieieieieiee ettt e e ssseseseses|eosesneneneanineas 9,541,853 |.cceirie 9,616,028
4. Commissions payable, contingent commissions and other Similar Charges ............coooiiiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceuiiiiiieiieriiiiieiieie ettt b sse b ss s s b sssnnssse s s |oceceee e eenees 36,234,810 |.oeerineee 43,833,936
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cevevruiieiiiieiieieteeeeeeee ettt 4,998,052 |.....coovvennne. 3,571,045
7.1 Current federal and foreign income taxes (including $ .........c.ccccooeeee. (47,417) on realized capital gains (I0SS€S)) .....ccvvens frrrrereecinas 12,853,276 |..coviecienee. 9,777,958
7.2 Net deferred taX HADIILY ............ccceuiiieiieeieictetet ettt ettt ettt ettt s e s s e s et st et esese s et et s sesesesessssesssesesesesessssssasssssesesesesssns|eeseesebebebeett et eeberenis [V RN 0
8. Borrowed money$ .. and iNtEreSt tNErEON $  ..ooieiiieeriiiiiis e ete et ee ettt e
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
e 0 and including warranty reserves of $  ....ocooveriieiiecienecinn. and accrued accident and
health experience rating refunds including $ ........ccocooviiiiiiiee 0 for medical loss ratio rebate per the Public Health
SEIVICE ACE) 1.ttt s sttt a et s et s e s et sttt s ettt s st s s st s s s s senaenen e 147,795,281 ..o 201,043,755
B X (V7= T Lot o] =Y o T 1F o PP UUTUPRTRUTY KRR RPPUST R
11. Dividends declared and unpaid:
B I S (oo g o] o 1= e P KON
LI o] o3 g o] o [=T £SO OO O O U ST P O SO
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.cuiiviiiiiiuereieeieieeeeeeseteseseseeees st sesess s s s s ses et se e reneees 23,037,392 |..ooviriens 5,787,306
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeriiirininininenenesesesese e [0 0
14.  Amounts withheld or retained by company for CCOUNt Of OINETS ..........cccveioiiiiiieciciceiieee ettt et 34,003,420 |...ccovvennee 31,996,351
15, Remittances and teMS NOt @IIOCALE ...........c.cuiuriiieiieiiiriitieiet ettt ettt bbbt bttt ne s [rae s e en s s es 492,216 .o 1,293,883
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, Column 78) ........cccceueveveeeces feoveeinnicceinnccene [V RN 0
17. Net adjustments in assets and liabilities due to foreign eXchange rates ............cccoviiiiiiiiiiiii e [
RS B 1 o T 3 =T o [T T T A FES
19. Payable to parent, subsidiaries and affilIAtES ..............ccccoveieieieueieeieiiiiee ettt et 8,712,718 .o 9,617,653
20, DEIIVALIVES ....vviieieiietetire ettt ettt b et eh b b £ ot b E b e £t E R £ £ R R R £ E RS E e E £ E LR R R R Rt h bbbttt en sttt (O T 0
P T == o] [ (o Y=Y o141 1T OSSO SR N
22.  Payable for SECUMIES I8NAING ........oiiiiitiiiiii bbbt b bbbt bbbt bbbt b bbbttt st sbe st b nbeeresreste s e steste s e stesesesrees [oreeseete s
23. Liability for amounts held under UNINSUIEA PIANS .......cc.oiiiiiiiieiee ettt et e et e st esaeesaeebeese e s e eneeeneeeneesnea oeeareesreesbeesbe s st e e sbeenteetes [reeereesteerestesee e nnes
24. Capitalnotes $§ .o and INtErest therEON $ ... it e [
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvorurueueieeeeeiecee e ee ettt e ettt s e eaeae et seess ettt esensnssaeaesesenssseaetesesensnsntesesesennnenseen] 4,041,360,595 3,548,174,784
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........ccccoviiriiieieiiiiiiierisseeeeese s |reseeeenenes 4,813,796,311 |........... 4,373,514,350
27, Protected Cell HADIItIES ............o e e e e e
28.  Total liabilities (LINES 26 AN 27) .....cvveeuiveriiiiieeereteieeseeseae ettt b et st sssss bt st se st b b st sn st ebe bt sssnses et s ssssns st s s s nseee ..4,813,796,311 |... 4,373,514,350
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......cc.iiiiiiiiiiiei ettt b e bt e ettt eate st e sseesaeesbeesbeesadorsaneeaneesreesbesabeeebeereens 0. .0
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 4,288,747 |.....oc....... 4,288,747
o P o = =Ty (Yo o= o] = 1R o o] USSP S PR N
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e [0 0
33, SUIPIUS NOLES ...ttt ettt et a ettt e s e s e s e s s sttt es e s e s e seae s s e s s e s et es e s e s s s s st et et esesessas s st seseseseasas s s st esesesesne et ne sttt (L RSN
34.  Gross paid in and CONMDUIEA SUIPIUS ..........c.c.euiiieiieeeeeeee et e e st s s s e s eeseseseseaesssesasesesesessssassnsssesssnananas|oereseseenerenes 447,100,617 |................ 789,405,547
35.  UN@SSIGNEd fFUNAS (SUMPIUS) ........vevivieieieieeietetetet et ettt s ss et s sttt esess s s st et e sebes et esess s ssesesesesesessss s st asesesesesessanasesssesesesesedetreseneererenis 488,175,786 |................ 290,177,302
36. Less treasury stock, at cost:
36.1 shares common (value included inLine 30 $ ..o ) ceeeeeeeeee e [
36.2 shares preferred (value included inLine 31$ .o, ) e [
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cocovvvevereeeeeneeeeeeeeeeseeesessessesseesessssensnians 939,565, 150 1,083,871,596
38. TOTALS (Page 2, Line 28, Col. 3) 5,753,361,461 5,457,385,946
DETAILS OF WRITE-INS
25071, STatUOry CONTINGENCY TESEIVE ..uviiiiiiiiieicictcie ettt ettt b et e s e s bebesese e s s ssenesesens |orsnenesenn 4,039,822,763 |............ 3,547,660,581
2502. Checks pending €SCREATMENT ..ottt ettt b s s ettt sesesn s s ssesesesesens |orese et eseannn s 1,537,832 |ceoeeiiie, 514,203
2501 S| RPN RPN
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiieeeeee et [ [V 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 4,041,360,595 3,548,174,784
2007, ettt h b e E et et e E e R e £ SR £ R e £ R R £ e R ek £ e e R e S Ao h £ eeeE £ s E e £ SR e e R e R £ R ee £ AR b £ A AR £ e h e e e E e e R e e R et e R e st e R ete et ekt naebe et ebene ettt e fre st nte it st et e se et ettt enennnens |eeet ettt ettt
207 O R P OP RN RPN
2003, it h e b e E ettt h e E e R e £ R £ R e £ R e R £ AR R £ ek e S Ao E £ eeeE £ e E e £ SR e e R e R £ R ee £ AR e £ AR e e ee b e e e E e e R e e e R et e R e st R es e e b e bt naebe et ebene ettt e st ntete st et e sttt ettt r et nrens |oeete ettt ettt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiiieee ettt [ [V RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ettt b b E et e b e b e E £ E e £ SR £ R R e ARk £ e ek £ e e R ee ke e E e £ eE e e R eR £ R e £ AR b £ AR R e ee b e e E et R e e e R e aE e R ea e R et e eb ekt na bt et ebeee ettt fre st nae bt st et sttt et et r et nrens |oeet ettt ettt
£ 7201 P RPN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuciiiiiiiiiiieeeee e [ [V 0
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 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).........cciiiiiiieiiiriietieietsene sttt seete s se bbb s sesssstenesssssssssesessfosnsesesenenns 897,713,695 |............... 935,251,447
DEDUCTIONS:
2. Losses incurred (Part 2, LiNe 35, COIUMN 7) ......cciuiiieiieieiriniieeeeteisesesesseetes et ses et s sttt esebenessesesesetenessssesed|osssessesesesnes 8,830,869 |................ (99,052,874)
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) .....uoiiiiiiiieiinieiiisieise ettt st sessesessesenes .6,377,609 |.. ...4,297,341
4. Other underwriting expenses incurred (Part 3, Ling 25, COIUMN 2) ........ccouuiriieiieieirniiieeteneneeseesesesesssseesessesessseesessesessssses forsssssssssesens 199,010,943 |................ 226,064,857
5. Aggregate write-ins for underwriting deAUCHIONS ........... .o oo e [ee e et e e e e e e e e e e e eeenee 0
6. Total underwriting deductions (Lines 2 through 5) ...........ccccoiiiiiiiiiiiiiiii e 214,219,421
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 plus Line 7) 683,494,274
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ..o e 172,177,327 | 144,930,310
10. Net realized capital gains (losses) less capital gains tax of $§ ~ ....................... (47,417) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt et e bttt ettt b bttt et et e et e et (14,797,768) (2,195,127)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......ocrueuiieieececeeteteeeeeeete et eeeeseeae et esessaete et esessssesesesesensesesesesssansssssesasessnsssnsessssssnesdoesseeeesreeen 157,379,559 |....cocoe...... 142,735,183
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
. J ORI amount charged off § ..o ) ettt [0 U 0
13.  Finance and service charges not included in PremMiUMS ..........coccoiiiiiiii i s et es [eeene e e e e e eenes
14.  Aggregate write-ins for MiSCEIIANEOUS INCOME ..........cuiuiiiiiieiiiiiiiieietee ettt ] 996,897 810,305
15.  Total other income (Lines 12 through 14) 996,897 810,305
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LINES 8+ 11 % 15) ..ttt ettt bbbttt bbbt e e h bbb E e e bbbkttt bbbkttt n ettt e 841,870,730 |.covoeuneeene 947,487,611
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiiie ettt e a e bt b e et e e e et e e et e e e et e eaeeaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) oeveiteieiteiiseisei ettt sttt 841,870,730 |......cocceee 947,487,611
19.  Federal and foreign inCOME taXES INCUITEM ..........ccuiiiiiiiiiiiiiiieii ettt 181,370,925 202,996,306
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cveveuiuiuiiieiiieieteeeeeeeeeeeeeee ettt s et eseseas s s s s s seseseanas 660,499,805 744,491,305
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......ccovririeeeeeninenieeeeeeeieeeseseseseeeee e 1,083,871,596 |............ 1,346, 156,434
22, NetinCOME (frOM LINE 20) ......cueuiiiieieeieriiririeteetetserees ettt ee ettt b et ee b b e st eh e b et ee bbb et es et et s st es et ene s et esebedlonanae s 660,499,805 |................ 744,491,305
23.  Net transfers (t0) from Protected Cell BCCOUNLS .............ccoiiiiiiii e s e e et e et e e seeeennnnne [eeeeneeeenseeeeeneeeeeeeenean
24. Change in net unrealized capital gains or (losses) less capital gains tax of §  ................... 1,675,548 oo 39,706,976 |......cco.c. (12,254,472)
25. Change in net unrealized foreign exchange capital gain (IOSS) ........couoirrririeueiriiiinireresieieeeieene sttt (19,525) ... (6,367)
26. Change in Net deferred INCOME tAX ........c.ciiiriiiiiieieete ettt bttt sttt e ens 107,482,326 |................ 108,516,957
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) .......cccceeirieieieirieesieiesieesiee e (117,508,916)|.............. (111,155,332)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColumN 1) ........ccccoiiiiiiiiiiiiiiiiiiiiccceeeeeeeeens [ [0 U 0
P4 B O - g o T T T U]y o) [ o] (= PSP PROPRORRPRI
30. Surplus (contributed to) withdrawn from protected cells .
31. Cumulative effect of changes in accounting PriNCIPIES .......cc.eiiuiiiiiiii ettt e e e e enee e
32. Capital changes:
120 I = 1o o OSSOSO SRRSO
32.2 Transferred from surplus (Stock Dividend) ..
32.3 TranSTEITEA 10 SUIMPIUS ......oueiitiiitieitiete ettt ettt ettt et e it e h et she e sh e e eb e e bt e bt ea bt eab e e ae e eaeesaeesheesbeesbeenbeebeenteannennne
33.  Surplus adjustments:
1 TR I =1 o OO U TS SSPRRSUSRRRRRIY UUURTTINE (342,304,930)....cocvenvne (485,000,000)
33.2 Transferred to capital (StOCk DIVIAENA) .........ccciiiiiiiiiiiiiiii bbbttt tene [eetesestene et
33.3 Transferred from CAPITAl .......... ..ot e oo oo s e e e e e e e e e e e e eeas [ennen e e e e e neneenneneeneennennes |eeeenneeeneeeee e e e e e e eeenean
34. Net remittances from or (t0) HOME OffiCe .........ccciiiiiiiiiiiiiiii e et eees [eeeseees et eeenes
35, Dividends t0 STOCKNOIACTS ............. et e e e e e e e e se e e e se s e e e e e e e esesseesnesneaes [onnesensenseneensensensensensenses [eesenseseseseseeeseseneenean
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) ........ccccciiiiiiiiiiiiiiiiiiciececeeceeees e [0 U 0
37. Aggregate write-ins for gains @nd I0SSES N SUIPIUS .....c.cveiviiueueeieiiriririeie ettt ettt b et b e e e se bbb s e e e eeee (492,162,182) (506,876,929)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueurueririninirisisieieieeeeese s (144,306,446) (262,284,838)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 939,565, 150 1,083,871,596
DETAILS OF WRITE-INS
050, et bbb bbb £ e E Rk E e £ £ e e R R R E R £ £ £ e e E R b b E e e £ £ e e e e bbb e et et et s b etk bee et et st st et ebetebnse e et feaei ettt ettt nenes |oeeeee ettt
0502, bbb £ e E Rk E e £ £ £ e R R R b E R £ e e E R bk E £ £ e e e bRk h ettt e bbbkt ee et ettt bebebnee et feae ettt [oeee ettt
L0102 TSP
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 .....eieieieeteeeieeceeteteereees ettt e st e et e es e eees s e s e ses et e e e e e sesesee et e e e s e aeseeee s eeseseseeesesrssesnsesesessssesnsesesesssnennsnses oesnnnnsneneneananaas 996,897 | 810,305
TA02. bbbt £ e R R E e E e e e e R bk eE e £ £ e e R Rk E e £ £ e R R R b e £ R £ e £ e E R b b et et e e e E bbbt e ettt ottt ettt ettt [et ettt
1403. .
1498. Summary of remaining write-ins for Line 14 from overflow Page ............cccciiiiiiiiiiiiiiiicicce e | [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 996,897 810,305
3701.  Contribution to statutory CONtingENCY FESEIVE ..ottt (492,162,182)|.............. (506,876,929)
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) (492,162, 182) (506,876,929)




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

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANGCE .......c..ocuiiuiiiiiiieiieie ettt [ere s 858,609,593 |..........c..ce. 899,710,601
2. NEtINVESIMENT INCOME ...ttt ettt et 168,774,173 | 141,853,556
T TS T o TS 1 o T =SSOSR 996,897 810,305
4. Total (LINES 1 tATOUGN 3) ....ovvieieieieiieieietet ettt ettt ettt ettt et a e s e s et et et et e s e se s es e s et et et esessaess s ssesesesesesesnsn s ssasasesesesesnsnanan 1,028,380,663 1,042,374 ,462
5. Benefit and [0SS related PAYMENLS ............c.ceuiieiiiiiiieietetceceee ettt sttt s s ese s s st e sesebesesess s st as et b esesessss s ssssesesesesesssnssans [oesesasasesesess 22,850,066 |................. 21,245,398
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooviiiiiieiiiiieeieeiesee s foe s (O O 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccooiieieieueueieecceeiie et [eee e 211,634,846 |................ 227,848,342
8.  Dividends Paid t0 POICYNOIAETS .........ccoovivivivetitieieiiee ettt ettt ettt s e e s st et e s b et esese st et et e s et esesess s asssesesesesessssasssssesesesesesssns |ereneeenesesbebetenen et e e seen (O O 0
9. Federal and foreign income taxes paid (recovered) net of $ ...........cccooovveeee. 64,204 tax on capital gains (I0SS€S) ............... 178,248,190 194,063,745
10, TOtal (LINES 5 INMOUGN ) .....ovieiiiiieetcececeee ettt ettt ettt s st b s s e s e e e s s st e b e b e s s ss et s st et et et eseseas s esesesesesesessss s ssanesesesesn 412,733,102 443,157,485
11.  Net cash from operations (Line 4 MINUS LiNE 10) ........ccccieiriiiiiiiireteiieiiee ettt s st ssss s st sessss s s ssesesesesesnene ] 615,647,561 599,216,977
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt b bbb bbb bbbttt [ere e 756,568,163 |............ 1,040,853,397
12.2 STOCKS ...ttt 6,242 | 0
12.3 MOMGAGE I0BNS .........vvvieieieieeeete ettt ettt et et se et e e et s et et esessee s e s es e s et e b et esses st s e s et et e s et essssasssssesesebesesessssasssesesesesesesnssssssas|oetesenenene st seseenetenen e (O R 0
12,4 REAI ESEALE ...ttt £ttt [rre s 1,730,810 oo 902,989
12.5 OhEr iNVESIEA @SSELS ......vuiuiieiiiiieei ettt bbb bbbttt bbbttt (U R 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS ...............cccoceiiieieieeeicieec et [eee e 40,635 | (67,516)
12.7 MISCEIIANEOUS PIOCEEAS ..........ceeeveeieeeeececeete e eeeeeeae et eseessaete st esesssaetesssesensssesesesesensssesesesassssssesesesensnsnsetesasensssnsesasasannnsnsasa 64,652 (6,636)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......ovcveuiueuiiieeeieieeeteteteeeee ettt es sttt s st sess s s sssseseseseses [oeseseseannnas 758,410,502 |............ 1,041,682,234
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbb bbb bbb f bbb bbbttt [eee e 654,585,069 |............ 1,004,666,674
1312 STOCKS ...ttt £ttt 500,000,000 [.....cverveeriireeireene 0
13.3 MOIGAGE I0BNS ........vvvivieieiee et ittt et ettt et st et et et et e s et s eseee s e s es et et e s et essss s e s s s e s et e s et essssas et ssesesebesesessssasssesesesesesesnsnssssas|oeeeseren et sese s e ettt (O T 0
1314 REAI ESEALE ...ttt [roe s 1,151,871 | 1,397,082
13.5 OhEr iNVESIEA @SSELS .......vuieiieiiiciieeiiee ettt bbb bbbttt bbbttt (U 0
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecuvieieeetceete e eeeeecte et ee e s et ee e sa ettt esen s s sae e s esen s s eaetesesenssaesetesesensssesesesesenssansesasannneen 903 63,437
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeeie ettt s et es et s s s seseananas 1,155,737,843 1,006, 127,193
14. Net increase/(decrease) in contract loans and PremiUum NOES ...........c.iiiiiiiiiiiieiee ettt e e s 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieiieeeeiereteeceeeee e (397,327,341) 35,555,041
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI MOES ........e.vvevececeieceetet ettt ettt a ettt s e s e s as s st esesesesessasas s sesesesessasasssssesesesessasasanas [seseseseneaesesesesaeseneneneneas (O T 0
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK .............c.cveuiuiuiiieiiieieieteteecee ettt ee et sesess s st st sessas s s s e e e e enes (342,500,000).............. (485,000,000)
16.3 BOITOWET fUNGS ...ttt bbbttt [ e s (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............occoiiiiiiiiiiiiiiieeeeeeseeseeeeeeeeee e, 0 foreeeee e 0
16.5 DIVIAENAS 0 STOCKNOIABTS ..ottt e 0 [ 0
16.6 Other cash Provided (BPPIHEA) ..........c..cueviuiiiuiieeiecee et eeae et esae et sae e a e s st a s a s a s s st s s s st s sen s (9,383,287) (4,237,5%)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccceceevrrrenne (351,883,287) (489,237,594)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvrvniririneeeeenennne (133,563,066) 145,534,424
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vviiiiiiiietetcteteiit sttt sttt ettt s et st s bbb s e s et e s e bbb et e s e se e se s s e b b e s enese e se s s sesesesene s sensnsesesen e neneeeerenenis 281,985,680 |................ 136,451,256
19.2 End of period (Line 18 plus Line 19.1) 148,422,614 281,985,680
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange — Donds (LiNE 12.1) ..ottt a s s st esesnnenens [ereanesesesanans (59,089,202)................ (46,244 ,117)
20.0002. Non-cash exchange — Donds (LiNe 13.1) oottt snns[esenenesesanans (59,089,202)................ (46,244 ,117)
20.0003. Contribution of Enact Re Ltd. (11N€ 13.2) oottt ean e eae e eeeanenenenee [oereeesteessreenanens (195,070) .. 0
20.0004. Contribution of Enact Re LEd. (11N€ 168.2) ...ooiiioeieoeeeieeeeee ettt ettt teeeeaeeeeteeneteenetessaennsnennsnes [oereeseteessreesssens (195,070) .. 0




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

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums
Written per

2
Unearned Premiums
Dec. 31 Prior Year -

per Col. 3,

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

4

Premiums Earned
During Year

Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
1 FIMB ettt e 0 oo freeerere s 0 [ 0
2.1 AlIIEA INES ..ttt e e s s s n s s esesemnnnns [oostsssssniei s esnnieeees 0 oo [ [OOSR 0
2.2 MUHIIPIE Pl CTOP ...ttt seaeanas [oeeeeeeseseeeeeneeeaeaeeeeeas 0 oo o (01 0
2.3 FEAEIaAl OO .....ouceeeiiiecicieieirese ettt ensne et eanes | [eoetesesen s 0 oo [ (O R 0
2.4 PLIVALE CTOP ..voveevevieeeeeeteteeieesesees e et eess s et asseesesesesssesssssstssesessensessssssseseseanas [oeesesseseseseseneeensaeaeeeas 0 oo e (01 0
2.5 Private flOO0 .......c.ccoiururerieieiccieeee e s s es s s s s nanans [eoeissenns s 0 oo [ [OOSR 0
3. Farmowners MUltiple Pl .......coueiiiiieiiieeeeeee e iaees |eesee e 0 oo o (01 0
4. Homeowners MUIPIE PEIl ..........cciiieveieeeeeeceeieeeieie et [eeeeeieiee e ees 0 oo [ [0 U 0
5.1 Commercial multiple peril (non-liability portion) ............ccccccveviiiiiiiiniiiiis forreneieis 0 [ e [0 0
5.2 Commercial multiple peril (liability POFtION) ...........coooieveieieiereieeeceeeeieeeieeas oeeeeeeeeeee e 0 e [ [0 U 0
6. MOGAgE QUANANLY .......oeeeveviiiececiete ettt besnas | [eoceseesnicaas 844,465,221 |.....c.coe. 201,043,755 |.ocenne 147,795,281 |................ 897,713,695
8. OCEAN MANMNE ...eeeeeieiecicieeeeeeeseeeeee e essas e s e ansssss e ese s s s s e s esesss s e sesesesesnsnnes [eossssssisnisissssssssinaeees 0 oo [ (O RN 0
9. INIANA MAMNE w..eeieie et [eoeeeenesi s 0 oo freeerere s 0 [ 0
10, FiNANCIAl QUATANLY ......oeoeieieiiieieeeecece ettt [eeeeeieseen et eeas 0 oo [ [0 U 0
11.1 Medical professional liability - 0CCUITENCe ............ccoouiiiiiiiiiiiiiiicicicccie [ 0 [ e [0 0
11.2 Medical professional liability - ClaIMS-MAAE ..........cocooveveviviieiiiiiieeeiceees [ 0 oo [ [0 U 0
12, EARNQUAKE ..ottt n s st eaens s s s s nesesennn |eeeseneeene et eees 0 e o (01 0
13.1 Comprehensive (hospital and medical) iNdIVIAUAL ..............cccccoeieveveverereiees [oeeeeeeeeeeeeeeenes 0 oo [ [0 U 0
13.2 Comprehensive (hospital and medical) group ............cccccvviiiiiiiciiiiiiins [ o 0 [ e [0 0
14. Credit accident and health (group and individual) ..............cccceeeeieveiiiererereens [eeeereeeeene 0 oo [ [0 U 0
151 VISION ONIY ..ovviviiiicieeetete ettt bbb bbb nsnss [oesenscacicesesnensiciceeeennas 0 oo freeeee e [0 0
15.2 DENLAI ONIY ..ot ennns[eeeeeieneeee et 0 oo [ [0 U 0
15.3  DiSADIlity INCOME .....ecveveieieiieiiicce ettt [oeeenscacicesesaessiciceeeennas 0 oo freeeee e [0 0
15.4 MediCare SUPPIEMENL ........c.ccoiiieieeeeeeceeeeieieteeeee et sesens [eeeeeseseeeee et eeas 0 oo [ 0 feeeeeeeeeeee 0
15.5 Medicaid Title XIX ......ooiiiiiiiieic e nee [reesse e 0 oo o [0 0
15.6 MediCare Tite XVII ......cucueeriieecieeeeeeeiceieeeesese et esssnanns [oesesisisieisisssssisesasnas 0 oo [ (O R 0
15.7 LONGEIM CAIE ...ttt ssans [oesesscaciceseseensicicesesnnas 0 oo freeerere s [0 0
15.8 Federal employees health benefits Plan ...............ccccceiieieieievceeeeceeeeies [oeeeeeeeee e 0 e [ 0 foeeeeeeeeee 0
15.9 Other NEAIN ......eiiiiiicie e [oeeemennseae e 0 oo freeeee e [0 0
16, WOrKErs' COMPENSALION ...........coviveveverieiieeeeieieteteseeee ettt tessss s seseaes [eeeeeieeeeeee e 0 oo [ [0 U 0
17.1 Other liability - OCCUITENCE ......cvcvviiieiecvieisieeeeeeie ettt snssaen [oeeeesicieeeeseensceaeeeenas 0 [ e [0 0
17.2 Other liability - ClaimMS-Made ..........coooiiiiiiiii e oo,
17.3 Excess workers' compensation
18.1 Products liability - OCCUITENCE ......cc.coiuiiiiiiiiiiiie e
18.2 Products liability - claims-made ............cccociiiiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) ............cccccceene
19.2 Other private passenger auto liability.............ccoovriiiiiiiie oo
19.3 Commercial auto no-fault (personal injury Protection) .............ccceeeeveveveeees [oeeeeeerenieeeeeceeenes 0 oo [ [0 U 0
19.4 Other commercial auto liability...............cccooiiiiiiiiiiiiiiicccees [ 0 [ e [0 0
21.1 Private passenger auto physical damage ...........ccoceeveveveueueueeeieieieieieeeeens oo 0 oo [ [0 U 0
21.2 Commercial auto physical damage ............cccoceiviiiiiiiiiiicens e 0 [ e [0 0
22, AIFCraft (Al PEIIS) ....c.veuieeeeeieieieeeeeecee ettt eaessnns [oeseees et 0 oo [ [0 U 0
23, FIAEIRY oo [sere e 0 oo o [0 0
24, SUIELY ooeeeeieeeeeeeeeeee ettt ettt sn s ennes oottt 0 oo [ [0 U 0
26, BUrglary @nd theft ..........ccceiiieieieiiiecieee e [eoeeeees s 0 oo freeeee e [0 0
27.  BOiler and MACKRINEIY .........cccocooveveveeeeeeeeeeie et eseaeas |oeseeteseeee e 0 oo [ [0 U 0
28, CTEAI «.vueiceiieeiect bbbttt e s 0 oo freeeee e 0 [ 0
22 T 101 1=Y 13 T=1 1o - TS OO PPN 0 oo [ (O R 0
30, WAITANLY ..ottt se s ssnsnaes | [eoceseesenasiceseseennacaceeeen 0 oo freeeee e [0 0
31. Reinsurance - nonproportional assumed PrOPEItY .............cccceereveirierereuens foerereeeeeseeeeeeesenseeenens 0 oo [ [0 U 0
32. Reinsurance - nonproportional assumed liability ...........cccooeiiiiiiiiiiiiiiiis [oeremiens 0 oo o (01 0
33. Reinsurance - nonproportional assumed financial liNESs ..............cccoeveveeiees foerereeeeeneeeceereeeeens 0 oo [ [0 U 0
34. Aggregate write-ins for other lines of business ............cccccceiiiiiiicicic, 0 0 0 0
35. TOTALS 844,465,221 201,043,755 147,795,281 897,713,695
DETAILS OF WRITE-INS
L0 P KPP RO PR RO PPN
B0, et s bt e e e a et e s ne e e s reeeenneeneretesreeenneenaine |oesuneeeneeeaneeentneesneeesnees [oeneeeateeeeneeenaneeeareesneees [seneeesneeenaneeeneeenaneeennneees [erreeean e e e e e e e e enneenneeeas
L0 P KPP RO PRSP RO PR PPRPTN
3498. Summary of remaining write-ins for Line 34 from overflow page ............cocoe. |oeeeoemieieiemiciciciceieeca 0 [ 0 [ [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 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 fOOQ ......cocuieiiiicieieiceiieeeeeie et |oeeeeeeseeeeeeenesesesssesieiees [oeseseeeneneeeesssessneenennsene [reseneseeteseeeesesseeeeneiens [reeeeieeeee et |oeeeee et 0
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril .........ccooooieiiiineniieen.
5.1 Commercial multiple peril (non-liability portion) .......
5.2 Commercial multiple peril (liability portion) ..............
6. Mortgage guaranty ...........cccceciiiiniiiiicnieneee
8. Ocean marine
9. Inland marine ...
10. Financial guaranty ....
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ... [.....ccoooooiiis o e e 0
13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ... |.
15.1 ViSioN ONIY ..o
15.2 Dental OnlY .......ooieeiiiiieeeeeee s
15.3 Disability income
15.4 Medicare supplement ..
15.5 Medicaid Title XIX
15.6 Medicare Title XVl .....cc.ooiiiiiieeeeeeeeeies oo o [ [ [ 0
15.7 Long-term care
15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiis
16. Workers' compensation
17.1 Other liability - occurrence .
17.2 Other liability - claims-made
17.3 Excess workers' compensation ............ccceeeeevieeien foomvinniiii e [ [ [ 0
18.1 Products liability - occurrence
18.2 Products liability - claims-made
19.1 Private passenger auto no-fault (personal injury
PIOLECHON) ...ovvvviicecteteie ettt snnaes[eeeeeeneicieeseenenccaessesnens [oescicieesessensacasssessensieies | [ooeueesasnsacasssessensisaessnens [oesemsicicssessensacieasssnenens |orscacasesssssiciseseseennicaas 0
19.2 Other private passenger auto liability...............ccccoee Jooreieniniininiiiiiiiiiis | [ o [ 0
19.3 Commercial auto no-fault (personal injury
ProteCtion) ..o
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage ..
21.2 Commercial auto physical damage
22, AIFCraft (Al PETIIS) .....cveveeeeieiiieiereeeeceeeeeeie e eveieseaeas |oeeeeeeeeseseeneseseeseseeeees [oeseseeneneeeesseseeneenesenesees [rerieseseeeeeeenesessesseniens |eeeseseeesssn et [oereeeee e 0
23.
24.
26.
27.
28. Credit... 0
29. International
30, Warranty ......cccoooieeiiiiiiececeeeeeeeee s
31. Reinsurance - nonproportional assumed property ..
32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial
173 T=Y O O OSSP AU U ST IO SOUURRPRREUEP ISR 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)
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAJE ....eeviieietietetrireeesie et eesierensnes [oeesnsees 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 2023 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

POIIONY .t [oeeererenneereennenennens 0 [ [ [ o [ 0
5.2 Commercial multiple peril (liability portion) D e e [ [ .0
6. Mortgage guaranty ...........c.ccccoeeveveveverererens Jreeenennnnn 982,383,319 | i 69,990 [ 51,347,419 |............. 86,610,669 |............ 844,465,221

8. Ocean marine

9. Inland marine

10.  Financial QUaranty ............ccococeveueueeeeevevens feoerrneeeceeinns 0
11.1 Medical professional liability - occurrence .|.........ccccccoveiviinnns 0
11.2 Medical professional liability - claims-

MATE ..ot [oeeee e O U PPV PO PPST HOTTTS TP IR 0
12, Earthquake .........cooveueveiiiriieeieieeeeees oo O U PPV PO PPST HOTTTS TP IR 0
13.1 Comprehensive (hospital and medical)

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

GPOUD ottt senes [eeeeeseesiee s s O U PPV PO PP RU P PST 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 .........ccooceevueeiieeieeeieeieeee
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) ..........cccveeveenereninenens foreieneieciece, 0
19.2 Other private passenger auto liability......... [-.ccoooeiniiniiins 0
19.3 Commercial auto no-fault (personal injury

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

22. Aircraft (all perils)
23. Fidelity

24, SUIELY oo [ O f i e e [ 0
26. Burglary and theft ...........cccoeeveecereeeieeen v O s i i [ [ 0
27.  Boiler and Mmachinery ..........ccocoeveueeeeeees Joveeeevneennnnenenes O i [ e [ [ 0

28. Credit
29. International

30, WAITANLY .o [ 0 [ oo e | e 0
31. Reinsurance - nonproportional assumed
PrOPEIY ..o freresenesiess XX i [ [ [ oo [ 0
32. Reinsurance - nonproportional assumed
lH@bIlity ....c.ooveeireeireieeee e [ XXX oo fiiiiins [ [ o 0
33. Reinsurance - nonproportional assumed
financial liNes .........cocoeveeeeernnnencecnenes e DL S O PO PO STSTTR NSRRI NPT 0
34. Aggregate write-ins for other lines of
DUSINESS ....cvoeeeceeeee 0 0 0 0 0 0
35. TOTALS 982,353,319 0 69,990 51,347,419 86,610,669 844,465,221
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveceeeervererins forereeeceeeeeeecicia (U RN (U RN (U RN [V [V 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 $§ ..o



ANNUAL STATEMENT FOR THE YEAR 2023 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

Net Payments

2 3 4
Reinsurance Reinsurance
Assumed Recovered (Cols. 1

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
2.3
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 ...

Medical professional liability - occurrence
Medical professional liability - claims-made ..
Earthquake ............oeeeiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group ...
Credit accident and health (group and individual)
Vision only ......ooeeiiiiiiii e

DENtal ONIY ... e e s e e s ar e e e e e nanea s

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

Federal employees health benefits p

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)

lan ..

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 MacChinNery ... e annes

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

664,498 |

+2-3)

237

3

(Part 2A , Col. 8)

508,801,651

494,766,698

8,938,320

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 2023 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) 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 ..........cccccevevninne
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............cccoccveeeen
Commercial auto no-fault (personal injury protection)
Other commercial auto liability

).

477,754

1,719 .466,214.71

(Cols.4+5+6-7)

-.494 766,69

21.1 Private passenger auto physical damage .
21.2 Commercial auto physical damage ....
22.  Aircraft (all perils) ....
23. Fidelity ....
24. Surety ..
26. Burglary
27. Boiler and machinery ..
28. Credit............
29. International ...
30. Warranty
31. Reinsurance - nonproportional assumed property .
32. Reinsurance - nonproportional assumed liability ...
33. Reinsurance - nonproportional assumed financial lines ...
34. Aggregate write-ins for other lines of bUSINESS ..........cccviiiiiiiiiiii e
35. TOTALS
DETAILS OF WRITE-INS
3401.
3402.
3403. ...
3498. Summary of remaining write-|
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 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 2023 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 ettt e s s s s s s e e e s s oo [eeeeiei e ennee [t [ 0
1.2 REINSUIANCE @SSUMEM .....ccuiiiiiiiiiiiiiiieiieesieesteeie et st sse e sseesbeesbeesbeesseeesse et e e et e snessenseenneenns [oasessseisesnseenieesseeseseeses [oreensentessesssenssenseenseesaes [oreeseenseenseenaeeseeseeaeens 0
1.3 REINSUIANCE CEABD .....evviririeiiiiriceeiete ettt (41,801) (41,801)
1.4 Net claim adjustment service (1.1 + 1.2 - 1.3) c.ocooviioiiiieeeieeeeeeeeeeee o 41,801 | [0 U (O R 41,801
2. Commission and brokerage:
2.1 Direct excluding CONtINGENT ........ocuiiiiiiiiee e [ o [ [ 0
2.2 Reinsurance assumed, excluding CoONtINGENt ..........c.ceururerreueerineneneeseeerememimee s o 24,812 | [ 24,812
2.3 Reinsurance ceded, excluding CONtINGENT .........c.coccueueveeeeceeeee e eeeeeeiseeseeeeeneneee [oeseeieienenens 12,729,129 [ e 12,729,129
2.4 CONLINGENE = QIMECL ...ttt e siseens [oeeeeieieiee s eensoeieeeseseseeeeae s eneees [oeeeeeeeeeieie e 0
2.5 Contingent - reinSUranCce assSUMEQ ..........ccceoiuieiieeiieeieeieseesee e siee e s Jore e oo [ [ 0
2.6 Contingent - reinSUranCe CeAed ............couiviiiiiieiieieieieeeeeeesee 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) [ (0] O (12,704,317 | (| (12,704 ,317)
3. Allowances to managers and agents ..........c.cceoeeieriieeienieseeneeeeee e e e e [ 0
4. AGVEISING ..ottt sttt aenens[eeennicaeaeeennas 1,191,106 |- [ 1,191,106
5. Boards, bureaus and associations .. ..1,731,866 |.. ..1,748,360
6. Surveys and UNderwriting rEPOMS ..........ccccvvevevrvrvreereerereisesseieseensssseseesesessnsfececeseeniceeenen 119,380 o 3,041,742 | [ 3,221,122
7. Audit Of @SSUIEAS’ FTECOTAS .....ccueiriiiiiieiiieitierieeite ettt st be e s e eies [eeeie et eiees [oeeieeee e [oeee et 0
8. Salary and related items:
8.1 SAIAMES ..v.veeeeeeceeeereeeeeeeete s seeiste s ees et e et ettt nenne s ee e e 4,592,458 |......ccoou.. 114,178,690 |....ocoovveneee 2,524,678 |............... 121,295,826
8.2 PAYION tAXES ....oeeeevviiecieieieieiiee ettt s 354,844 | 5,820,314 |...oooiiee 435,093 |..coovcceeae 6,610,251
9. Employee relations and welfare . 777,867 .o 15,452,024 |...coovviin 457,274 ..o 16,687,165
10, INSUFANCE ...ttt ettt asns e e s mmesna s sennsanananns [ooenennanaeaesnas 1,815,891 | [ 1,815,691
11, DIFECIOIS’ TEES .....vvvvieieieceeee ettt se s s ettt etenenens oottt eeees oeaeseene et snenenes [eeeee e 0
12, Travel and travel IHBMS ........ccoiiiieiriieirieieneienee st 28,999 ..o 5,342,482 |...oooie 38,675 oo 5,410,156
13, RENEANA FENEIEIMS ...eveecececeeeeeeceee et snans et escienenenne [oeercacaeeenennns 4,835,584 134,794 | 4,970,378
14.  Equipment 304,327 |.. ...19,906 |.. 324,505
15.  Cost or depreciation of EDP equipment and SOftWare .............cooeueveeevucueueuens foeeeeeeresceneeeennnnns 95,185 .o 16,425,184 359,450 |..ocvevevee 16,879,819
16.  Printing @nd StALONETY ...........cooiueveiiiiiicieieieieee et e 5,728 | 1,967,686 |..cocveeeeeeene 590,362 |..cccvevrernee 2,563,776
17. Postage, telephone and telegraph, exchange and eXpress ............o.o.ooeveuen. oeeeereeeenneeens 32,040 | 1,498,773 | 14,219 [ 1,545,032
18.  Legal @and AUAItiNG .....c.ccevveeeiveriiiiicieie et 236,533 7,955,305 1,232,670 9,424,508
19, TOtalS (LINES 310 18) cuuuiiiiieieieeeieiceeeee e se et s e st seseees 6,303,306 |...cccccvevnee 181,560,774 |...cvvvvnnne 5,823,615 |...ccvvenenee 193,687,695
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
CreditS OF $ oot s s [ 22,158,114 [ e 22,158,114
20.2 Insurance department licenses and fEES .........cccuevevevercueueeeeeeeeeeeeeeeee e ot 504,956 |....cooveveieecieieieiceeens e 504,956
20.3 Gross guaranty association @SSESSMENLS .........cccererererenenenenenesensfoormneseececcciees o e 0
20.4 All other (excluding federal and foreign income and real estate) ........... 6,851,788 6,851,788
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .... 29,514,858 |..ceovoeeeeeeee (1 29,514,858
21.  Real eState EXPENSES .....ccc.iiiiiiiiieeeee e e | ens [ [oeenee e se e [ereee e 0
22, REEAIESALE tAXES ...vcvevivieiiiiiieieteie ettt e nnenee [ttt [eeee e [eeee e 0
23. Reimbursements by UniNSUred PIans ...........cccoeiiiiiiiiiieneeceieeeeeeesieseess e sisniees [t [ere e [ereee e 0
24.  Aggregate write-ins for MiSCellaneous EXPENSES .............cccueuvrrereuereviesesess|reseeeecciceseeeencaas 32,502 | 639,628 |.o.ovoeeeeceeeeeeceeeena 0 o 672,130
25. Total expenses incurred . , ..199,010,943 |.. @ ... 211,212,167
26. Less unpaid eXpenses - CUITENE YEAT .............cvevevevrieseuesereesessssesessssssssesesess|roeeesccicsenns 9,541,853 | e [ 9,541,853
27.  Add unpaid EXPENSES = PIIOT YEAT ........c.cuvvreececeeeesereeeeseesesesesssesssesesesssasaeseeeesseseiennenens 9,616,028 | o [ 9,616,028
28.  Amounts receivable relating to uninsured plans, prior Year ...........ccocuveuvvrvencdomnmieieicccciis e [ [ 0
29. Amounts receivable relating to uninsured plans, current year ....................... 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 6,451,784 199,010,943 5,823,615 211,286,342
DETAILS OF WRITE-INS
2401, MiSCEITANBOUS  ...oeeeeeeeeeeeeeeeeeee e 32,502 | 639,628 |..oooeoeeeee [ TR 672,130
Lt P RO RO OO PR RPN
P L0 1 T T ! ST RO T U N RSP ORT R PR NPT RUPTRRPRTRTOPIN
2498. Summary of remaining write-ins for Line 24 from overflow page ............cocoeforvevecccieiniiiicccnine 0 [ 0 [ (O R 0
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 32,502 639,628 0 672,130

(a) Includes management fees of $

14,278,642 to affiliatesand $ ..

11

206,148 to non-affiliates.




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

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds ... 544 557
1.1 Bonds exempt from U.S. tax .. (@) - .. 173,326 |... ....773,326
1.2 Other bonds (unaffiliated) ... L@ s 156,549,092 |............... 158,749,655

1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common StOCKS (UNAFIIAEEA) .....c.eiieiiiiiie ettt ettt bt et e be e sb e e sbeesbeenbeebeenteennesnnennne s |eneas
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 ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
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 Investment Income ...
0902. Deposit Accounting Interest Income
0903.

0998. Summary of remaining write-ins for Line 9 from oVEerfloW PAgE ..........couiiiiiiiiieeeee et [eeee s [0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) 55,775 55,775
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 $ ............ 5,029,133 accrual of discount less $ -........... 3,951,927 amortization of premium and less $ ............ 2,175,400 paid for accrued interest on purchases.
(b) Includes $  .ooeiiiie 0 accrual of discount 1€SS $ -....covvvrrvcuiunnee 0 amortization of premium and less $ ........ccceeururruenee 0 paid for accrued dividends on purchases.
(c)Includes $ ..oooviiiiiie 0 accrual of discount 1€SS $ -....cvvvviveeiunnes 0 amortization of premium and less $ ........ccccoeuereurncene paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........ccceceeiie interest on encumbrances.

() Includes § oo accrual of discount less $ ... amortization of premium and less $ ..o paid for accrued interest on purchases.
(f) Includes $  —ooveiiii accrual of discount less $ ...ccooeverieiiiiies 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 $ ..........cccceeveene. interest on capital notes.

(i) Includes $ 0 depreciation on real estate and $ 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 bonds ..........cccceveevieeneeneenenneens
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

.33,403,724 |...
0

4. Real estate .....
5. Contract loans .
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....voveeieiieieteeeeeee e [ (O R (O R 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0

12



ANNUAL STATEMENT FOR THE YEAR 2023 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 e s e s s s s sesesesesesnanans | [ereeeeseseseieieeen e ensseseieae [ooeeeueieeneene st eenens[oeesseseese et 0
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS .....cuouieveeeecececeee ettt ettt et et easas s s s sesesesesnanans [eeeeeesessieienenetnnnsereneseiene [oeeteieieent et teeeenens[oeeeee et 0
2.2 COMIMON STOCKS ...ttt cscseietet ettt ettt ettt ettt b et et et se b et enessaeas [ronsnmamsanassesesenennananannns [oemninsnsesesenenaeaeaees 3,000 |reeeeeeeeeeieieieeene 3,000
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt iees[reeananan et e ansnns[orneeese et eaes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcvevevieieeee ettt ettt ettt s s s b sesssesesssenesesesesnsnns|eeesesesesenennset et eseaeieieenes |oeseesseeeseseseieeeeeneneneees [oereeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccoiiiiiiiiiiieiee et seeses [eerreeneere e eiieens [ereeie e snenes [oreeee e 0
4.2 Properties held for the production Of INCOME...........cc.eiiiiiiiiiieiicie e e ees oo e e siees [oesiee s 0
4.3 Properties NEIA fOr SAIE ...........cocvoviviveieiieiieieeeeeeetetet ettt s ettt sess s s s sesesssenens [seeeseseneneesesee e eieieeenenes [etreetet et eieieee [eeeeeee s 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(11T (V1= OO ST USTUUST RO OO OEREERRRRRRE RO 0
6. CONMFACE IOBNS .......vvvieieiiei ittt sttt et ettt et as e s ee st e s e s e s e s esess s st e s et esesesessan s ssesesesesesesnans |oeesesesesenenttesesnseaeieieees [oesesteneseseseseaeseseennenenenes [oereeeeeaeieaeenn e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieii sttt sttt sttt bttt et se et e benesbenesbesesnene s [reseeansentnsensnssnsnsessnaennaes [oonsesnsesnsssssssssssesseseees [soeeesensnseesesensnaensnannes 0
8. Other invested assets (SChedUIE BA) ...t saeenns [enessnesee e e sinees [rieeiie s e et eees [oreeaee e 0
9. RECEIVADIES fOr SECUMIES ......uiviitiitiitiiti ittt bbbttt sbe st s [omneene e e e e e e iees [oeiei e [oeiei e 0
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........cooiiiiiiiiiiiieiieeiereeseereeieeiees [oreeieiieie s eins [oreeie e [orenseense e 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveiiiiieieieiieeietete et [oeeensicicesessensiciceeesnnas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..............cccoiiiiiiiiiii i [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cocceoeiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ........c..iiiiiiiiiiiii ittt saeesbeesbeens [oneesnenseene e e e tesreees [oreeteeteeee e e nseense s e eiaes [oeeeseenseeise e e 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccuiiiiriiiiiiiiiiieiieiecieereseesieeie [oree s eienes e et [oeenie e 0
16.3 Other amounts receivable under reinSUranCe CONTACES ..........cocuiriiiierieiieiceieeeeeeee e eeeeee [oeesie e nes [oreeie e eiaes [oreeseenie e 0
17.  Amounts receivable relating to UNINSUIEd PIANS ........ccooiiiiiiiiiiiiii e [oree e ses [oreeie et et ees e eese et 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... e [ o 0
18.2 Net AEFEITEA tX @SSEE .....v.vuvieieieiiiieiie ettt bbbttt ebnnn [eoinensnieaas 849,214,552 |............... 741,849,462 |.............. (107,365,090)
19.  Guaranty funds receivable Or ON AEPOSIE ........couiiiiiieiieiie ettt seesnees [eseestene e e ees [oreete et e [eeeee e 0
20. Electronic data processing equipment and SOfWAIE .............cccuvveeiveveiiieiiiieeieteieeeseeie s oeeesencececees 19,551,527 |..ovve 9,008,392 |................ (10,543, 135)
21.  Furniture and equipment, including health care delivery @ssets ............ooovovecucueueeeeecceceeeeeeeeeeeenens e 1,209,009 |...coovviine 1,244,028 |.....oooeecee 35,019
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............cccccoooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates .............cooouiiiiiiiiiiiee e [ o [eee s 0
24. Health care and other amounts reCeivabIe ................ccociiiiiiiiii s [reereene e [ [ 0
25. Aggregate write-ins for other than iINVEStEd @SSEtS ............cciieieiiieiieeicieeceeeee et [ 6,713,919 | 7,052,720 |...cooeeirinnn 338,801
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bttt ettt e b e nneae [rreaneneannns 876,689,007 |......ocoeve. 759,180,091 |.............. (117,508,916)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccorvririnininies [semmmsmieeiciccccies [ [ 0
28. Total (Lines 26 and 27) 876,689,007 759,180,091 (117,508,916)
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501, AMOUNTS TECETVADIE oot ssesenenens [ennsnsnneenesnsnsnnnsnsesnens B28 |oeueerininenneneeenennnenes BT | 248
2502.  Prepaid EXPENSES ..coooiiiiieeieieeee e eesnsnenesenennnens [oereeienenennnens 0, 118,496 [ 7,052,049 | 338,553
2503, ettt ettt ettt ekt ekt h et e e e et e £ e R et h e s e R et eh et eh et et enteb et et e st et st et e st et es et esentetetes [etetete e et et et e et e e e tenea [eeeteueetete et et e e s et eteees [eeee et ettt eaas
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoeeieiiiiienieneeneeneeeeees e 0 0 L .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 6,713,919 7,052,720 338,801
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ANNUAL STATEMENT FOR THE YEAR 2023 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.

FIS
SS;\ ° P';Igse Line # 2023 2022
NET INCOME
1. State Basis (Page 4, Line 20, Columns 18&2) XXX XXX XXX |$ 660,499,805 | $ 744,491,305
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 |$ 660,499,805 | $ 744,491,305
SURPLUS
5. State Basis (Page 3, Line 37, Columns 1&2) XXX XXX XXX |[$ 939,565,150 | § 1,083,871,596
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 |[$ 939,565,150 | $ 1,083,871,596

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.

- = © 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.  Impairment Loss
Not applicable

Note 4. - Discontinued Operations
None

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

B.  Debt Restructuring
None

C.  Reverse Mortgages
None
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ANNUAL STATEMENT FOR THE YEAR 2023 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. Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a realized loss
(including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains):
a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months  § 263,611
2. 12Months or Longer $ 50,954,662
b.  The aggregate related fair value of securities with unrealized losses:
1. Lessthan12Months § 76,164,483
2. 12 Months or Longer $ 781,664,411

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

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

J.  Real Estate
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, 2023:

Gross Restricted Percentage

Current Year

1 2 3 4 5 6 7 8 9 10 1

Total SIA
G/A Separate | Assets Admitted
Total Supportin | Account | Supportin Increase/ Total Gross | Restricted
General g S/A (SIA) g G/A (Decrease) Total admitted [ Restricted | to Total
Account | Restricted | Restricted | Activity Total Total From | (5 minus | Nonadmitted | restricted | to Total | Admitted
Restricted Asset Category (GIA) Assets (a) | Assets (b) (1 plus 3) | Prior Year 6) Restricted | (5 minus 8) | Assets (c) | Assets (d)

Subject to contractual
obligation for which
a. liability is not shown $ —1$ —1$ —1|$ —1$ —1$ —1$ —|9$ —|9% —

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 15,146,949 15,146,949 | 14,849,745| 297,204 15,146,949 0.23 % 0.26 %

On deposit with other
j. regulatory bodies

Pledged as collateral not
captured in other
k. categories

I Other restricted assets

m. Total restricted assets $15,146,949

<
|

<
|

<
|

$15,146,949 | $14,849,745 [$ 297,204 | — | $15,146,949 0.23 % 0.26 %

a) Subset of column 1
b) Subset of column 3
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 2023 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/IA Total SIA Total Total Gross Admitted
General | Supporting S/A | Separate Account Assets From Increase/ Current Year | 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) | (1 plus 3) 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/A 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/A (1 Prior (5 minus Admitted to Total Total Admitted
Assets (G/A) Assets (a) Assets Activity (b) plus 3) Year 6) Restricted Assets Assets
None
Total |
(a) Subset of column 1
(b) Subset of column 3
M. Working Capital Finance Investments
None
N.  Offsetting and Netting of Assets and Liabilities
None
0.  5GlI Securities
None
P.  Short Sales
None
Q.  Prepayment Penalty and Acceleration Fees
The table below indicates the Company's prepayment penalties and acceleration fees as of December 31, 2023.
General Account Separate Account
(1) Number of CUSIPs 3 —
(2) Aggregate Amount of Investment Income $ 142,660 | $ —

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 $0.

Note 8. - Derivative Instruments

The Company does not issue or hold derivative financial instruments.
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ANNUAL STATEMENT FOR THE YEAR 2023 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, 2023 and 2022, were as
follows:

2023 2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets  [$ 899,015,218 |§ 3,340,022 ($ 902,355,240 [$ 794,032,045 |8 2,382,209 [$ 796,414,254 |$ 104,983,173 |8 957,813 [ $105,940,986

b.  Statutory valuation
allowance adjustment — — — — — — — — —

C. Adjusted gross deferred tax

assets (1a-1b) 899,015,218 3,340,022 | 902,355,240 794,032,045 2,382,209 | 796,414,254 104,983,173 957,813 | 105,940,986
d. Deferred tax assets

nonadmitted 849,214,552 —| 849,214,552 741,849,462 —| 741,849,462 107,365,090 —| 107,365,090
€. Subtotal: net admitted

deferred tax assets (1c-1d) 49,800,666 3,340,022 53,140,688 52,182,583 2,382,209 54,564,792 (2,381,917) 957,813  (1,424,104)
f. Deferred tax liabilities 1,095,372 15,487,310 16,582,682 961,164 | 15,487,310 16,448,474 134,208 — 134,208
9. Net admitted deferred tax

assets (1e-1f) $ 48,705,204 | $(12,147,288)|$ 36,558,006 |$ 51,221,419 |$(13,105,101)|$ 38,116,318 |$ (2,516,125)[$ 957,813 |$ (1,558,312)

2. Admission Calculation Components SSAP No. 101 as of December 31, 2023 and 2022, were as follows:

2023 2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a.  Federal income taxes paid in prior
years recoverable through loss

carrybacks $ —|9% —1|9% —1|$ —1|9% —1$ —|9% —1$ —|$ —

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) 36,172,533 385473 | 36,558,006 36,686,992 1,429,326 38,116,318 (514,459)]  (1,043,853)]  (1,558,312)

1 Adjusted gross deferred tax
assets expected to be
realized following the balance
sheet date 36,172,533 385473 | 36,558,006 36,686,992 1,429,326 38,116,318 (514,459)  (1,043,853)]  (1,558,312)

2 Adjusted gross deferred tax
assets allowed per limitation
threshold XXX XXX 741,113,677 XXX XXX 688,709,929 XXX XXX 52,403,748

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 13,628,133 2,954,549 16,582,682 15,495,591 952,883 | 16,448,474 (1,867,458)( 2,001,666 134,208

d. Deferred tax assets admitted as
the result of application of SSAP
No. 101. Total 2(a)+2(b)+2(c) $ 49,800,666 |$ 3,340,022 |$ 53,140,688 [$ 52,182,583 |$ 2,382,209 [$ 54,564,792 $ (2,381,917)[$ 957,813 [$ (1,424,104)

3. Ratio used to determine applicable period used in 9A(2):

2023 2022

a.  Ratio percentage used to determine recovery period and
threshold limitation amount. 215% 194%

b. Amounts of adjusted capital and surplus used to determine
recovery period and threshold limitation in 2(b)2 above $ 4,940,757,845 [ $ 4,591,399,524

4. Impact of Tax Planning Strategies was as follows as of December 31, 2023 and 2022:
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, 2023 and 2022.

B.  Unrecognized Deferred Tax Liabilities:
The Company did not have any unrecognized deferred tax liabilities during the years ended December 31, 2023 and 2022.

C.  Currentincome tax and change in deferred tax:
The provisions for income taxes incurred on operations for the years ended December 31, 2023 and 2022, were as follows:

1. Current Income Tax: 2023 2022 Change

a.  Federal income taxes $ 181,370,925|% 202,990,914 | § (21,619,989)
b. Foreign income taxes 5,392 (5,392)
C. Federal and foreign income taxes 181,370,925 202,996,306 (21,625,381)
d. Federal income tax on net capital gains (47,417) 63,902 (111,319)
e. Utilization of capital loss carry-forwards

f. Other

g.  Federal and foreign income taxes incurred $ 181,323,508 |% 203,060,208 | $ (21,736,700)
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ANNUAL STATEMENT FOR THE YEAR 2023 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, 2023 and
2022

2. Deferred Tax Assets: 2023 2022 Change
a. Ordinary
1. Discounting of unpaid losses $ 3,668,958 | § 327441019 394,548
2. Unearned premium reserve 29,507,964 30,806,984 (1,299,020)
3. Policyholder reserves
4. Investments 31 33 (2)
5. Deferred acquisition costs
6.  Policyholder dividends accrual
7. Fixed assets 4,056,882 1,630,199 2,426,683
8. Compensation and benefits accrual
9. Pension accrual
10. Receivables - nonadmitted 1,409,923 1,481,071 (71,148)
11.  Net operating loss carry-forward
12. Tax credit carry-forward
13.  Other
a.  Goodwill and other intangibles 1 1 —
b.  Separate account assets
c.  Guarantee fund assessments
d.  Other assets —
e. Accruals 12,008,679 11,830,625 178,054
f. Reinsurance
g.  Shareholder level tax on foreign subs —
h.  Statutory contingency reserve 848,362,780 745,008,722 103,354,058
i.  State income tax
j. Other
Subtotal other 860,371,460 756,839,348 103,532,112
99. Subtotal ordinary 899,015,218 794,032,045 104,983,173
b. Statutory valuation allowance adjustment
¢. Nonadmitted deferred tax assets 849,214,552 741,849,462 107,365,090
d. Admitted ordinary deferred tax assets (2a99-2b-2c) 49,800,666 52,182,583 (2,381,917)
e. Capital
1. Investments 642,454 2,382,209 (1,739,755)
2. Net capital loss carry-forward 2,697,568 2,697,568
3. Realestate
4. Other
99. Subtotal capital 3,340,022 2,382,209 957,813
f. Statutory valuation allowance adjustment — —
g. Nonadmitted deferred tax assets
h. Admitted capital deferred tax assets (299-2f-2g) 3,340,022 2,382,209 957,813
i. Admitted deferred tax assets (2d+22h) $ 53,140,688 | $ 54,564,792 | $ (1,424,104)
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3. Deferred Tax Liabilities: 2023 2022 Change
a. Ordinary
1. Investments $ 779,041 ($ 486,668 | $ 292,373
2. Fixed assets
3. Deferred and uncollected premiums
4a. Transition reserves 316,331 474,496 (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 1,095,372 961,164 134,208
b. Capital
1. Investments 15,487,310 15,487,310 —
2. Real estate
3. Other
99. Subtotal capital 15,487,310 15,487,310 —
c. Deferred tax liabilities (3299+3b99) $ 16,582,682 | § 16,448,474 | $ 134,208
2023 2022 Change
4. Net deferred tax assets (liabilities) (2i-3c) $ 36,558,006 | $ 38,116,318 | $ (1,558,312)

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, 2023.

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):

2023 2022 Change
Total gross deferred tax assets $ 902,355,240 |$ 796,414,254 |$ 105,940,986
Statutory valuation allowance adjustment —
Adjusted gross deferred tax assets 902,355,240 796,414,254 105,940,986
Total gross deferred tax liabilities 16,582,682 16,448,474 134,208
Net deferred tax asset (liability) $§ 885772558 |$ 779,965,780 105,806,778
Deferred tax on change in net unrealized capital gains (losses) 1,675,548
Change in net deferred income tax $ 107,482,326
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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, 2023 and 2022:

2023 2022
Provision computed at 21% statutory tax rate $§ 176,782,897 |$ 198,985,911
Tax-exempt income (124,007) (220,273)
Dividends received deduction
Tax contingency reserves
Foreign taxes 23 5,354
Foreign Taxes - Impact of Tax Reform
Change to deferred taxes on nonadmitted assets (2,130,833) (60,823)
Statutory DTA valuation allowance adjustment
Change in statutory contingency reserve (103,354,058) (106,444,155)
Tax sharing allocation
Other adjustments 2,667,160 2,277,237
Rate change due to tax reform
Total federal and foreign income tax incurred $ 73,841,182 $ 94,543,251
2023 2022
Federal and foreign income taxes incurred $ 181,323,508 |$ 203,060,208
Change in net deferred income taxes (without change in net unrealized capital
gains (losses)) (107,482,326) (108,516,957)
1. Total federal and foreign income tax incurred $ 73,841,182 | $ 94,543,251

Operating Loss, Tax Credit Carryforwards, Capital Loss Carryforwards, Recoverable Taxes, and Protective Tax Deposits

1a.
1b.
1c.
2.
3.

As of December 31, 2023, the Company has no operating loss carryforwards

As of December 31, 2023, the Company has no tax credit carryforwards.

As of December 31, 2023, the Company has a capital loss carryfoward of $12,845,564, which, if unused, will expire in 2028.

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 2023:

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”) River Lake Insurance Company VI (“‘RLIC VI")
Genworth Life Insurance Company of New York (“GLICNY”) River Lake Insurance Company X (“RLIC X")
Enact Mortgage Holdings, LLC Sponsored Captive Re, Inc.

Enact Holdings, Inc. United Pacific Structured Settlement Company
Enact Mortgage Insurance Corporation (‘EMIC”) Enact Re Ltd. (“Enact Re”)

Enact Mortgage Insurance Corporation of North Carolina (‘EMIC NC”) CareScout Holdings, Inc.

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 returns 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 2020.

As of December 31, 2023 and 2022, 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.
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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.

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

H.  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 it is not an applicable corporation in 2023.

Note 10. - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  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.

On May 16, 2023, the Company’s direct parent, Enact Mortgage Holdings, LLC, contributed 100 percent of the issued and outstanding shares of Enact Re Ltd. (‘Enact Re”) to the
Company, such that post contribution Enact Re shall be a wholly owned direct subsidiary of the Company. The contribution increased the Company’s surplus by $195,070.

B.  Detail of Transactions Greater Than %2 of 1% of Total Admitted Assets
On November 16, 2023, the Company made an additional $250,000,000 cash contribution to Enact Re.

On May 17, 2023, the Company made a $250,000,000 cash contribution to Enact Re.

C.  Change in Terms of Intercompany Arrangements
None

D.  Amounts Due to or from Related Parties
As of December 31, 2023, the Company reported $8,712,719 due to and $1,775,659 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. $ 1,090,013 ($ —
Enact Mortgage Holdings, LLC
Genworth Financial International Holdings, Inc. 12,485
Genworth Financial Mauritius Holdings, Inc. 123,767
Enact Financial Assurance Corporation 5,708
Genworth Financial, Inc. 481,458
Enact Mortgage Insurance Corporation of North Carolina 414,263
Enact Mortgage Reinsurance Corporation 3,001
Enact Re Ltd. 44,125
Enact Mortgage Services 15,251
Genworth Financial Services, Inc. 1,566,516
Genworth Mortgage Services, LLC
Genworth North America Corporation 6,689,142
Genworth Servicios, S. de R. L. de C. V. 37,843
Sponsored Captive Re, Inc.
Monument Lane PCC 1,597
Monument Lane IC 1 1,598
Monument Lane IC 2 1,611

$ 871271918 1,775,659

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.

E.  Guarantees or Contingencies for Related Parties
None

F.  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 $1,037,894 were allocated to affiliates under these agreements for the year
ended December 31, 2023.

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 $22,676,439 for the year ended December 31, 2023.

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 $4,259,387 were allocated under this
agreement for the year ended December 31, 2023.

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, 2023, were $255,933.

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 seftled on its behalf by
Genworth via the consolidated tax return and subsequently reimbursed. Fees allocated under this agreement, for the year ended December 31, 2023, were $181,323,508.
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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.  Investment in 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 8b(ii) Entities XXX
c.  SSAP No. 97 8b(iii) Entities

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

Enact Re Ltd. 100% 533,598,795 533,598,795 —

Total SSAP No. 97 8b(iv) Entities XXX 533,598,795 533,598,795 —

Total SSAP No. 97 8b Entities(except 8b(i)
e. entities (b+c+d) XXX 533,598,795 533,598,795 —
f.  Aggregate Total (a+e) XXX § 533598,795|% 533,598,795|% -

2. NAIC Filing Response Information
NAIC Disallowed Entities
Type of NAIC | Date of Filing to | NAIC Valuation | NAIC Response Valuation Method
SCA Entity Filing* the NAIC Amount Received Y/N | Resubmission Required 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 8b(iii) Entities

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

Enact Re Ltd. Sub-1 9/07/2023 — Y N |

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

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

* S1-Sub-1 S2 - Sub-2 or RDF - Resubmission of Disallowed Filing
** | - Immaterial or M - Material

N.  Investmentin Insurance SCAs
None

0.  SCA Loss 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.

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
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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 $4,094,520 for 2023. 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 $758,244 for 2023. 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 $3,032,978 for 2023.
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 $292,104 for 2023. 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 (i) 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 (i) 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 financial results and in accordance with applicable dividend restrictions, the Company could pay dividends from unassigned surplus of
approximately $336 million as of December 31, 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.

During 2023, the Company paid extraordinary cash distributions of $157,500,000 and $185,000,000 to its parent, Enact Mortgage Holdings, LLC, on April 4, 2023, and November
30, 2023, respectively.

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”. Additionally, in September 2020, the GSEs imposed certain restrictions (the “GSE
Restrictions”) with respect to the Company’s capital. In May 2021, the GSEs confirmed the GSE Restrictions would remain in effect until certain conditions (‘GSE Conditions”) were
met. These conditions were met as of December 31, 2022, and the GSEs have confirmed that the Company is no longer subject to GSE Restrictions and Conditions.

As of December 31, 2023, the Company had estimated available assets of $5,006 million against $3,119 million net required assets under PMIERs compared to available assets of
$5,206 million against $3,156 million net required assets as of December 31, 2022. The sufficiency ratio as of December 31, 2023 was 161% or $1,887 million above the PMIERs
requirements, compared to 165% or $2,050 million above the published PMIERs requirements as of December 31, 2022. The Company's PMIERS required assets benefited from
the application of a 0.30 multiplier applied to the risk-based required asset amount factor for certain nonperforming loans as defined under PMIERs. The application of the 0.30
multiplier to all eligible delinquencies provided $73 million of benefit to the Company’s December 31, 2023, PMIERSs required assets compared to $132 million of benefit as of
December 31, 2022. These amounts are gross of any incremental reinsurance benefit from the elimination of the 0.30 multiplier. The Company’s PMIERs required assets also
benefited from a reinsurance credit of $1,714 million and $1,578 million related to third-party reinsurance as of December 31, 2023, and 2022, respectively.

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 $26,843,701.

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.
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C.  Gain Contingencies
None

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

E.  Product Warranties
Not applicable

F.  Joint and Several Liabilities
Not applicable

G.  Other contingencies
As of December 31, 2023, the Company had admitted assets of $44,691,589 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, 2023.

The Company had no material noninsurance contingencies as of December 31, 2023.
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 2023
and 2022 was $3,776,174 and $3,841,594, 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, 2023, are as follows:

Year Ending December 31 Operating Leases
2024 $ 4,205,712
2025 4,214,406
2026 4,151,961
2027 4,099,783
2028 3,548
Total $ 16,675,410

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

B.  Lessor Leasing 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.  Wash Sales
None
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, 2023:

Description Level 1 Level 2 Level 3 Total
Assets
Bonds $ —|$ 78,185,840 |% 3,311,848 [$ 81,497,688
Total assets at fair value/(NAV) $ —|$ 78185840|%  3,311,848|% 81,497,688

2. Level 3 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, 2023:

Total Gains and

Balance at Transfers (Losses) Total Gains and Balance at
January 1, | Transfers in | out of Level | included in Net | (Losses) included December 31,
Description 2023 Level 3 (a) 3(b) Income in Surplus Purchases | Issuances Sales Settlements 2023
Bonds $ 4,813,232 $ —|$ (26,982)| $ 126,818 | $ —|$ —|$ (872,421)|$ (728,800)|$ 3,311,847

Fair Value Assets
Measurements in
Level 3 $ 4,813232(% —1% 0% (26,982)( $ 126,818 [ $ 01%

o

$  (872421)|$ (728,800)|$ 3,311,847

(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.
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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 internally 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.  Other Fair 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, 2023:

. Net Asset
Aggregate Admitted Value (NAV)
Description Fair Value Assets Level 1 Level 2 Level 3 Included
Assets
Bonds $ 4,659,115,052 |$ 4,948,022,014 $ 4,351,987,502 |$ 307,127,550
Surplus notes nonaffiliates 2,526,314 2,235,167 2,526,314
Cash equivalents 145,518,000 145,518,000 145,518,000
Total assets $ 4,807,159,366 |$ 5,095,775,181 ($ 145,518,000 |$ 4,354,513,816 [$ 307,127,550 | $ —

D.  Financial Instruments Where Fair Value Not Practical
None

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

B.  Troubled Debt Restructuring for Debtors
None

C.  Other Disclosures
During 2023, the United States economy faced uncertainty due to continued but lessening inflationary pressure, the geopolitical environment and persistent concerns around a
possible recession. Inflationary pressures have moderated in 2023, with the Bureau of Labor Statistics reporting in December that the Consumer Price Index was down to 3.4%
year-over-year. The Federal Reserve has taken an aggressive approach towards addressing inflation through interest rate increases and a reduction of its balance sheet. The
Federal Reserve raised rates four times in 2023 following seven interest rate increases in 2022. Mortgage rates continued to rise and reached more than 20-year highs during 2023.

The unemployment rate was 3.7% as of December 2023 compared to 3.5% in December 2022. As of December 31, 2023, the number of unemployed Americans stands at
approximately 6.3 million and the number of long term unemployed over 26 weeks was approximately 1.2 million. Both metrics remain relatively in line with February 2020 levels.
The full impact of COVID-19 and its ancillary economic effects on the Company’s future business results continue to be difficult to predict. Given the maximum length of forbearance
plans, the resolution of a delinquency in a plan may not be known for several quarters. The Company continues to monitor regulatory and government actions and the resolution of
forbearance delinquencies. While the associated risks have moderated and delinquencies have declined, it is possible that ancillary economic effects of COVID-19 could have an
adverse impact on the Company’s future results of operations and financial condition.

On November 15, 2023, the Company obtained $248 million of fully collateralized excess-of-loss reinsurance coverage from Triangle Re 2023-1 Ltd. on a portfolio of existing
mortgage insurance policies written from July 1, 2022, through June 30, 2023.

On June 30, 2023, the Company executed a quota share reinsurance contract with a panel of reinsurers at a 13.125% ceding percentage, which provides coverage on a potion of
current and expected new insurance written for the 2023 book year, effective April 1, 2023. Under the agreement, the Company cedes premiums earned on all eligible policies in
exchange for reimbursement of ceded claims and claims expenses on covered policies, a specific ceding commission and profit commission determined based on ceded claims.
Effective October 1, 2023, the ceding percentage was increased to 16.125%.

On May 24, 2023, the Company executed a quota share reinsurance contract with Enact Re at a 7.5% ceding percentage, which provides coverage on a portion of current
insurance in-force written between 2014 and 2022, effective April 1, 2023. Under the agreement, the Company cedes premiums earned on all eligible policies in exchange for
reimbursement of ceded claims and claims expenses on covered policies and a specific ceding commission.

On May 24, 2023, the Company executed a quota share reinsurance contract with Enact Re at a 7.5% ceding percentage, which provides coverage on a portion of current and
expected new insurance written for the 2023 book year, effective April 1, 2023. Under the agreement, the Company cedes premiums earned on all eligible policies in exchange for
reimbursement of ceded claims and claims expenses on covered policies and a specific ceding commission.

On March 8, 2023, the Company executed an excess of loss reinsurance transaction with a panel of reinsurers, which provides up to $180 million of reinsurance coverage on a
portion of current and expected new insurance written for the 2023 book year, effective January 1, 2023.

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
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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. Direct exposure 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 $ 1,201,836 | $ (2,833,392)( $ 12,459,202 | $ 737,924
Total $ 1,201,836 | $ (2,833,392)[ $ 12,459,202 | $ 737,924
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 — 9 —
b. ILS Contracts as Ceded Insurer 4§ 749,197,090
c. LS Contracts as Counterparty — 9 —
2. Assumed Insurance Risks
a. ILS Contracts as Issuer — 9 —
b. ILS Contracts as Ceded Insurer — 9 —
c. ILS Contracts as Counterparty — 9 —

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
On January 3, 2024, the Company entered into a quota share reinsurance agreement with a panel of third-party reinsurers. Under the agreement, the Company will cede approximately 21%
of a portion of its new insurance written from January 1, 2024, though December 31, 2024, effective January 1, 2024..

On January 30, 2024, the Company executed an excess-of-loss reinsurance transaction with a panel of reinsurers, which provides up to $255 million of reinsurance coverage on a portion of
current and expected new insurance written for the 2024 book year, effective January 1, 2024.

Subsequent events have been considered through February 27, 2024.

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.

C.  Reinsurance Assumed and Ceded
1. No return commissions would have been due reinsurers if they, or the Company, had cancelled all of the Company’s reinsurance as of December 31,2023.

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ —|$ —|$ —|$ —|$ —|$ -
b. All other 8,048 8,048
c. Totals $ 8,048 9% —|$% —1$ —1$ 8,048 % —
d. Direct Unearned Premium Reserve $147,795,281

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
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NOTES TO FINANCIAL STATEMENTS

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

l. 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, 2022, were $518,417,679. For the twelve months ended December 31, 2023, $29,533,795 was paid for incurred loss and loss adjustment expenses
attributable to insured events of prior years. Prior year reserves increased $107,451 due to foreign currency translations. Reserves remaining for prior years are now $240,731,714 as a
result of re-estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $248,259,621 favorable prior year development from December 31, 2021, to December 31, 2023.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding
individual claims.

Note 26. - Intercompany Pooling Arrangements
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 12/31/2023
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 2023 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 TSP 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 ]
SHALE REGUIGTING™ ...ttt ettt e s 2o s e s e s e e st e st e s e e st e st e s e e At e s s e R e e et e n e e a e e a e et e e n b ettt et et ettt e e e North Carolina
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......ocvoviiiiieieeeiiiiiresisise ettt setenas 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. ..........cccceveiiiiicicnenne 1276520
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]
LT F= (=N el i =g Lo L= TR R RPN
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiiicicee 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. ................... 12/31/2021
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). ... 06/14/2023
By what department or departments?
North Carolina DepartMeNnt Of INSUFANCE ..........cciiiiiiieit ittt ettt ae e s bt e s beesbe e be e beaabeeabesssesheesbeesbeesbeebeenseenseensesnnesneesreas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes [ No [ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ... 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 NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . 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? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiiics 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? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas 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? ...........c.ccoovvvniniiinines Yes[ 1 No[ X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e %

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

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............cooo e Yes[ ] No[X]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

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

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

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

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

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

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

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

10.2 If the response to 10.

Yes[ ] No[X]

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

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

N[ | NAT[ 1]

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Jeremy Smith, FCAS, MAAA, with KPMG LLP, 200 E Randolph Street, Suite 5500, Chicago, IL 60601
12.1 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

12.2 If yes, provide explanation

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

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
13.3 Have there been any changes made to any of the trust indentures during the YEar? ..o Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........coiiiiiiiiiieie e Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following Standards? .............c.ccooerirnirnernernennnenes Yes [ X] No[ ]

a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.

14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ...
14.21 If the response to 14.2 is yes, provide information related to amendment(s).
The Company’s code of ethics was updated in the first quarter of 2023 and approved by the boards of directors of the Company’s indirect
parents, Genworth Financial, Inc. and Enact Holdings, Inc. The changes reflect Genworth Financial, Inc.’s current businesses and updated
values. No changes were made to core policies and prinCiples. ..........ccocoveiiiieniieienieeeeee
14.3 Have any provisions of the code of ethics been waived for any of the specified officers? .............
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]

Yes[ 1 No[X]
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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 b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r 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

Q= I0= oL 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= oL Yes [ X] No [ ]

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

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

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene 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) ......ccccooviiioviiiiiieens 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 STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ot

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

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.02 If no, give full and complete information, relating thereto
TP OO TR PP POTRPO PPN
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 sttt st et st e ke st e te e se st et esesseseseesessesesees e e eses e e s ese e s ese e s eseesese e s e s e eseseas s ene e R ese e s eseeaesees et e s e b e s esaneeseneesesesseneeseseseeseesesensesennnsens B e
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee $
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........ccccoceevreerninnnene F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states .
26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB L. F e 0
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoeiiiiiiiiinnnn. Yes[ ] No[ 1 NAT[X]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[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[ 1 No[ ]
27.42 Permitted accounting practice Yes[ 1 No[ ]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1  Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiiie ettt e et e et e sneenaeenes S e
29. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
The Bank Of New York Mellon .. One Wall Street New York, NY 10286 ....
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:
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.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Managed INTErNAlTY ..o | SSR
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?..........ccovviriirrieeieiirrssee 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.ovveereceieneninnseceene 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)])? «evvvrruereeerereeeeeeeeeeeseeeeaeseeeseeeseeseseeesesesesaeaeessesessseaees 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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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 ..ot [ 4,948,022,014 |............ 4,659,115,052 |............. (288,906,962)
31.2 Preferred SIOCKS ..........ovovcueveeeeiiececisictetetetcee et ettt 0 oo [ 0
31.3 Totals 4,948,022,014 4,659,115,052 (288,906,962)

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 UHIZEA. ........cc.oiiiiiiii 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? ...........cccoociiiiiiiienee 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.c.euveurueuereiisiiesesesesisesesese st s ssesese s sssssaesese s sssssesese s ssssssesesessssssssesesesssssnsesesessssnsnsesss 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 et 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? .............ccccceieiiin. 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......... Yes[ 1 N[ 1 NA[X]
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38.2

39.3

40.2

41.2
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

Does the reporting entity directly Nold CrypPtOCUITENCIES? ...ttt ettt 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? ..........ccccuvvriiiriinineninenenenenens
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? ...........cc.ccooiiiiiiii $
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

US MORTGAGE INSURERS ........eeueeeeetrereeesceeeetreseesees et ses et e s s es e e e e es et e e e e e sesne e e esesse e s s s aesnseeesesasannnsetanns
MOODY'S ANNUAL RATINGS ....
Amount of payments fOr 1€gal EXPENSES, if @NY? ... ..ottt e bttt a e e she e sh e e ebe ekt e bt e et easeembeeabesReeeheeeheeabeenbeenbeebeenneenne $
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

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]

740,971

440,216

331,904



1.7

3.1

3.2

4.1
4.2
4.3
4.4

5.1

52

5.3

54

55

ANNUAL STATEMENT FOR THE YEAR 2023 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? .............cooiiiiiiiii i Yes [ ] No[X]

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

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

1.31 Reason for excluding

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

Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiiiiiii ettt ettt e et e st e st e s e e seene e e e eneeeneens $ 0

Individual policies:

Group policies:

Most current three years:

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

All years prior to most current three years

1.64 Total premium earned ..........cccccveevieeenne B e 0
1.65 Total incurred claims
1.66 Number of covered lives

Most current three years:
1.71 Total premium earned ..........cccocveeeieeenne P s 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 ..........cccccveevieeenne P e 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)
24 Reserve Numerator
2.5 Reserve Denominator ....652,103,832 ... .
2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000
Did the reporting entity issue participating policies during the Calendar YEar? ... Yes[ ] No[X]
If yes, provide the amount of premium written for participating and/or non-participating policies
during the calendar year:
3.21 Participating policies ...........ccccoenininiens LTSS
3.22 Non-participating policies ............cccoceeue B
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSabIe POIICIES? ............coi i Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSabIE POIICIES? ..........o.o e Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............ccccooeiienenne
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .....

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

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

If yes, give full information

16




6.1

6.2

6.3

6.4

6.5
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7.2

7.3

8.1

8.2

9.1

9.2

9.3

9.4

9.5

9.6

ANNUAL STATEMENT FOR THE YEAR 2023 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 (o1 =T o o] o= o) [ TSSOSO PRUSORRRURROPRINY

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 U= 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-TOMCE. .....eiiuiieiieeiieeie ettt ettt e ae et e e ateeste e st e e st e eaeeeseees e e eseeseesseesseenseenseenseeneenssenseeneenseenseennaan

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 @ single 10SS EVENt OF OCCUITENCE? ...........iiiiiiiiiiii it

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.ccccovriiiinininniniinens

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 A a1 Tl o o)V S o] o ) PSSRSO

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: .........cuiiiiiiiiiiii et

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

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? ...........oiiiiiiiii bbbttt ettt ae e saeesaeesbeesbeenbeenneens

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 a e e e a e e st e et e s e e aseeaseea b e eaeeeneeeaeenseenseenseenneenseenseaneenns

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 UNAer SAP? ........ccoi it

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:
(@) The entity dOES NOt ULIlIZE FEINSUMANCE; OF, ......iiuiiiiiieieiie ettt ettt a et e et e b e e e e e s et e s s e eaeeeaeeea e e eae e st e s e e s e emseemseameeemeeemeeasee st enseeseanseannenn
(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] 0T o1 =Y 0 4 T=T o1 o PRSP PUPRTII
(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? ............c.ccccooiinenn.

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 2023 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? ...........ooiiiiiiiiiie e Yes[ ] No[X]
11.2  If yes, give full information
12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:
1211 UNPAIA IOSSES ....ceevieiieieeieeie ettt [P
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..o
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds ..............cccceeiiiiiiiiiies $
12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueveveeeeeceeeeeeeeeeeeseeeseseseaesesesessssaeaesesesesnaseesenas Yes[ 1 N[ ] NA[X]
12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:
12.41 From %
12.42 To %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvovivivevereeieieeeeeeteieeteeeeesee et eee et et eseee s et et e s stesesesesssessssessesesesesnesasasseesesesesnannan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12.61 Letters of Credit ........ooiiccccc e F e
12.62 Collateral and other funds............ccccovviiiiiiiiiic e B s
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueueuereceeeeeeseeeeceeeeeeesessseaeeesesesesasaseesesesnas $ 427,500
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......oovivieieieieieetetetetcece et et et e ettt eeeae e et et et et et et esees et esese s et et eseeeas et eses s s et et eseenss s esesaee s et esesesn s aeeseees et et eesen s esasasetetesesnsn s esnenseserenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation Of the @MOUNL. ... e ere et re e eae e
14.1 Is the company a cedant in a multiple cedant reiNSUraNCe CONTFACE? .......... .. i Yes[ ] No[X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ttt ettt s e s s s a2 s e s 42 s E 2 s o4 S s E 28 E 2 s E £ s A2 s e e S s e 42 s e 2 s o4 Es e E e s E R s e b e E s s e b e s s b s e bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ... Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ...ttt et e e eae e e st e ea e e b e e s e e aseeneeeneeeneeeseenseenseenneanneannean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12
16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.2




18.1

18.2

18.3

18.4

19.

19.1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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
ProvisSion fOr UNAULNOMZEA FBINSUIANCE? ...........c.cvevevieieeeeeeeeteteteteeeeees et e es e te st eeees et et e se s et et eseeeas s asesse et e s et eeess s et se et eset et esnan s esasaset et et esnsnssesssnsaseseseenananan Yes[ ] No[X]

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

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

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

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

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

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

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

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

16.3



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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
2023 2022 2021 2020 2019
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoovvvnesforeniniiie [OOSR (O RN (O RN (O RN 0
2. Property lines (Lines 1,2, 9, 12, 21 & 26) .....cococveveeoeereeeeeeieieieeeieeieeenas 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) .o e 982,423,309 |..covrenve. 970,177,274 |......coe.cc. 983,933,479 |...ocvenne 943,032,263 |.........c.c.... 840,593,975
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
6.  Total (Line 35) .....ccocveiiiiiiiiiciciececeeeeeeee e 982,423,309 |...cccevenee 970,177,274 |............... 983,933,479 |.coeenee 943,032,263 |.......co....... 840,593,975
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovveisc|rermininieiieciees [0 [0 [0 [0 0
8. Property lines (Lines 1,2,9, 12, 21 & 26) .....coooveee oo [0 [0 [ TR [ TR 0
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) ettt e (O R (O R (O R (O R 0
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 844,465,221 |......coee 890,427,358 |....ccevnenve 912,111,743 .o 893,949,163 |................ 834,912,861
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) et 0 0 0 0 0
12, Total (LINE 35) ..o 844,465,221 |.....cccvenee 890,427,358 |...covrenvee. 912,111,743 | 893,949,163 |.......coev. 834,912,861
Statement of Income (Page 4)
13 Net underwriting gain (Ioss) (LiNe 8) ........cccevveevrccscorrineiinnncnd 683,494,274 |.....ooc. 803,942,123 |...coorenne. 613,077,122 |..coovcneeee. 372,422,372 | 612,117,107
14.  Net investment gain (loss) (Line 11) .. ..157,379,559 |.. .. 142,735,183 |.. ..133,844,218 |.. ..126,889,391 |.. ..350,571,200
15.  Total other income (LiNe 15) .......couevevevecceeeeeeeeeeeee e 996,897 oo 810,305 |..ccvrinnee 1,023,899 | 544,449 |..................... 409,159
16. Dividends to policyholders (LiN€ 17) .....cc.ooveeeenencefoom o [ [ [ 0
17. Federal and foreign income taxes incurred (Line 19) 181,370,925 202,996,306 157,162,038 98,319,282 139,747,474
18.  Netincome (Line 20) ........ccooveerirenineineineeeeeeee e 660,499,805 |................ 744,491,305 |...cooonnneee 590,783,201 |..coovneneee 401,536,930 |..ccovenvee. 823,349,992
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) .......ccccccvvvnccifrreieninnns 5,753,361,461 |........... 5,457,385,946 |............ 5,360,638,789 |........... 4,941,619,862 |............ 4,278,142,604
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (Lin€ 15.1) .......oeuererevernfocerirniccnee 44,691,589 |................ 41,585,875 |....coveveee 42,168,818 |................ 46,393,901 |.ocvoveenes 41,134,297
20.2 Deferred and not yet due (Line 15.2) ......cccoeuew.frormemeeociccicicc 0 [ 0 [ [0 [0 0
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoeeeiccciiciiiine [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......c.ccoeueuerreeicieineieeeeeeeeeeee s feriee 4,813,796,311 |...c.co.c. 4,373,514,380 |........... 4,014,482,355 |............ 3,466,105,342 |........... 2,722,630,208
22. Losses (Page 3,Line 1) ..cccconevnccvnennnns ..494,766,698 |.. .508,801,651 |.. ..629,099,923 |.. ..545,231,614 |.. ..230,888,583
23. Loss adjustment expenses (Page 3, Line 3) ............|ooeoeeinnnne 9,541,853 |...ovvieene 9,616,028 |.. ... 12,168,817 |.. ...10,404,699 |................... 4,173,305
24. Unearned premiums (Page 3, Line 9) ....... 147,795,281 |.. ..201,043,755 |.. ..245,867,844 |.. ..306,717,723 |.. ..383,454,270
25. Capital paid up (Page 3, Lines 30 & 31) ....cccccvveevn i 4,288,747 ..o 4,288,747 ... 4,288,747 ..o 4,288,747 ..o 4,288,747
26. Surplus as regards policyholders (Page 3, Line 37)..|..cccccounu... 939,565,150 |........... 1,083,871,5% |............ 1,346,156,434 |............ 1,475,514,520 |............ 1,555,512,396
Cash Flow (Page 5)
27. Net cash from operations (Line 11) ......ccccovvevevereeee Joveccccnns 615,647,561 |......c.c.co.c 599,216,977 |.coviennee 621,827,552 |.....cceuud 680,217,003 |................ 475,353,673
Risk-Based Capital Analysis
28. Total adjusted capital ..........cccoceiienieniiiieeeieeeee e [ [ [ e
29. Authorized control level risk-based capital ..........ccc..fooeoii i [ [ o
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) coeviieeieirieieieieneieneieseieneee e e 87.8 | 94.6 | 97.3 | 974 | 86.3
31, Stocks (LINES 2.1 & 2.2) .ueiviiueiieireeiseeeseeeseeeee e 9.5 | 0.0 oo 0.0 oo 0.0 oo 0.0
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevecociccicieiecenes 0.0 oo 0.0 oo 0.0 |oeeeeeeeeens 0.0 |oeeeeeeeeens 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....cccovrnirnieneens oo 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.2
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) ..o . . . . .
37. Other invested assets (LINE 8) ..............ceueveueueeeveres oo 0.0 | 0.0 | 0.0 oo 0.0 oo 0.1
38. Receivables for securities (LiNE 9) .........ccceveveveveres oo 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) e 0.0 |oeeeeeeeeees 0.0 |oeereeeeeeeeees 0.0 | 0.0 | 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.....c.c...
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
€0l 1) ittt ettt ettt [ttt [t e 0
43. Affiliated preferred stocks (Schedule D, Summary,
LiNE 18, COL 1) w.viieieiieieieiiceicieie e e [eeeeneicic e 0 [ [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, Col. 1) ..ot e 533,598,795 |....cooiieen 3,000 | 3,000 | 3,000 | 3,000
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, LiNe 10) ..........focurrriiiicriiiiiiciciciis oreeeeeccisisisiecccisisieniees foeciciseseseesce s 0 e 0 e 0
46. Affiliated mortgage loans on real estate ..o oo e e e
47. Al other affiliated ...........ccccooviiiiiiinnns
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
A oo - O O OO OO POUR SO EOEOERERT
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)

56.8

0.0

0.0

0.0

0.0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) ........|cccoeeeene 39,706,976 |................ (12,254,472) ..o 1,419,054 |.............. (1,726,037)|.............. (125,188,066)
52.  Dividends to stockholders (LINE 35) ..........c.cceueueeeesoereeeeieeeienniseeeeeeies oeeereseseseeeeeeeseseseseeene [eeeeiniennens (200,000,000) ..o el (251,410,000)
53. Change in surplus as regards policyholders for the
year (Line 38) ... [ (144,306,446)|.............. (262,284,838)|.............. (129,358,086)]...........c... (79,997,876)|.....ccnve. 174,952,068
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....cccvveevneeforeini [0 [0 [0 [0 0
55. Property lines (Lines 1, 2,9, 12, 21 & 26) .....coceeee e 0 [ 0 [ [0 [0 0
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) i e [0 [0 [0 [0 0
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) e e 28, 037, T ol 21,278,657 |.ooorceenne 33,153,935 |...coiee 53,102,708 |.....ccccoec 105,580,480
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINE 35) ...c.ovieiirieirieinicieieieeeeeeeseeeseee e e 23,637,771 [ 21,278,657 |ooeceenne 33,153,935 | 53,102,708 |......ccccoec 105,580,480
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoveevnesformini [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) .....cocevee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o s 22,973,273 ..o 21,278,657 |.ooeceenne 33,153,935 | 53,102,708 |....cceveeenne 68,703,776
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
65.  Total (LiNe 35) ...c.covrueiriiiieieieeeeeeeseeeseeseseeeeee e 22,973,273 .o 21,278,657 |.ooovceenne 33,153,935 | 53,102,708 |....cceveeenene 68,703,776
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........cceueueueeeeerereeeceeas oo 100.0..cece o 100.0..coece o 100.0..ece o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LiNE 2) ........c.ccueueeeeeeeieieeeeeeeeees o 1.0 [ (0] ] 12.0 [ 37.9 | 5.1
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereeeeeeeeeeeseeene [0 A 0.5 | 0.9 | 1.3 e 0.7
69. Other underwriting expenses incurred (LiNe 4) .........|coccrriciciccnnnns 22.2 | 24.2 | 287 [ 22.5 [ 23.0
70.  Net underwriting gain (10SS) (LIN€ 8) .....c.evrverururererenes | T6.1 | 86.0 | 63.0 [ 384 [ 71.2
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) ........cccovrevmmeneacformiiniii 234 [ 25.3 [ 25.6 [ 284 | 23.7
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...c.ooviiiiiiiiiiiiiiicceciceceeeeeseeee o ) I (10 )]s 12,9 | 391 [ 5.8
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) ....covvveurrreeinieinieeneeienesiese oo 89.9 | 82.2 [ 67.8 [ 60.6 [ 53.7
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)  |iiies (249,473) e (314,404) ..o (21,812) oo 9,302 | (60,527)
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)...cuiiiiiiiiiiiiiceciceieeceeeeece e (28.0) e [ | [ 1<) | 0.6 |ooeeeeeeeeeeeeenne (4.4)
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 forreeeineie (482,034) [ (313,807) [ (8,817) e (53,444) .o (95,098)
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) (35.8) (21.3) (0.6) (3.9) (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? ...........ccoeueuiiiieiuereiniseiesesesessissssssese s sssese s ss st s ssssses Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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. Fire RV .0

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

o - - R R R R - - R R I R R - - - R R R - - R R RN R )
o - - - R R R R - - R R R R R R - - R R R N R - RN RN RN R
o - - - R R R R - - R R R R R R R e - - R R R = RN IR I IR
o - - R R R R e R - - R R - - R I R R R R I R R - R =R - R N - - =R

982,353,319 |

252,414 | 507,203,717 |

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

(a) Finance and service charges not included in Lines 1t035$ ......ccccoeiiiiiiiiiniiniinns 0

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............ceevvvvveeeieeennnns 0 and number of persons insured under indemnity only products — ........cccceeiiiiiiiiiinnnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2023 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.occocooovoreoeresuenenes | [TV B1 | e 166 | 166 |oeeeieiieiiniieniiees feoniiiiiiiiiiinieiies o fieeiesieiieseneens feeseeneeiesiesirnsiees foreseesieesienniesienies foeeseeseenieeieseeans
0999999. Total Other U.S. Unaffiliated Insurers 61 0 166 166 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 ..........ccoocoriorioreomiorierisreorisressoes [MEKuoroiooreonens foomrenemomononesnessd foosrenmessonsensensonanss fooneoresmesreonennenses 18 [oosorsmorsrsonsonees 18 |overuomsomsomsomomonsons  foereomemeosensonsononss  oorsmomonomessensense |oosorsomsomssmomsmonene |orossonsessorsomssmsomane |osseomossonsonsonsonsenss |oorsossarsossessesornses
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 2023 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

21
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3

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

1 2 3 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 0 0 0 0 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0
0899999. Total Authorized - Affiliates 0 0 0
51-0434766 .. |.20370 . |Axis Reinsurance Company 1 0 0
95-2769232 .. |.27847 .| Insurance Company of the West .0 . .0 . .0 .
06-1481194 .. [. 10829 . |Markel Global Reinsurance Co .... 0. 0 0.
13-5616275 ..|.19453 . [Transatlantic Reinsurance Company .... .0 . .0 . .0 .
13-5459190 .. [.21113 . |United States Fire Insurance Company ........ 2 0 0
American Family Mutual Insurance Company,
39-0273710 .. |. 19275 . |S. 1. coeeveiiiieieieseneniesieneneseneesesnenenes [ Wi e i 188 i 0 i 0 i 0 i 0 e
75-2344200 .. |.43460 . |Aspen American Insurance Company .. .. R .0 |. .0 . .38 |. .0 |. 2.
0999999. Total Authorized - Other U.S. Unaffiliated Insurers 17,676 3 0 454 0 27 0 0 0
AA-1120337 ..|. 00000 . [Aspen Insurance UK Limited ........coceveeeeees [GBRoceeeeeciees Jooeeeeie e o 1,254 | 0 [t 0 e 0 e 0 e
AA-1126033 ..|.00000 . [Lloyds Underwriter Syndicate #33 (Hiscox) [GBR.....ccccooes foorreeomrmreneeces forveriiiiiine 8 e 0 e 0 e 0 e 0 s
AA-3190870 .. [.00000 . |Validus Reinsurance, Ltd. .....ccooooomomnoens [BMUoiiiiiis [ o 2,182 i O e 0 e 0 e 0 e
AA-3190829 .. [.00000 . |Markel Bermuda Limited .......... .
AA-3190686 .. |.00000 . |Partner Reinsurance Company Ltd. ..............

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

1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,

1099999,

1199999 and 1299999)

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

98-1702829
98-1702829

.00000 .
.00000 .

Enact Re Ltd. ...
Enact Re Ltd. ...

2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other

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

2299999. Total Unauthorized - Affiliates

AA-3191352 ..|.00000 . |Ascot Bermuda Limited ......ccoooerenennnnenne
AA-3194101 .. [.00000 . |Everest Reinsurance (Bermuda) Limited .
AA-3770280 .. |.00000 . [Greenlight Reinsurance Ltd. ......
SiriusPoint Bermuda Insurance Company Ltd.
AA-3191321 ..|.00000 . 0
.................. .00000 . |Triangle Re 2023-1 Ltd 0.
AA-3191427 ..|.00000 . |Triangle Re 2020-1 Ltd ... 0.
AA-3191452 ..|.00000 . |Triangle Re 2021-1 Ltd ... 0.
AA-3191459 ..|.00000 . |Triangle Re 2021-2 Ltd ... 0.
AA-3191470 ..|.00000 . |Triangle Re 2021-3 Ltd ....... 0.
AA-3190871 ..|.00000 . [Lancashire Insurance Company Limited .0 .
AA-3191432 ..|.00000 . |Vantage Risk Ltd. ........ 0.
AA-1460023 .. [. 00000 . |RenaissanceRe Europe AG .. .0 .
52-0716794 ..|.00000 . |HCC Reinsurance Company Limited ... .0 .
AA-3194130 ..|.00000 . [Endurance Specialty Insurance Limited ...... 0
AA-3190339 ... 00000 . [Renaissance Reinsurance Ltd. ........cccoeeeeee [BMUoooeeeiioes Joovveeiieieeeeins fereeeeeen 6,372 | 3 e 0 0 Joovereeereeee 3 oo e o
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0

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

2499999, 2599999 and 2699999) 114,488 (20) 0 11,189 0 870 0 0 0 12,039 0 16,666 0 (4,627) 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
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ANNUAL STATEMENT FOR THE YEAR 2023 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
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
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) 137,958 (16) 0 11,719 0 902 0 0 0 12,605 0 23,037 0 (10,432) 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 137,958 (16) 0 11,719 0 902 0 0 0 12,605 0 23,087 0 (10,432) 0




ANNUAL STATEMENT FOR THE YEAR 2023 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 ..........ccccevveeemnievens forveniieiiinnininns
39-0273710 .. | American Family Mutual Insurance Company, S.I|
75-2344200 .. |Aspen American Insurance COMPany .........ccoceeerieeeriveesiuns

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. ............
AA-3190829 .. [Markel Bermuda Limited ..........
AA-3190686 .. |Partner Reinsurance Company Ltd. .........ccccocooviveiiieevies fooreeesiieaiinns

1299999. Total Authorized - Other Non-U.S. Insurers 0
1499999. Total Authorized Excluding Protected Cells (Sum of

0899999, 0999999, 1099999, 1199999 and 1299999) 0 0 XXX 140,742 566 0 0 566 679 679 0 0 0 XXX 0 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
98-1702829 .. [Enact Re Ltd. ..cooiviriiiiiiieicirieeececeeeeesieennes [eeeesieineieneies [ v [ 11,282 oo 836
98-1702829 .. |[Enact Re Lid. .i.ioiiiiiiiiiiiiiiiiiieiice s [oensiensienneinsfeeesinenneeinnesferseinneenneiens |oeesenenas 68,758 |....cco... 10,466

2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) -

Other 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0
2299999. Total Unauthorized - Affiliates 0 0

o

AA-3191352 .. | Ascot Bermuda Limited
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited .
AA-3770280 .. |Greenlight Reinsurance Ltd. ......ccccceenene
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. ....
.................. Triangle Re 2023-1 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
AA-3191432 .. |Vantage Risk Ltd. ...cccovvvrivrnnne
AA-1460023 .. [RenaissanceRe Europe AG ..
52-0716794 .. |HCC Reinsurance Company Limited ...
AA-3194130 .. |Endurance Specialty Insurance Limited
AA-3190339 .. [Renaissance Reinsurance Ltd. .......cccocoviieninnnn.

o

oo

o

coococococo
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 XXX 1,219,800 737 0 0 737 884 (4,624) 5,508 5,508 0 XXX 165 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 1,299,800 12,039 0 0 12,039 14,447 7,957 6,490 6,490 0 XXX 195 0
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
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-
u.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 1,440,542 12,605 0 0 12,605 15,126 8,636 6,490 6,490 0 XXX 195 0
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 1,440,542 12,605 0 0 12,605 15,126 8,636 6,490 6,490 0 XXX 195 0
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ANNUAL STATEMENT FOR THE YEAR 2023 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
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 Wes
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.l. ... [oeeeiiiiiiieii0 forreoieeiees oo o o
75-2344200 .. | Aspen American Insurance Company ............ccceeeeeees Jooerreesieeeeee0 Jooeiieeeiieciies oo e e
0999999. Total Authorized - Other U.S. Unaffiliated
Insurers
AA-1120337 .. | Aspen Insurance UK Limited ....ccooveevveeviieeiiieens
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 .. [Validus Reinsurance, Ltd. ............
AA-3190829 .. [Marke| Bermuda Limited . . .
AA-3190686 .. |Partner Reinsurance Company Ltd. ........cccoooeevviens |oovirveesinannns 0 forreeeiieeeieeeies oo e fveeeiieeeiieees oo, [V 0 forreeeieeeieeeis oo e, [V 0 forreeeieeeieeeis o 0.0 [ooureerraennes 0.0 |oreeerenns 0.0 |........ YES..coovoi)eeiieeieees 0
1299999. Total Authorized - Other Non-U.S. Insurers 1 0 0 0 0 0 1 0 0 1 0 0 0.0 0.0 0.0 XXX 0
1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999) 4 0 0 0 0 0 4 0 0 4 0 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0
98-1702829 .. |Enact Re Ltd. ...
98-1702829 .. [Enact Re Ltd. ...
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.)
- Other 0 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0
AA-3191352 .. [Ascot Bermuda Limited 0 0 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited . .0 0 .. .0
AA-3770280 .. |Greenlight Reinsurance Ltd. ...... .0 0f.. .0
AA-3191321 ..|SiriusPoint Bermuda Insurance Company L .0 0].. .0
.................. Triangle Re 2023-1 Ltd .0 0. .0
AA-3191427 ..|Triangle Re 2020-1 Ltd ... .0 0. .0
AA-3191452 ..|Triangle Re 2021-1 Ltd 0 0 0
AA-3191459 ..|Triangle Re 2021-2 Ltd 0 0 0
AA-3191470 ..|Triangle Re 2021-3 Ltd ....... .0 0. .0
AA-3190871 .. |Lancashire Insurance Company Limited .0 0f.. .0
AA-3191432 ..|Vantage Risk Ltd. ......cccouvrnnenn. .0 0f.. .0
AA-1460023 .. |RenaissanceRe Europe AG .. .0 0 .. .0
52-0716794 .. |HCC Reinsurance Company Limi .0 0f.. .0
AA-3194130 .. |Endurance Specialty Insurance Limited . .0 0f.. .0
AA-3190339 .. [Renaissance Reinsurance Lid. .....cccooriiiiininnnnne, 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 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
2699999. Total Unauthorized - Other Non-U.S. Insurers 6 0 0 0 0 0 6 0 0 6 0 0 0.0 0.0 0.0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) (20) 0 0 0 0 0 (20) 0 0 (20) 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
3699999. Total Certified - Affiliates 0 0 0 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 0.0 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 0.0 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 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 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 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) (16) 0 0 0 0 0 (16) 0 0 (16) 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 0.0 0.0 XXX 0
9999999 Totals (16) 0 0 0 0 0 (16) 0 0 (16) 0 0 0.0 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2023 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.|
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. ............
AA-3190829 .. [Markel Bermuda Limited ..........
AA-3190686 .. |Partner Reinsurance Company Ltd.
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
98-1702829 .. |Enact Re Ltd.
98-1702829 .. [Enact Re Ltd. ...
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3191352 .. [Ascot Bermuda Limited .......ccccooeviiiniiiniiiiiiiiiiiiciiecns [
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited .......cccooeeivrinnens fonene
AA-3770280 .. |Greenlight Reinsurance Ltd. .....cccocoviiieiiiviiniieniiieniees o
AA-3191321 .. [SiriusPoint Bermuda Insurance Company Ltd. ........cccoer [ooene
.................. Triangle Re 2023-1 Ltd
AA-3191427 .. [Triangle Re 2020-1 Ltd ...ccooeeveveeeeniieiiiiciscinccniecnees o
AA-3191452 .. |Triangle Re 2021-1 Ltd ..oooeeiveieeiiiiieieieeeeeeeseees e
AA-3191459 .. [Triangle Re 2021-2 Ltd ....cooeeiverueririiinieiiciniccneceees o
AA-3191470 .. |Triangle Re 2021-3 Ltd ..cooovvireeieiiieiecieieeeeeseseeeees e
AA-3190871 .. [Lancashire Insurance Company Limited .......ccccooenveninnes fonnne
AA-3191432 .. |Vantage Risk Lid. ...ccoooriiriimiiiiiiiiiiiiisiceccecsenenene e
AA-1460023 .. |RenaissanceRe EUrope AG ........ccccoovoeerieeneenennenienieeees [
52-0716794 .. |HCC Reinsurance Company Limited .......ccccoevviveeniiniiiennns o
AA-3194130 .. [Endurance Specialty Insurance Limited .......cccooevvninicn fonene
AA-3190339 .. [Renaissance Reinsurance Ltd. .....cccoooiiiiiiiiiiniiniinns foune
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
2699999. Total Unauthorized - Other Non-U.S. Insurers XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 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
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 2023 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)

ID
Number
From
Col. 1

Name of Reinsurer
From Col. 3

70

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

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

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

72

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

73
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%

of Amounts in
Dispute
([Col. 47 * 20%] +
[Col. 45 * 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
Days Past Due
(Greater of Col. 26 *
20% or
Cols. [40 + 41] * 20%

75

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

76

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

7

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

78

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

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

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

0899999. Total Authorized - Affiliates

51-0434766 ..
95-2769232 ..
06-1481194 ..
13-5616275 ..
13-5459190 ..
39-0273710 ..
75-2344200 ..

Axis Reinsurance Company ...
Insurance Company of the West
Marke! Global Reinsurance Co ...

Transatlantic Reinsurance Company ...
United States Fire Insurance Company
American Family Mutual Insurance Company, S.I.
Aspen American Insurance Company

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

AA-1120337 ..
AA-1126033 ..
AA-3190870 ..
AA-3190829 ..
AA-3190686 ..

Aspen Insurance UK Limited
Lloyds Underwriter Syndicate #33 (Hiscox) ....
Validus Reinsurance, Ltd. .....
Marke! Bermuda Limited ......
Partner Reinsurance Company Ltd. .....

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

cloocoococololoocoo o oo o|lololo

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

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

98-1702829 .. [Enact Re Ltd. ...
98-1702829 .. |Enact Re Ltd. ....

2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other

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

2299999. Total Unauthorized - Affiliates

AA-3191352 ..
AA-3194101 ..
AA-3770280 ..
AA-3191321 ..
AA-3191427 ..
AA-3191452 ..
AA-3191459 ..
AA-3191470 ..
AA-3190871 ..
AA-3191432 ..
AA-1460023 ..
52-0716794 ..
AA-3194130 ..
AA-3190339 ..

Ascot Bermuda Limited
Everest Reinsurance (Bermuda) Limited
Greenlight Reinsurance Ltd. ........cccc..
SiriusPoint Bermuda Insurance Company Ltd.
Triangle Re 2023-1 Ltd ...
Triangle Re 2020-1 Ltd ...
Triangle Re 2021-1 Ltd ...
Triangle Re 2021-2 Ltd ...
Triangle Re 2021-3 Ltd ...
Lancashire Insurance Company Limited
Vantage Risk Ltd. ....
RenaissanceRe Europe AG ..
HCC Reinsurance Company Limited ......
Endurance Specialty Insurance Limited ....

Renaissance Reinsurance Lid. ......ccoccoiiiiiiiiiniiiiiiiiie e

Cooococoo0co0OoO0O0 0O ooo|looo|lo|lo
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ANNUAL STATEMENT FOR THE YEAR 2023 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)

2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 0 XXX XXX XXX 0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,

2399999, 2499999, 2599999 and 2699999) 0 0 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
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 0 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 0 0 0 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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) .....ccccciiririiiriiieieiereit sttt sttt e 5,633,220,204 |.....cocoeeeiecccres o 5,633,220,204

2. Premiums and considerations (LINE 15) ......cccuveueuereiriiieieeesessisesesesesssesese s ssesesesssssssesesssssas feesesessssesenens 44,691,589 | [ 44,691,589

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .........ccocoeeen oo (15,756) ... 15,756 |oeoveeeeeeeeee 0

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

5. OHNEr @SSELS ....ouiuiiiiiiciiiciicic e e 75,465,424 |......coioiiicies o 75,465,424

6. Net amount recoverable from FEINSUMETS .............c.criiiieiiriiiiriiciicice e e [ (10,431,560)................ (10,431,560)

7. Protected Cell @SSEts (LINE 27) ......cccueueviiiieiieieiiiiieeeiete e ssetete et sb bt be s snsssebenas 0 0

8. TOHaIS (LINE 2B) ... 5,753,361,461 (10,415,804) 5,742,945,657

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (LiNes 1 through 3) .......ccccovvvveieceiiininnsseeeeese e 504,308,551 |..ccovvvrrenene 12,621,588 |....cccvneeee 516,930, 139
10. Taxes, expenses, and other obligations (LiNes 4 through 8) ...........ccccceeiriririeiereieeeeiisieeeee e oo 54,086,138 |.....cooverreiecieiniees [ 54,086,138
11, Unearned premiums (LINE 9) .........ccueueiiiieeeieiiieeiete ettt s st s s s [eesesenennnenes 147,795,281 | [ 147,795,281
12. Advance premiums (LINE 10) ....c.oiiiiiiieieiee ettt [ [ 0
13. Dividends declared and unpaid (Lin€ 11.1 @Nd 11.2) ....oioiiiiieieieieeeeiieieeeieeee e oo 0 e [ 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........cccoeueveveirerereriras|oeeeeenieeeene 23,037,392 .o (23,037,392) ... 0
15.  Funds held by company under reinsurance treaties (Lin€ 13) .......cccooeiiiiiiiiiiiiiiiiceeeeeeeeeeefereeec 0 oo [ 0
16.  Amounts withheld or retained by company for account of others (LiNe 14) ..........ccoceeeeereniririeeeeees oo 34,003,420 | [ 34,003,420
17.  Provision for reiNSUrANCE (LINE 16) ........ceeiiiiiieieieieieeesesieiete ettt se sttt 0 oo [ 0
18, Other lIADIlIIES ..........cuiuiiiiicici e [ 4,050,565,529 |...couviiiiiinieneies o 4,050,565,529
19. Total liabilities excluding protected cell busSIiNess (LINE 26) ...........cccevevireeeuereiieeieieieieieeseie e 4,813,796,311 (10,415,804) 4,803,380,507
20. Protected cell iabilities (LINE 27) .......ooiiiiiiiiiiii e 0
21.  Surplus as regards policyholders (Line 37) 939,565,150 XXX 939,565,150
22. Totals (Line 38) 5,753,361,461 (10,415,804) 5,742,945,657

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

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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 2023 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 Ceded Net (1-2) [ Assumed Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior..... XXX e 1,721 02,180 ... XXX......
2. 2014.....[|..... 596,036 |.........71,675 |....... 524,361 |....... 251,869 564 |...... 229,313 |....... XXX......
3. 2015....|...... 623,777 |........ 79,944 |...... 543,833 |....... 172,077 128 |...... 158,188 |....... XXX......
4. 2016.....[..cc.. 688,466 |........ 94,659 |....... 593,807 |....... 126,262 177 |....... 117,988 |....... XXX......
5. 2017....[...... 718,174 |........ 95,867 |....... 622,307 |....... 88,306 223 | 81,068 |....... XXX......
6. 2018......[...... 768,603 |.......100,994 |....... 667,609 |........ 55,862 |........ 13,009 |0 [0 [ 6,435 ol 0 e 67 |....... 49,288 |....... XXX......
7. 2019....|...... 878,928 |........ 18,648 |...... 860,280 |......... 36,077 [ 0 936 | O e [V — 43,013 |....... XXX......
8. 2020...... ...1,019,769 |........ 49,083 |....... 970,686 |........ 15,816 .o 0 SIS i 0 e [V 19,799 |....... XXX......
9. 2021...... ... 1,044,783 |...... 71,822 |....... 972,961 |.......... 5,313 | 0 ,906 i 0 e [V I 6,819 |....... XXX......
10. 2022...... ...1,015,001 |.........79,750 |....... 935,251 |.......... 3,422 | [V O (V1N S [ 925 | [V U [V I 4,347 |....... XXX......
11. 2023 1,035,672 137,958 897,714 381 664 0 0 133 (44) 0 (106) XXX
12.  Totals XXX XXX XXX 757,106 92,293 0 0 47,000 (44) 1,159 711,857 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.... ... 13,878 | O o988 | O el O O e O 0 277 0 032 ] 14,748 XXX.....
2. 2014 1,602 ol O 100 O 0 e O 0 O 32 [l O 0 [ 1,789 XXX.....
3. 2015, e 979 el 0 120 0 e 0 [V [V [V 19 [ 0 |oerrennnn 0 o 1,118 XXX.....
4. 2016......|.cer 2,880 oo O 188 | 0 el 0 [V [V [V 58 | 0 |oeeeeenen 5 e 3,008 XXX.....
5. 2017 4,880 |l 0 e 147 0 el 0 e [V O [V (V1 98 | o 0 |oeeeeennenn 0 e 5,125 | XXX.....
6. 2018..... e 137 o 0 238 el 0 el 0 e [V [V (V1N S 143 [ 0 |oeeeeenn 85 e 7,515 | XXX.....
7. 2019...0....14,688 |0 468 0 el 0 [V [V (V1N S 294 o 0 e 24 ].......15,450 |...... XXX.....
8. 2020.... ......28,641 |0 402 0 el 0 [V [V (V1N S SYE ) - 0 e 18 1......29,616 |...... XXX.....
9. 2021.....)en28,730 |ooiiiiiiin 0 o267 ot 0 el 0 e [V [V (V1N S 574 | 0 |oreennn 4 29,571 | XXX.....
10. 2022.....|.... 129,854 |............. 15 [ 282 [ L ) PO [V [V [V [ 2,592 | (V18 IO 57 |.... 132,712 |...... XXX.....
11. 2023 244,615 11,704 26,685 901 0 0 0 0 4,882 0 216 263,577 XXX
12.  Totals 477,934 11,719 29,454 902 0 0 0 0 9,542 0 421 504,309 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 | XXXevvveer | D, G R XXX | DL, GO O (V1 0. D, 0.0, G RO 14,466 |............... 277
2. 2014.... | 261,929 |......... 30,827 |......... 231,102 oo 43.9 [ 43.0 [ 441 [ (V1 [V U ST 1,757 | 2
3. 2015.... . 179,548 |.......... 20,242 |......... 159,306 |...ccceevnvee 28.8 [ 25.3 [ 293 [ (V1 [V U ST 1,099 [ 19
4. 2016.....[eccee 135,187 |.......... 14,106 |......... 121,081 | 19.6 | 14.9 | 204 [ (V1 [V U ST 3,035 [ 58
5. 2017.....|eeeene 99,638 |......... 13,445 |....... 86,193 |.ccoovrneee 13.9 [ 14.0 | 13.9 [ (V1 [V U ST 5,027 | 98
6. 2018.....[.ccceuen 69,812 |......... 13,009 |......... 56,803 |.covoenenne 9.1 | 12.9 | 8.5 | (V1 [V U ST 7,372 [ 143
7. 2019.... e 58,463 |..covrceene [V 58,463 |...ccovnene 6.7 |ooreen 0.0 |oorreeenes 6.8 |orrreeene (V1 [V OSSR IS 15,156 [ 294
8. 2020.....[.ccceuene 49,375 | [V 49,375 | 4.8 | 0.0 |oorereene 5.1 | (V1 [V OSSR IS 29,043 oo 573
9. 2021.....|eeeene 36,390 | [V 36,390 |ooeeeiene 3.5 | 0.0 |ooierrene 3.7 | (V1 [V USSR IS 28,997 oo 574
10. 2022.... e 137,075 | 16 |........ 137,059 |.ooeeenee 13.5 [ 0.0 |eoierene 4.7 [ (V1 (V1 O IS 130,120 |............ 2,592
11. 2023 276,696 13,225 263,471 26.7 9.6 29.3 0 0 258,695 4,882
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 494,767 9,542

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 One Year | Two Year

1. Prior....}oce. 720,560 |....... 737,997 |....... 741,132 |....... 742,631 |...... 741,682 |...... 740,754 |....... 746,053 |....... 753,240 |....... 751,282 |....... 747,676 |......... (3,606)|........ (5,564)
2. 2014.... ... 286,546 |....... 250,244 |...... 233,513 |....... 226,104 |....... 224,756 |....... 223,826 |....... 224,504 |...... 224,217 |...... 223,59 |....... 222,799 |............ (796)........ (1,418)
3. 2015.... ...... )&%, N 205,153 |....... 180,510 |....... 160,882 |....... 156,624 |....... 155,191 |....... 154,988 |....... 154,510 |....... 153,720 |....... 152,934 |............ (786)......... (1,576)
4. 2016.....| ... XXX [ XXX [ 172,470 |....... 140,316 |....... 121,748 |....... 118,891 |....... 118,987 |....... 118,309 |....... 117,022 |....... 115,191 |......... (1,831)]......... (3,118)
5. 2017..... ... D, G R XXX [ D0, G 148,711 |....... 104,522 |........ 84,884 |........ 87,323 |........ 85,435 |........ 82,841 |....... 79,888 |......... (2,953)|......... (5,547)
6. 2018..... ...... DL, G RN XXX v [ D0, G XXX o oo 103,011 |........ 68,270 |........ 67,044 |........ 60,334 |......... 54,377 |........ 50,225 |........ (4,152)|....... (10,109)
7. 2019.... ...... XXX [ XXX [ D0, G XXX oo foeeen XXX | 104,866 |....... 107,085 |........ 91,820 |........ 64,174 |......... 51,233 |....... (12,941)|....... (40,587)
8. 2020......|...... XXX [ DL, G R D0, S XXX oo fooeen XXX |eeenen XXX [ 358,143 |...... 354,450 |...... 103,309 |........ 44,859 |....... (58,450)|..... (309,591)
9. 2021.... ... XXX [ XXX v [ D0, G XXX oo foeeen XXX | XXX v [ XXX [ 138,834 |...... 116,425 |......... 34,310 |....... (82,115)|..... (104,524)
10. 2022.....[...... XXX [ XXX [ D0, S XXX foeeen XXX |eeenen DL, G R D0, G XXX e oo 215,385 |....... 133,542 |...... (81,843)....... XXX......
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 258,412 XXX XXX
12. Totals | (249,473)  (482,034)
CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 Payment Payment
1. Prior.....}...... 000....... e 349,445 |...... 531,776 |...... 639,268 |....... 696,327 |....... 712,049 |...... 720,429 |....... 727,508 |....... 731,489 |...... 733,210 |....... XXXKevoows o XXX......
2. 2014.... e 18,807 |....... 111,090 |...... 170,49 |....... 202,100 |...... 214,779 |....... 218,433 |....... 219,932 |....... 220,318 |...... 220,651 |....... 221,042 |....... XXXevoos o XXX......
3. 2015..... ...... XXX.ovoo e 11,063 |........ 74,262 |....... 126,376 |....... 145,395 |....... 148,753 |....... 150,312 |....... 150,831 |....... 151,530 |....... 151,835 |....... D,0, & ST ROV XXX......
4. 2016......|...... D.9. ¢ S ROV D,0. ¢ ST R 8,300 |........ 56,361 |........ 97,180 |....... 106,531 |....... 109,307 |....... 110,364 |....... 111,203 |....... 112,156 |....... XXX.ovooi o XXX......
5. 2017..... ... XXX v v XXX v v D.9,9, VRN 4,986 |....... 40,649 |....... 61,111 |........ 70,070 |........ 72,025 |......... 73,681 |........ 74,861 |....... XXX.ovooi o XXX......
6. 2018..... ...... XXX v v XXX v v D\9,9, TN U D,9, ¢, N R 2,760 |........ 17,201 |........ 32,050 |......... 37,675 |........ 40,531 |........ 42,853 |....... XXX.ovooi o XXX......
7. 2019.. ...... XXX v v XXX v v XXX v oo D,9, . N U D,9, 0, R 1,715 |....... 15,829 |........ 26,213 |........ 32,035 |......... 36,077 |....... XXXKevoos o XXX......
8. 2020......|...... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | D.9,9, TN I 967 |.eeennee 6,930 |....... 10,671 |........ 15,816 |....... XXXKevoos oo XXX......
9. 2021.... ... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | XXX v v D.9,9, GV T 185 |.......... 1,286 |......... 5,313 |...... XXX v o XXX......
10. 2022.....[...... XXX v v XXX v v XXX v |oeeens D.9, . R RV XXX i | XXX v v XXX v oo D,9, 0, O RN 251 [ 3,422 |....... XXX v o XXX
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX (283) XXX XXX
BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10

Which

Losses

Were

Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023

1. Prior...Jo. 11,875 | 4,775 | 2,956 |..coveeee 2,942 | 1,093 | 874 | 746 ... 855 | 589 | 588
2. 2014 | 31,137 [ 1,388 | 212 | P 261 | 230 | 127 | 155 | 105 | 105
3. 2015....f.. D 0.0, N P, 20,849 |............. 1,123 | 193 | 323 | 612 | 230 | 268 | 120 | 120
4. 2016...... s )., G RS )., G RO 17,292 | 1,075 | 642 | 1,204 | 612 | 288 | 155 | 155
5. 2017....fe. )., G R, )., CNN RS, )., G VR 16,536 |..cococe.... 1,688 |............. 1,131 [ 1,204 | 404 | 47 | 147
6. 2018.....[........ )., G R, XXX v | XXX | )., G VR 14,879 | 1,033 | 977 | 556 | 235 | 235
7. 2019....fe..... )., G R, XXX v | XXX | D, CUN RS D 0.0, NI PR, 14,399 | 300 | 855 | 468 |.....ococeee 468
8. 2020.....[........ )., CHUN R XXX v | )., CNN R D, CUN RS XXX v | D 0.0, N SR 19,071 | 732 | 402 | 402
9. 2021....f..... XXX | )., G R )., CNN R D, CUN RS XXX v | )., G R, D 0.0, N P, 15,009 |..coveveieee 513 | 267
10. 2022.....|........ XXX | XXX | XXX | )., CHUN R XXX v | )., G R, )., G R )., G RV 24,234 | 281
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 25,784
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ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 2023 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 v v XXX v v ). 9,9, TN RO 20,086 |....c.covernne (U IO (U1 S [V - 5,453 |...coocvine [V OO [V I 25,539 |....... XXX......
2. 2022....|..1,015,001 |........ 79,750 |....... 935,251 |.......... 3,422 .o (U IO (U1 S [ 925 | [V OO [ I 4,347 |....... XXX......
3. 2023 1,035,672 137,958 897,714 381 664 0 0 133 (44) 0 (106) XXX
4. Totals XXX XXX XXX 23,889 664 0 0 6,511 (44) 0 29,780 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 103,465 |......ccccce. 0 [ 2,487 | 0 o 0 et 0 e 0 e 0 2,068 | 0 oo 148 [ 108,020
2. 2022..... ... 129,854 |....ccccce... 15 | 282 [ T i 0 i 0 i 0 [ 0 e 2,592 | 0 57 [ 132,712
3. 2023 244,615 26,685 901 0 0 0 0 4,882 0 216 263,577 0
4. Totals 477,934 29,454 902 0 0 0 0 9,542 0 421 504,309 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.9.0 TN I, (V1 0. D90 SHIN R 105,952 |............ 2,068
2. 2022..... ... 137,075 | 16 |........ 137,059 |.............. 13.5 [ 0.0 |oeine 4.7 [ (V1 [ PO 0.0 |........ 130,120 |........... 2,592
3. 2023 276,696 13,225 263,471 26.7 9.6 29.3 0 0 0.0 258,695 4,882
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 494,767 9,542
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ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 2023 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 & w0 N
N}
=3
2
N

-
o
N
o
N
N

-
-
N
o
N
w

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

12. Totals

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

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

12. Totals

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

1. Prior.....]...... XXX foeee XXX foee XXX [ XK XXX oo [ D0, S N XXX [ 629,100 |....... 314,69% |....... 147,066 |..... (167,630)|..... (482,034)
2. 2022...|.. XXX foeee XXX foee XXX [ XK XXX oo [ D0, S N XXX oo [ XXX e 215,385 |...... 133,542 |....... (81,843)f....... XXX......
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX 258,412 XXX XXX

4. Totals (249,473)]  (482,034)

SCHEDULE P - PART 2T - WARRANTY

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

4. Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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 2023 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 2023 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 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 Payment Payment
1. Prior.....{..... 000w fereereeieeeeeeees e e e
2. 2014 e e e fe e e
3. 2015..... ... XXX......
4. 2016......|...... XXX......
5. 2017.... ..... XXX......
6. 2018....|...... XXX......
7. 2019.... ... XXX......
8. 2020......|...... XXX Jorere e XXX i [ XXX [ XXX o XXX [roens XXX Joeereememreneerrieeesemeecceeseees s
9. 2021...|.... XXX Jorere e XXX i [ XXX [ XXX o XXX.ovoe foo XXXKeoven foevnne XXX [reeemeicicirinmenefereseemeeceseseeererccrcec e
10.  2022......[...... XXX Jorere e XXX i [ XXX [ XXX o XXX.ovoe foo D %, O, S N D9, %, G RO D00 N UUUUUUIIRRUTS AUDUIRTRUUIURO IUVOURURROTRTOUIN! NVTUUROTORORON
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L L
2. 2014 e f
3. 2015....[|...... D, ¢, GOV FURUSURY USRI [SUROUSURURRTER ROSURESRRRRR RIS UURIUROPRUIN USRS ROURSURIERRTURR! RSOV PRSI R
4. 2016......|...... XXX e XXX i oo fo e e
5. 2017.... |..... XXX fereen XXX
6. 2018....[..... XXX fereen XXX
7. 2019...[..... XXX e Joeee XXX
8. 2020............. XXX foreen XXX
9. 2021.... |..... XXX e foeeen XXX
10.  2022......|...... XXX fereen XXX
11. 2023 XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....]..... XXX [ XXX [ XXX e | XXX [ XXX [ D0, U RO XXX e | 000.......[coenn 21,028 |....... 4,114 ... D, 0., GOV RV XXX......
2. 2022....|...... XXX [ XXX [ XXX | DL, &, GOV O XXX [ D9, COU RV XXX e | D0, &, VTR RO 251 | 3,422 |....... D, 0,0, GOV U XXX......
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX (283) XXX XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior........... XXX v oveeee XX s o XXX (XXX .. M. OO ... B DN .. (... o
2. 2022.....|.... XXX e e XX i Jreeee XXX (X . XK. | ORI . B ... Dy .. [
3. 2023 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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 2023 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 2023 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\{:vuerl;Zd 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1. Prior. o e e e e e e e,
2.
3.
4.
5.
6.
7.
8. 2020.............. XXX v XXX e XXX v XXX v XXX v XXX oovven e e foeccc o
9. 2021... ... Do %, %, SR XXX e XXX v XXX v XXX v XXX v XXX oo e e e
10.  2022.....|........ Do %, %, SR XXX v XXX v XXX v XXX v XXX v XXX v XXX v e
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....J....... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX v [ 19,122 | 2,734 | 2,487
2. 2022........ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX ferrieieins 24,234 | 281
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 25,784
SCHEDULE P - PART 4T - WARRANTY
1. Prior.....{..... XXX s XXX
2. 2022..... ... Do %, %, SR XXX........
3. 2023 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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 2023 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 2023 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 2023 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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS ($000 OMITTED)

Schedule P - Part 1

1

Total Net Losses
and Expenses
Unpaid

SECTION 1
2

Net Losses and
Expenses Unpaid
on Loss Sensitive

Contracts

3

Loss Sensitive
as Percentage
of Total

4

Total Net
Premiums
Written

5
Net Premiums
Written on
Loss Sensitive
Contracts

6

Loss Sensitive
as Percentage
of Total

1. HOMEOWNErS/FarmMOWNETS ...........cocveueueeeferreireieeccecnnees e oo 0.0
2. Private Passenger Auto Liability/
MEICA ... e[ 0.0
3. Commercial Auto/Truck Liability/
MEAICAL ... e eeeeeenene|oeeeeieeeie e nieies et 0.0
4. Workers’ Compensation ....
5. Commercial Multiple Peril .......................... .
6. Medical Professional Liability - OCCUITENCE|........cceirirrririrccies [ [ 0.0
7. Medical Professional Liability - Claims -
Made
8. Special Liability
9. Other Liability - Occurrence ...........cccccee..
10.  Other Liability - Claims-Made
11.  Special Property
12.
13.
14.
15. .
16. Reinsurance - Nonproportional Assumed
Property .......cocceveeieeieeieieseeseeeeneese s D, & ¢, NI RUR D, &, ¢, NI RO D, &, ¢, NI RUR D, &, ¢, NI RO D, &, ¢, NI RUR XXX i
17. Reinsurance - Nonproportional Assumed
Liability ........ccoovvieiiiiiiiiciiece foec XXX o XXX oo XXX o XXX oo XXX o XXX.ovvvee
18. Reinsurance - Nonproportional Assumed
Financial Lines .........cccccveviiiiiiniieiieniens
19. Products Liability - Occurrence ..................
20. Products Liability - Claims-Made
21. Financial Guaranty/Mortgage Guaranty
22, Warranty ..., . .
23. Totals 504,309 0 0.0 844,465 0 0.0
SECTION 2
INCURRED 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
Policies
Were Issued 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SECTION 3
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
(3000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1. Prior.
2. 2014
3. 2015
4. 2016
5. 2017
6. 2018
7. 2019
8. 2020
9. 2021
10. 2022
11. 2023
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS (Continued)
SECTION 4

Years in

Which

Policies
Were Issued

NET EARNED PREMIUMS REPORTED AT YEAR END ($000 OMITTED)

© ® N o o M N

N
©

-
-

Years in

Which

Policies
Were Issued

1 2 3 4 5 6

2014 2015 2016 2017 2018 2019
XXX.......

XXX

XXX........

XXX........

XXX...o.

XXX s XXX o XXX o XXX s DA 0,0, CHR R XXX
XXX s XXX o XXX s XXX s Pa0,0 R R XXX
Pa 0,0, CHR R XXX o Pa 0,0, R R Pa 0,0, R R Pa0,0 R R XXX........
XXX XXX XXX XXX XXX XXX

NET RESERVE FOR PREMIUM ADJUSTMEN'S EN(EEI(!((JI)?UNEDSRETROSPECTIVE PREMIUMS AT YEAR END ($000 OMITTED)
1 2 3 4 5 6

2014 2015 2016 2017 2018 2019
XXX.......

XXX.......

XXX.......

XXX.......

XXX.......

XXX s XXX o DA 0,0, CH R XXX s DA 0,0, CH R XXX
XXX s XXX o DA 0,0, CH R XXX s DA 0,0, CH R XXX
XXX s XXX o DA 0,0, R R XXX s Pa0,0 R R XXX
XXX XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS ($000 OMITTED)

SECTION 1
2

1 3 4 5 6
Net Losses and Net Premiums
Total Net Losses | Expenses Unpaid Loss Sensitive Total Net Written on Loss Sensitive
and Expenses on Loss Sensitive as Percentage Premiums Loss Sensitive as Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. HOMEOWNErS/FarmMOWNETS ...........cocveueueeeferreireieeccecnnees e oo 0.0 |oeeerreeeerrieeeeees O e e 0.0
2. Private Passenger Auto Liability/Medical ...|......ccccoerirrrnnvccies [ oo 0.0 Joeeeeeerrrereeeeeens O e e 0.0
3. Commercial Auto/Truck Liability/Medical ...
4. Workers’ Compensation
5. Commercial Multiple Peril ............cccceeene
6. Medical Professional Liability - Occurrence
7. Medical Professional Liability - Claims -
Made ..o
8. Special Liability ........ccoorvvriiiiiiiiiin,
9. Other Liability - Occurrence
10.  Other Liability - Claims-Made
11.  Special Property ........cccceveeierienieneeneene |
12.  Auto Physical Damage
13. Fidelity/Surety
14.
15.
16. Reinsurance - Nonproportional Assumed
Property .......oocooeeieeieeeeeeeeeeeeeen
17. Reinsurance - Nonproportional Assumed
Liability .......coovoviiiiiiiiiiicicc
18. Reinsurance - Nonproportional Assumed
Financial Lines
19. Products Liability - Occurrence .
20. Products Liability - Claims-Made ...............
21. Financial Guaranty/Mortgage Guaranty .....
22, Warranty ..., . .
23.  Totals 504,309 0 0.0 844,465 0 0.0
INCURRED 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
Policies
Were Issued 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
(3000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS (Continued)
SECTION 4

Years in
Which
Policies
Were Issued

NET EARNED PREMIUMS REPORTED AT YEAR END ($000 OMITTED)

-

=0 0N oA DN

- A

SECTION 5

Years in
Which
Policies
Were Issued

NET RESERVE FOR PREMIUM ADJUSTMENTS AND ACCRUED RETROSPECTIVE PREMIUMS AT YEAR END ($000 OMITTED)

2

2015

3

2016

4

2017

5

2018

6

2019

7

2020

8

2021

9

2022

10

2023

-

Prior.

=0 0 ® N oA DN

- A

SECTION 6

Years in
Which
Policies
Were Issued

INCURRED ADJUSTABLE COMMIS

TED AT YEAR END ($000 OMITTED)

SIONS REPOR
5

6

-
o
=5
o
S

=0 0N oA WDN:

- A

SECTION 7

Years in
Which
Policies
Were Issued

RESERVES FOR COMMISSION ADJUSTMENTS AT YEAR END ($000 OMITTED)

-

=0 0 ® N OR DN

- A
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ANNUAL STATEMENT FOR THE YEAR 2023 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= £ PSR R TSRS RPRRPRRRNY 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 10ss or 10ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiieiie ettt ettt see s 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? ......ccccevviviiriuereieiieceeciereeseesisiennas Yes[ 1 N[ ] 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? ... .cvivieiii ettt ettt ettt et e e et e ettt eeeee s es et e e et et et eseas st eses et et et et eseeess s essees et et esesess s aessetat et et esese s esasataseteseennn s anananaen Yes [ X] No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ........vuiviviviiieeecteteiei ettt te ettt ettt es bbb s s e s b et s s et s s bbb s eses bbbt s bbb st s s bbb s s e st bbb s st se b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) B4 FIARILY vvooveeeeeeeeeeee oo ene eeseesess s naees
B.2 SUFELY ...ttt eeee e
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveuecene
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes[ 1 No[X]
7.2 (An extended statement may be attached.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Gross Premiums, Including 4 5 6 7 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama ......ccccocvveece AL ool o 13,928,732 |.... 14,945,110 | (V1 I 178,023 |......... 289,460 |.......... 5,760,958 |..
2. Alaska ......cccoooeeeecee AK ool o 1,657,132 |....... 1,788,372 |. 0 o 107,443 (596,024) .. 1,120,056 |..
3. Arizona .......cooeeeeece AZ ool 37,065,351 |..... 38,891,479 |.. w0 | 160,645 ... 2,148,418 13,716,210 |..
4. Arkansas .......cccceee. AR ool [ 4,548,052 |....... 4,981,167 |.. o0 o 239,789 |... .167,887 .. 1,812,835 (.
5. California ........cccccoeuenene ....107,009,930 |....113,569,316 |.. 0 o 1,098,290 8,282,696
6. Colorado 010 T IO U 23,092,608 |..... 24,260,838 |.. 0 o 176,330 |....... 1,057,476 |....
7. Connecticut .......cccceeee. CT |oveeevee Lo oo 14,578,455 |..... 14,974,895 |. o0 o 415,516 ... (773,569)|....
8. Delaware .........cc...... DE  |ooeeveebveieen | 3,051,063 |....... 3,355,445 |.. .0 | .. 76,835 |.......... 212,361 |....
9. District of Columbia .....DC |........Leccoei | 1,853,572 |....... 2,254,310 |.. o0 o (521)|...........433,385 |....
10.  Florida ....cccoooevvevvccec FL e L e 80,394,599 |.... 82,555,189 |.. 0 o 1,339,887 |....... 8,432,494 |....
11. Georgia ....coccevvevvveeecte GA evveee L e 33,834,490 |..... 35,322,812 |.. 0 o 139,029 |....... 1,342,193 |....
12, Hawaii oo HE e L 3,243,028 |...... 3,427,111 |.. w0 | 146,853 ...
13. Idaho ....coceveivvcccecee ID vl s 5,409,645 |...... 5,318,358 |. o0 o (4,505)
14, MNOIS ceoevevveeeccceee L e L [ 48,841,448 |.... 50,611,917 |.. 0 o 3,268,726
15, Indiana ......cccoceeeicece e IN- e b o 24,501,880 |..... 25,609,238 |.. 0 o 138,945
16, lowa oo JA e L e 6,994,559 |...... 7,244,728 |.. .0 | . 253,469
17. Kansas .....ccoeeceeee. KS ool o 11,591,054 |..... 12,228,650 |.. o0 o 59,653
18.  Kentucky ......ccccoevveeecece KY ool e 7,050,382 |...... 7,288,029 |.. o0 o 73,397 |...
19. Louisiana ... LA ool o 11,045,202 |..... 12,351,116 |. w0 e 729,910 ...
20. Maine ......cooccevvcevcccce ME ool e 2,941,696 |....... 3,095,587 |.. w0 | 135,820
21. Maryland ......... - ISR ISV 23,710,381 |..... 27,446,642 |.. «...0 |.......... 536,800
22. Massachusetts ............ MA |l | 17,443,747 |..... 18,482,415 |. w0 foeen. 164,119
23. Michigan .....cccccocevvccecce Ml oo L o 39,732,039 |..... 40,553,288 |.. w0 ... 940,882
24. Minnesota ......cccococecec. MN ool o 15,947,449 |.... 16,877,208 |.. wee0 ... 501,932 ...
25.  MissisSippi ....cooveeeeecee MS ool [ 4,371,601 |....... 4,619,630 |.. o0 o 258,337 |...
26. Missouri.....cccceceevceeece: MO oo L e 15,148,732 |..... 16,038,690 |.. 0 o 359,613 |...
27. Montana .........ccococoeeee. MT oo Lo o 2,455,780 |...... 2,593,893 |.. .0 | .. (1,120)]...
28. Nebraska .........cccccccc.... NE foereverelvrenen [ 3,839,653 |....... 4,040,843 |.. o0 o 68,202
29. Nevada .....cccccococvcccccee NV ool | 13,428,244 |..... 13,638,968 |.. 0. 618,958
30. New Hampshire . “NH [ L s 5,755,739 |....... 5,912,686 |.. o0 o (22,391) ,
31. NewJersey ....cccoceceeceee NJ e L e 22,119,361 |..... 23,432,441 |. 0 o 1,946,868 |..... (1,101,545)|....
32. New Mexico ......ccceceec.. NM  |oveeveee b e 4,903,3% |....... 5,062,257 |.. o0 o 277,642 |......... (309,487)|....
33. New YorK ...cccoveveecci e NY ool o 49,427,927 |..... 51,252,999 |. 0 o 3,358,009 |..... (1,325,046)|....
34. North Carolina ............ NC  |oeeveeeeluveen [ 31,828,443 |.... 34,049,626 |.. .0 | 423,232 |..... (1,845,496)|....
35. North Dakota .......cc..... ND |oveuvevee b e 3,993,943 |....... 4,177,444 |. o0 o 65,171 |......... (370,599)
36. Ohio ..o OH el o 29,083,149 |..... 30,758,555 |.. 0 o 1,154,780 |......... 352,160 |....
37. Oklahoma .......ccccceeeec. OK foveveee b e 9,092,928 |..... 10,020,119 |.. 0 ] 356,492 ... (946,175)|....
38. 0regon ......cceceeeeeceeeee OR |oveee L o 10,351,059 |..... 11,003,128 |.. 0 o 172,885 |....... 1,074,469 |....
39. Pennsylvania ............ PA ...l | 30,716,307 |..... 32,479,554 |.. 0 o 1,017,984 |......... (507,003)|....
40. Rhodelsland ............. Rl fooeeeeeLucoriis oo 2,375,906 |....... 2,516,851 |.. .0 | 24,123 ..(603,397)|....
41. South Carolina ............SC  |eeoeoee.Lveens oo 15,763,648 |..... 16,522,528 |.. .0 | 204,673 |...........817,354 |...
42. South Dakota .............. SD ool e 2,010,981 |...... 2,094,100 |.. o0 e 0 | (89,428)1....
43. Tennessee ......ccceceec . TN oo Lo s 17,915,293 |..... 19,285,491 |.. SO | 79,013 922,354 |...
44, Texas ..ccovevnevvecevceed TX oo L o 87,496,194 |.... 90,528,430 |.. .0 | 989,652 |....... 3,325,604 |....
45. Utah ..o UT el e 11,405,592 |..... 12,271,017 |.. o0 o 2,598)|....... 1,329,668 |....
46. Vermont ......cccocecveeeee VT oo Lo e 3,156,105 |....... 3,089,835 |. o0 o 37,776 |......... (207,365)....
47, Virginia ..cccoceevvveencecee VA e Lo s 20,845,221 |..... 24,348,817 |.. w0 o 163,024 [ (90,258)|....
48. Washington ................. WA [l | 28,306,985 |..... 30,949,125 |.. w0 | 605,762 ... (1,223,651)|....
49. West Virginia ......ccc.... WV oo Lucoriis oo 2,881,747 |....... 2,961,120 |.. o0 o 215,383 |.......... 117,858 |....
50.  Wisconsin .....ccccoeeecvveee W e L e 12,489,273 |.... 12,777,815 |. w0 | 244509 |.........(522,535)....
51. Wyoming WY e L o 1,458,711 |....... 1,477,669 |.. 0| .. (1,172))...........390,315 |....
52. American Samoa ......... AS o e
53. Guam .....coceeiieieeeec e GU oot Ne e e s e |
54. B == S SO | AU SRR ISRURURURRRRUSRURRU ISTUSRURUSRUSURUSTU ISRUSTUSSRRSTUURURR ISR RS
55. U.S. Virgin Islands ....... VI e L o 1,534 1,539 0 o0 e (136,388)|.............. 228,395
56. Northern Mariana
Islands .........cccccooeenne MP N e o e e [ [
57. Canada.......cccouuunnnn... CAN|. e e————an S IS eree e ———— e e —————a e
58. Aggregate other alien . QT ....263,375 |........... 263,375 |. 0. .. 70,340 |... .(36,981)|.... ...663,120 |..
59. Totals 982,353,319 |1,035,601,765 0 23,552,414 22,228,875 507,203,717
DETAILS OF WRITE-INS
58001. BMU Bermuda ......ooeeeeveeceeeeec oo XXX oo e e o o ettt
58002. MEX Mexico (36,981)|.... ...663,120 |..
58003. .....ooieeeeerreneeeeenreneneeneenees e XXX e oo e e e e e
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccocoeeeeve feoeeees XXX oo oo (L (L (L [ (O R [0 [V 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) 263,375 263,375 0 70,340 (36,981) 663,120 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccevveies weee 52 4. Q - Qualified - Qualified or accredited reiNSUrer.............ccccoverrirines ceeene 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)..........cccoiiiiiiiiiiiiie 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.
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ANNUAL STATEMENT FOR THE YEAR 2023 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 g g goaea b B A B BN A B D DN W oW W W W W W W W WNNDNIDNNDNDIDNNNIDN2 o 3 s s
© ® N o o0 kR N2 O 0N ORGSO 00N OR N2 O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlSKE ... AK
AIZONA ... AZ
ATKaNS@s ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ...........cccooiiiiiiis DC
Florida ... FL
GEOMGIA .ttt GA
Hawali ... HI
1dah0 ..o ID
MNOIS ... IL
INdiaNa ..o IN
IOW@ ..o 1A
KaNSas ........cooiiiiic s KS
KeNtUCKY ..o KY

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

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire

NEW JEISEY ..ot

NeW MEXICO ........ccccvviiiiiiiic e

NEW YOrK ... NY
North Carolina .........cccccovviiiviiiiiciccc e NC
North DaKota ...........cooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
(O] =Y o o USRS OR
Pennsylvania ........cccccooviiiiiiiiiiee e PA
Rhode Island ..o, RI
South Caroling .........ccccooiiiiiiiii e SC
South DaKota .........ccocueuiiiiiiiiiiiiicceccce SD
TENNESSEE ... TN
TEXAS ..o >
ULBN s uT
VEermont ..o VT
VIFGINIA .o VA
Washington ........c.ccoeeiieniiiiii e WA
West Virginia .......coveeiieiiiiiiiiieeie e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMErican Samoa ..........cccccvveuiiiiciiieicie e AS
GUAIM .. GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccocceiiiiiiiiniiieeieeeeee \Y|
Northern Mariana Islands ................cccccooiiiininns MP
Canada ... CAN
Aggregate Other Alien ..........cccooeiiiiiciciecce oT
Total
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ANNUAL STATEMENT FOR THE YEAR 2023 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, 2023

Common Stock Ownership Only - 100% unless otherwise indicated

Denotes Insurance Company

Genworth

ion 2
Enact Foundation Foundation 2

(NC) 88-30300341 (VA) 20-3370235
Genworth
Financial, Inc. (DE)
FEIN: 80-0873306
Genworth Insurance Genworth Holdings,
Company (NC) Inc. (DE)
56-1311049 33-1073076
] 81.60%°

Genworth Financial
Intemnational
Holdings, LLC

(DE) 55-0848642

Genworth North
America Corporation
(WA) 91-1277112

Enact Holdings, Inc.

46-1579166

3
99.9876% 99.9999%' | 99.99%
Genworth Genworth Life HGI Annuity United Pacific :
Genworth Seguros Genworth Financial Genworth Financial Insurance Service STrucTL.:red Seﬁl‘e‘mem _Genworth Capital
de Creditoala Asia Limited Servicios, S. d Agency, Inc c i DE Financial India Brokerage
Vivienda, S.A. de e Rl do oy imEX (VAQ) 1301509 Company (DE) 00’303:?93"320% ) Company (FL) Private limited Corporation (WA Enact Mork 4
V. (MEX) (HKG) L. de C.V. (MEX) 91-6027719 3 23-2571379 (IND) 911143830 nact Morigage Genworth Financial
Holdings, LLC ifius Holdi
" ek o
Hgg’ﬁgﬁ"‘fe CareScout, LLC 56-2255474 imited (MUS)
N . DE|
(DE)
Gigvéﬁ;ffég:siT&f;IJ 922164426 04-3401260
Services Company
Limited | | | -
(CHN) E + 1 nact Morigage Enact Financial
Genworth Life and Genworth nact Morigage Enact Financial Insurance A
Annuity Insurance CHC Real Esicte Annuity Service GFCM LLC Reinsurance Services, Inc. (DE) Comporation (NC) ssurance
Company (VA) Holding, LLC (DE) Ully sevi (DE) Corporation (NC) 20.0098109 31-0985858 Corporation (NC)
D, 26-3366147 Corporafion (DE) 562142304 - 56-1775870
54-0283385 464037 534 26-0070983
Enact Re Lid.
0, Enact Morigage
34.5% 65.5% Services, LLC (NC) égi’g‘oéggé
Genworth Life 02-0731589 B
Insurance
Company of New
York (NY)
22-2882416
Enact Morfgage
Jomestow? . kel sponsored Caplive Morsgz:elmécne Insurance
Assignmen iver Lake Insurance i GNWILAAC —~ i
e || R e PI & SRR
(VA) 26-3709693 Company X (V1) (5@\')‘65?216‘2% Holding, LLC Pm?vegeasé Inc. c ASS\gnﬁme TNYJ ESMchH(g(Ej;ng' 82-4894729 s oraa
54-1215126 y - DE] - orporafion
60762336 20,2(52&1 5 3919178 13-3627179 743128556

Monument Lane Monument Lane
IC1,Inc. IC 2, Inc.
(DC) (DbC

82-4924650

82-4912153

Reflects capitalized companies only.

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

2No shareholders.

%0.0124% owned by Genworth Holdings, Inc.

“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.

6~9% investment vehicles managed by Bayview Asset Management, LLC;
Remainder publicly owned.



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

SCHEDULE Y

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. .....oooovveeeeeeeeeeni [ e COMPANY .| OWNEPSAIPLLiiiiiiiiiiiiiiiiiiiiiiieeeeeeen . 100,000 .. [ Genwor th Financial,

..... 00000 ....|91-1143830 .. Capital Brokerage Corporation .. Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,

.......... voo |.....00000 ....|04-3401260 .. CareScout, LLC . | Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 37095 ....|56-1775870 .. CareScout Holdings, Inc. ... Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 37095 ....|56-1775870 .. Enact Financial Assurance Corporation .. Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|32-0098109 .. 0001823529 .. Enact Financial Services, Inc. ...... . |Enact Mortgage Holdings, LLC . . | Ownership.. 100.000 ... |Genworth Financial,
............... 00000 ....|46-1579166 .. 0001823529 .. Enact Holdings, Inc. .. .. | Genwor th Holdings, Inc.1 . Ownership.. .81.600 ....|Genworth Financial,
.......... oo |+....00000 ....|46-1579166 .. 0001823529 .. Enact Holdings, Inc. ..... . |Publicly Owned ........... .. | Ounership.. .18.400 ....| Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 00000 ....|56-2255474 .. Enact Mortgage Holdings, LLC ... Enact Holdings, Inc. .....cccccoueeeniniininnne Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....ccoeeennnnns Ownership .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 16675 .... [56-0729821 .. Carolina «oveeeeeeeeeeee e . Enact Mortgage Holdings, LLC .....ccceeennnnns Ownership .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 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. .. | Ounership.. .100.000 ...|Genworth Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Mortgage Insurance Corporation . | 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 ....|80-0873306 .. 0001276520 .. [NYSE ...........cevvneeennneen.. |Genworth Financial Asia Limited ................ LLC eeeieeiiiiiieeiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,
................................................................ 00000 ....|80-0873306 .. 0001276520 .. [NYSE ..........ccevvvvveeeeenen. |Genwor th Financial, Inc. ........... Remainder publicly owned .... Ownership.. .100.000 ...|Genworth Financial,
................................................................ 00000 ....| weeeeeeeeennnns Genworth Financial India Private Limited .... Genwor th North America Corporation .......... | Ownership.. ..99.990 ....|Genworth Financial,
................................................................ 00000 ....|55-0848642 .. Genworth Financial India Private Limited .... Genwor th Holdings, Inc. .............ccccuunnnnn. | Ounership.. ..0.010 .... | Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 ....|55-0848642 .. Genwor th Holdings, Inc. .............ccccuunnnnn. | Ounership.. .100.000 ... |Genworth Financial,
................................................................ 00000 ....|33-1073076 ..| ..covvvvvveees | eeereeeieieenes Enact Holdings, Inc. ..........ccccecuurvnnnnnnnn. | Ownership .100.000 ...|Genworth Financial,
. 4011 ...| Genworth Financial, Inc. .cccceuevveneees |onees 00000 ....|33-1073076 .. Genworth Holdings, Inc. ....... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 94072 ....|56-1311049 .. Genworth Insurance Company ... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 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. ......cccceeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York COMPANY e Ownership.. ..34.500 ....|Genworth Financial, Inc. .........cccceeees e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ . Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial, Inc. ....cooeeeeeees | oee N0 ceeee i
Genwor th Seguros de Credito a la Vivienda, Genworth Financial International Holdings,
................................................................ 00000 SA. de C.V. i MEX ] e T A [LLC eeeeeeeees | OWNETSDiD ..99.987 ....|Genworth Financial, Inc. .....ccooeeveeeees | ooee N0 e i
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. de C.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership .. 0.012 .... | Genworth Financial, Inc. ......ooeveeeees |l YESt ] eeee i
Genworth Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... |..MEX.... LLC werriieiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..99.999 ....|Genworth Financial, Inc. ....ooeeveeeees | coee N0 e i
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..0.000 ....|Genworth Financial, Inc. ..coccoovvvuneeens |0l YESo ) eeen e

Genworth (Shanghai) Health Consulting
Services Company Limited ..
GFOM LLC oo
GLIC Real Estate Holding, LLC

..... 00000 ... |26-0070983 ..
..... 00000 .... [26-0070983 ..
..... 00000 .... |26-3366147 ..

Genworth Financial Asia Limited ............. Ownership..
Genwor th Life Insurance Company ... .| Ounership..
Genwor th Life Insurance Company ... .. | Ownership..
Genworth Life Insurance Company of New York
................................................................ 00000 ... [74-3128556 ..| ..cevoveree | eveenieeisiiee [ eeereeeenieenieeenieeenenee. |GLICNY Real Estate Holding, LLC ..oooeveveeens [ DB [t NFA L e [ OWNEESRpL e . 100,000 .. [ Genwor th Financial, Inc. .oooveeevceeene | eeee N0 f s s
Genworth Life and Annuity Insurance
................................................................ 00000 ....|20-2528615 ..  ...eeeee | eeveeeeiiieies | eeeeeeeeeeiiiieieeeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC ............... [..DE.....f......NIA....... | COMPANY .....evvvuunnnnnniiiiiiiiiiiiiiininnnnnnnnnnes | OUNEISIP..ceiiieiiiiiiiiieiieieeeeeeeee... . 100.000 ... [Genwor th Financial, Inc. .....ccooo [ N0 i,

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................................................................ 00000 ....|04-3193403 ..| .....cceeeeee | wevveeveeiieeens | eeveveeeviveeeieeeeeeeeeeeeeee.. |HGL Annuity Service Corporation ................ [..DE.....[......NIA....... | Genwor th North America Corporation .......... |Ownership.......cccccccevvvevveeeeenennnnnn . 100,000 ... [Genworth Financial, Inc. ......eeeeeeeennnn [oa N0 o i
Genwor th Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .| ..ot | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | Jamestoun Assignment Company, Inc. ... [ VAL NTAL | COMPANY Lueiiiiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeen | OWNEPSNIPL e b . 100,000 L [ Genwor th Financial, Inc. .eveeeeeeeeeeennns [ N0 o s

Genworth Life Insurance Company of New York
. 4011 ...[Genwor th Financial,
. 4011 ...| Genwor th Financial,
. 4011 ...[Genwor th Financial,
. 4011 ...| Genwor th Financial,

..... 00000 .... [ 13-3627179 ..
..... 00000 .... |82-4894729 ..
..... 00000 .... [82-4912153 ..
..... 00000 .... |82-4924650 ..

.100.000 ...|Genworth Financial, Inc. .

..}.100.000 ...|Genworth Financial, Inc.

..4.100.000 ... [Genworth Financial, Inc.
.100.000 ...|Genworth Financial, Inc. .

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

Ownership
. | Ownership..
Ownership..
Ownership

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

. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 00000 ....|36-3919178 .. | .eeeeiiiiiiiis | eereieeeiiiiiien | e Newco Properties, INC. ..ocoooeveeeiiiiiiiiiiieinns VAL NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Genworth Financial, Inc. .........ccceeenn. YES ]
Genworth Life and Annuity Insurance

. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 13569 ....[26-3709693 .. | ..eoeriiiriinn | eererrriiiiiiiin | e River Lake Insurance Company VI ................ LDE] e IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Genworth Financial, Inc. .........cccceeens e N0 e
Genworth Life and Annuity Insurance

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

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

River Lake Insurance Company X .... .
Sponsored Captive Re, Inc. ..........
United Pacific Structured Settlement Company
................................................................ 00000 ....|23-2571379 .| tieeeeeeeeeees | eeveeiiiiiiiiie | eeeeeeeieeeeeeeeeeeieeeeieieees | vereiiiieiiiiiiessiessesessssssssesssssssssssssssssssssess | oo Flod | cooeo . NIAL..... | Genwor th North America Corporation .......... |Ownership......cccccccvvvvvevveeeeeeenenenn . 100,000 ... [Genworth Financial, Inc. ......eeeeeeeeennn [oa N0 s

.| Company ...

. Ownership .100.000 ...|Genworth Financial, Inc. .
.|Enact Mortgage Holdings, LLC ...

Ownership .100.000 ... |Genworth Financial, Inc. .

[ Asterisk | Explanation |
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 3 4
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. ..cococooioieeceees foovreeecicieeiieeen 0 e 0 e O e o 908 [ O e s [ 903
..191-1143830 ..... Capital Brokerage Corporation ,324, .. (5,324,970)|....
04-3401260 ..... CareScout, LLC .o (35 199,236)|.... .(35,199,236)
56-1775870 ..... Enact Financial Assurance Corporation .....[....ccovvvnnnnnn. 0 , e e [ [ (35,349)
32-0098109 ..... Enact Financial Services, INC. ...cccooooeves foorriinnciicie 0 e e | o (4,259,387)
.. |46-1579166 ..... Enact Holdings, Inc .....ccccceoennee 0 ..(225,000)].... .. (3,581,447)]....
56-2255474 ..... Enact Mortgage Holdings, LLC ........... 0 339,554,930 oo 0 o o (2) e O [ s [ 339 554,928 |...
31-0985858 ..... Enact Mortgage Insurance Corporation ... [o.ccoviinnnnnnn. (01 A (842,304,930) ... 8,242 [ e (194,867 ,230) | e O | e [ (1,037,165,918)
56-0729821 ..... Enact Mortgage Insurance Corporation of
North Carolina ......ccccoeevvvveviveeeccieeesees oo 0 i 5,000,000 |.ovovevriieirireeeiereeen 0 e oo (2,234,626) [ 0 | e e 2,765,374 oo
02-0731589 ..... Enact Mortgage Services, LLC ...ooooovvvees foovneeeiiiniieeieeen 0 [ 0 e 0 e e
56-2142304 ..... Enact Mortgage Reinsurance Corporation ... [0 foceiiiiceiiend 0 o O Lo
98-1702829 ..... Enact Re Ltd. oo
....|46-4037534 ..... Genworth Annuity Service Corporation ..
... |54-1304309 ..... Genworth Financial Agency, Inc. ...............
....|80-0873306 ..... Genworth Financial, INC .ccccoooviviviviiicicics ,000,000)|-..ecveveveeieieirieieeieeeen 0 o e 248,519,288 [0 | s [ 245, 519 288 |
..|80-0873306 ..... Genworth Financial India Private Limited . [....cccooviviirinnnnnnnn. [0 T [V TR [OOSR SUTRPUT HUSTTRTRRR 2,658,790 ................... 2,658,790 |[...ocoevererriicrereie, 0
33-1073076 ..... Genworth Financial Mauritius Holdings
Limited (Mauritius) ..ooooovooeeeiiieireeees feorreeeecccc e [0 T [V TR 0 Joeeeeeeeeeeeeeeeeees e (115,617) [reiiiieecd 0 e i [ (115,617 [ 0
.................. 33-1073076 ..... |Genworth Holdings, InC. ..ooooeeeiiieeee fooreeeeeeiniiseeeeenn 0 [0 e (6,242) s [ 4,087,653 e 4,081,411 0
..... 94072 .....|56-1311049 ..... [Genworth Insurance Company ...........ccccocococes foveveveveeveeneeeneeeeieeees 0 e 3,000,000 [ooovvveeccceeeeeeen 0 [ e (1,133,421) eveeeeeenenn 1,868,579 [0
..... 65536 .....[54-0283385 ..... |Genworth Life and Annuity Insurance
COMPANY . .5,000, ...(148,688,221)].... (31,210,733)]... ...(174,898,954)/....
..... 70025 .....|91-6027719 ..... |Genworth Life Insurance Company (1383,272,280) 82,527,655 eeeeeenen. (50, 744,625)
..... 72990 .....|22-2882416 .....|Genworth Life Insurance Company of New
YOTK v sesesinieneies [oeeeennnnsnsesseeerenens 0 foovinseeeeeisinseeed O Lo 0 L [ (207,276,603)......cooveeere (13,063,614) | oo o o (220,330,217)
91-1277112 ... Genworth North American Corporation ........ |0 foeccieeeeeeeeees 0 e O e [ 493,570,222 ..o 0 e s [ 493,570,222
[RURE R Genworth Servicios, S. de R.L. de C.V. .. ....255,933 |.... ....255,933 |....
... | 26-3366147 ..... GLIC Real Estate Holding, LLC ................. .(31,858)|.... .(31,858)|....
... | T4-3128556 ..... GLICNY Real Estate Holding, LLC .....cccooovve foorvrncccinnrcccenen O fociiccciied 0 i 0 Lo e (879) i 0 [ e [ (879)
... |20-2528615 ..... GNWLAAC Real Estate Holdings, LLC .....ccocooot foorrreeeiiriniineieeenn O e 0 o 0 Lo [ (B79) | 0 | e [ (879)
... |54-1215126 ..... Jamestown Assignment Company, Inc .. (694,433)
.. |82-4894729 ..... Monument Lane PCC, INC. ..ooooveveveviiccieieeies ferreeeeeeeeeesieeeeeeen 0 e O e 0 s [ 2,084 [ O e s [ 2,044
82-4912153 ..... Monument Lane 1C 1, InC. .oovviveecieeve fooeeeeeiceeeeend O e 0 e 0 e o (32,627 [ O | e e o (32,627)
.................. 82-4924650 .....|Monument Lane 1C 2, InC. .ooooevveeieececicie e (2,287,219)
.................. 36-3919178 ..... |Newco Properties, Inc. ............ .....(11,398,897)]....
..... 13569 .....|26-3709693 ..... |River Lake Insurance Company VI ... .(36,664,127)]... .....(41,828,106)|.... )
..... 15139 .....|46-0982336 .....|River Lake Insurance Company X . .. (1,599,181) ... ..(1,710,870)].... )
..... 11365 .....|62-1819880 ..... |Sponsored Captive Re, INC ..ooevevevveiicneanas e 0 [ e feeeeeeii e 178
9999999 Control Totals 0 XXX 1] 1]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE Y

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

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Enact Financial Assurance Corporation Enact Mortage Holdings, LLC .....ccccooeieiviviicccceieees oo 100,000 | NO........ Genworth Financial, INC. oo 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 .........ccccceeenn. Enact Mortage Holdings, LLC .....ccccoooiiiviviiccccieieees oo 100,000 | NO........ Genworth Financial, Inc. Genworth Financial, 100.000 |........ NO........
Enact Mortgage Insurance Corporation of North
Carolina .o Enact Mortage Holdings, LLC ....cccoooiviiiiiieccceee Genworth Financial, Inc. Genworth Financial, INC. oo o 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 ............cccoevevveveuenens Genworth Financial, Inc. Genworth Financial, Inc.
Genworth Life Insurance Company of New York ............. Genworth Life Insurance Company ............cccoevevvveuenens 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 ...........cccccceeeevvevevveveennne. Genworth Financial Inc. ....cccooovvveieiiiciiine, Genworth Financial, Inc. . Genworth Financial, Inc.




ANNUAL STATEMENT FOR THE YEAR 2023 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...........ccccvviiiiiiie, SEE EXPLANATION
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 17 ...... YES
6.  Will Management's Discussion and Analysis be filed by April 17 ... YES
7. Will the Supplemental Investment Risk Interrogatories be filed DY APFil 17 ..o YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........cccoiiiiiiiiniin e YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..ot YES
10.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ... YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO to the
specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company but is not being
filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
MARCH FILING
11. Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 17 ..........ccccoviiiiiiiie NO

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

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

22. Wil the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......ccccccoiiiiienienene NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
24. Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit par‘mer be flled

electronically With the NAIC DY MAICH 17 ...ttt bbbt bbbt bbb bRt E e E £ E e E e b e b £ bbbt bt bt bt e bt e bt et bbb ebenre e 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 bbbt bbb bbbt R E e E e E e E AR b e bbbt bt e bt bt e bt e bbbt e et nbe b s 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 bbb bbb b e b b e bbb e b et b et ee b ene 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 Exhibit of Other Liabilities by Lines of Business be filed with the state of domicile and the arc NO

y ?

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

=T o T SRS RPPN NO
APRIL FILING

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

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

AUGUST FILING
38. Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 .........cccoooiiiiiiiiiiinns 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 e Beemen Genter 9 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I |I ||I || II| II| II|
8 8 4 5 8 2 0 2 3 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 II ||| |I ||I || I|I || II| II| II|
8 8 4 5 8 2 0 2 3 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 II ||| II ||| |I I|| || II| II| II|
8 8 4 5 8 2 0 2 3 8 6 0 0 O

e S Romen e =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| II|
8 8 4 5 8 2 0 2 3 4 5 5 0 O

o R S Bosmen fenter 22 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II| II|
8 8 4 5 8 2 0 2 3 4 9 0 0 O

0
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0
0
0

0
0
0
0
0
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Premiums Attributed to Protected Cells Exhibit [Document Identifier 385]

Reinsurance Summary Supplemental Filing [Document Identifier 401]

Medicare Part D Coverage Supplement [Document Identifier 365]

Bail Bond Supplement [Document Identifier 500]

Director and Officer Insurance Coverage Supplement [Document Identifier 505]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution

Contracts [Document Identifier 555]

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

Market Conduct Annual Statement (MCAS) Premium Exhibit

[Document Identifier 600]

Credit Insurance Experience Exhibit [Document Identifier 230]

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

Accident and Health Policy Experience Exhibit [Document Identifier 210]

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

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

Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .....ceeiriiieiieietiirenceie ettt s 20,665,257 |.............. 0.367 |....... 20,665,257 |....cooveviiiccins [ 20,665,257 |............. 0.367
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [..eeeeeeeeeeeeeeeeeeeee [ [ (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 58,246,847 58,246,847
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 52,414,952 |............. 0.930 |....... 52,414,952 |..oooeeeee o 52,414,952
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 324,338,035 |............ 5.758 |..... 324,338,035 |....coovecires foeene 324,338,035
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e .. 4,492,356,923 |............ 79.748 |.. 4,492,356,923 |......covoiirce .. 4,492,356,923
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 oo e e 0
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo e 0
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo oo e 0
1.12 Total long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen .. 4,948,022,014 |............ 87.836 |..4,948,022,014 |.....oovrrrnne 0.4,948,022,014
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [..eeeeeeeeeeeeeeeeeneee [ [ (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [ e [ [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [..eeeeeeeeeeeeeeeeeeeee [ [ (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [..eeeeeeeerreeecees e [ [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 [oeeeeeeeeeeeeeeees oo e (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 533,598,795 |............. 9.472|...... 533,598,795 | [oene 533,598,795 |............. 9.472
3.05 MULUAI FUNGS ...t e [V 0.000 [..eeeeeereeeeeeeneeeeee [ [ (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [ e [ [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [..eeeeeereeeeeeeneeeeee [ [ (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [ e [ (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 533,598,795 |............. 9.472 |...... 533,598,795 ..o 0f..... 533,598,795 |............. 9.472
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coieerieeriieiiieiieieree e e siee et esre e e see e e 0
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo [ [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O foeeeeeeeeeeeeeees oo (0 0.000
5.03 Properties held for SAIE ............ccceeeiiveeereeeeeeeeeeeee e e eveeeses s e 941,614 |............. 0.017 oo 941,614 oo [ 941,614 |............. 0.017
5.04 Total real @SEALE ......ooeureeeeeeeicciceeeeerie e e 941,614 |............. 0.017 [oeeoeenne 941,614 | (V) 941,614 |............ 0.017
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......coocerrrrnieeiesneneseeeses e sesesssa s 2,904,614 |............. 0.052 |......... 2,904,614 [ [ 2,904,614 |............. 0.052
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 145,518,000 |............. 2.583 |...... 145,518,000 [....cooveeceeeieiriris foeene 145,518,000 |............. 2.583
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee O foeeeeeeeeeeeeeees oo (0 0.000
6.04 Total cash, cash equivalents and short-term investments ...................[...... 148,422,614 |............. 2.635 |..... 148,422,614 |....ocv 0]..... 148,422,614 |............. 2.635
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 5,633,220,204 100.000 | 5,633,220,204 0| 5,633,220,204 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 1,561,189

Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN B) ............cuiueueurririiitririsieieereret ettt teteses et e e se s s sesesese st ssssssesesesesesessssesessenenessasanas 1,151,871

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiuiiiiieteeceeece ettt seae seeeesebebebebes et e e s ebeneeis 0 1,151,871

Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0

Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........cuiueiiieieeceeteeeeeeeeceete et eeesscaeae s et eees st eaetesesessssesesesesenssssaesesasensssssesesesensssssesesesessnsnsesasasensnsssesesasnns febesesesasssessesananas (5,178)
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 15 ..........c.ocuiuiiiitiiiieiiteteetete et ettt ettt et e e et e ae st eae st ese st ete st et e s etessetess et essesesessesessesessebesebeasebensasesssae ceeeseseeseseaneaen 1,730,810

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other than temporary impairment recognized:

7.4 TOtalS, PAMt 1, COIUMN 12 ..oovoiiieeceete ettt eee ettt e e ee s st et s e s en e asaesesesesnsseetesesesssssaesesesansssssesasasaesnsesesesesessnssaesasasensnsna sestb et e b aentaesnberena 15,575

7.2 TOtAlS, PArt 3, COIUMMN 10 ....viiieieetetiieieetietee ettt ee et eb et ee e b e s ee b b et s b E b e e eE b b e 1o bbb e es bbbttt ensna et et s esennnanasa 19,883 e 35,458
Deduct current year’s depreciation:

8.1 TOtAIS, PArt 1, COIUMN 17 .ottt ettt te bt e bbb ee b€t E b8t E b £t E b ot b ettt e o s ensnsea et enenns et s s 0

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 0
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ..........ccsruerereriririnisieieietetesesetsssessstesetesesese s st ssssesesesesese e st ssssesesesecsesssseeeeseenenens 941,614
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE T0) ........cciuiiriiiriiieietetetiit sttt st s s s st sesesesssessesesesesesese s sseseseseseseseseasssssesesesesan oesesesessannisananas 941,614

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

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

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 2,236,927
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et e s et e nbeeae eebeeteaeeae e st e abe e s beeabe e soeseeseeseeae et e e e e eaee e 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
oI o c= S = T B T 071 (0T o T N OO 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOtalS, Part 3, COIUMN G ...ttt bbbttt e e bbb £ 100 E e h b b e o6 e 4 H bbb o £t 1o 1040 bbbk e b mbes e R e s ae s e e s et et ebeaes s s s ss  2esesesessssanannnesesesnananas 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
Deduct amortization of PremMium ANA AEPIECIAtION ............ccoccueueieveceeeeeeeeeeeeeeteteteteesssaesesesessassesesesessssssssesesesssssssesesssssssesses s ssssssssas s s sssnsesesassanansns <5esesatstaeaesesassaeaas 1,760

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOtalS, Part 3, COIUMN T4 ......uiiiiiiiiieieet ettt b bttt e e b bbb £ 1040 E e h b b e o1 £ 20 h bk b £t e oA e 40 bbbk e b ebeseRn e ae s e e s et et ebesea s s s ss  2etesessssssansnnsesesesnananas 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, Pt 3, COIUMN M1 ..ottt ettt ettt s ettt e s e sese s e s e s e s et et esesess s esesesebesesese s esesesese b et esese s eses s et et et essas ehebce et et eeee e bbb eb e e bt nenente etebesesenetet et eeeeeseseaeanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 2,235,167
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 2,235,167

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 5,055,799,628
............ 1,213,869, 341
...5,029,133

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 ..6,024,199

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt h bbb e bbbt h e e be b e be s Se8easeb et e b e b s b e e b e s s s

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen 33,403,724

4.4, Pt 4, COIUMN T Lottt e £t E bbb 4o b £ E e b £t b £ bbbt 1,954,601 ....41,382,524
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (14,844,283)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiiuiieieeeeeeteeete et ea et ae et ete s et e et eseesese s eseaseseaseeeseeesennenn 815,806,267
DedUct @MOMZAHON OF PIEIMIUM ..........o..ooeoeeeeeee ettt et e et oo ee e e e e e eee e e e ee e ees e e ee e e ee s e ee s e ee s eee s e ee e eee e e e e s eee s s eeneee e s ee s e se s s emnseenseenasenaseananens sesesassesseenaren 3,951,927
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiniiiiisese e e 142,660
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 5,481,620,809
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 5,481,620,809
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .......cocooeevveevieeiersee s oo, 20,665,257 |...ocerernnne 20,167,667 |................. 20,669,347 |....oecvvenne 20,670,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 20,665,257 20,167,667 20,669,347 20,670,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 58,246,847 49,620,255 58,276,105 58,090,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 52,414,952 48,514,521 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 324,338,035 273,538, 146 324,309,089 324,635,000
Industrial and Miscellaneous, SVO 8. United States .....c.oovevveeeeeeeeeeeeeeee oo 3,559,572,316 |............ 3,372,788,329 |............ 3,567,525,073 |............ 3,577,850,641
Identified Fungs, Unaffilia}ted Bank 9. Canada ...cocooieeee e 109,633,418 |........c....... 105,398,029 |............... 110,698,703 |.............. 109,448,500
Loans, Unaffilated Cortiieates of 10._ Other Countries 823, 151,189 789,088, 105 825,959,075 827,281,337
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,492,356,923 4,267,274 ,463 4,504,182,851 4,514,580,478
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 4,948,022,014 4,659,115,052 4,953,108,982 4,975,040,478
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 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 ........cccceeiiiieeeeeeeeen
(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 533,598,795 533,598,795 500,195,070
25.  Total Common Stocks 533,598,795 533,598,795 500,195,070
26. Total Stocks 533,598,795 533,598,795 500,195,070
27. Total Bonds and Stocks 5,481,620,809 5,192,713,847 5,453,304,052
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ANNUAL STATEMENT FOR THE YEAR 2023 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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

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

e 9,982,937 |..

........... 10,504,909

177,411

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

198,560

429,720

7,020,001

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

.............. 6,984,420

............ 4,990,660

.............. 5,000,000

6,984,420

4,990,660

35,439,872

5,000,000

52,414,952

51,721,376

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

............... 7,526,993

55,331,335

220,023,823

41,455,884

324,338,035

336,264,416

7,526,993

55,331,335

220,023,823

41,455,884

324,338,035

336,264,416

324,338,035




ANNUAL STATEMENT FOR THE YEAR 2023 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 304,390,035 |........ 1,549,537,272 693,886,242 |............. 45,441,331 [ [ I D,0,0. TN RO 2,593,254,880 |.....ceovovecerinne 52.4 |....... 2,575,649,075 |..cooeoeeccne 50.9 |....... 1,087,505,383 |....... 1,505,749,497
6.2 NAIC 2 .. ..208,415,061 |... .956,953,823 |.... 602,953,810 .45,770,532 |.. 1,814,093,226 |.. .. 36.7 |........1,914,254 730 |.... 1,022,095,544 .791,997,682

B6.3NAIC 3 .. e 5,581,037 |.............26,997,596 |............52,430,184 [.....ccoiiniininnccc 0 Joociiiie O O XK o . 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

Q0IS

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 ..o 0

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 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
2

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

) - .
(© 0

0]

1 4 7 8 9 12
Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 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 Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....329,082,945 |........ 1,620,793,896 999,948,503 |............. 99,094,627 ... O [ 0 | 3,048,919,971 [ 816 [ XX e XXX e e 1,543,170,474 |........ 1,505,749,497
122 NAIC 2 ... {(d) ....208,415,061 |... 602,953,810 .45,770,532 |.. 1,814,093,226 |.. .791,997,682
12.3NAIC 3 e [(c) I 5,581,037 |.............26,997,596 |............. 52,430,184 |.....ooovee 0 [ O o 0 e 85,008,817
124 NAIC 4 i (D) s 0 [ 0 o (V1 A 0 [ O o O e 0 [ 000 | XXX e e XX o
125 NAICS .o (D) e 0 oo O o (V1 A 0 [ 0 o 0 [ (©) e 0 oo 020 e XK o XXX e oo
126 NAIC6 ... N 0 0 0 0
12.7 TOtalS .o 543,079,043 |........ 2,604,745,315 |........ 1,655,332,497 |........... 144,865, 159 (b) 4,948,022,014 |........cceeeeeeen. 100.0 [ XK e e X [ 2,583,185,932 |....... 2,364,836,082
12.8 Line 12.7 as a % of Col. 7 11.0 33.5 2.9 100.0 47.8
13. Total Bonds Prior Year
13ANAIC T e 192,626,890 |........ 1,727,665,770 |........... 977,806,479 |........... 140,340,297 | O o O [ XK e XXX e o 3,038,439,436 |.........coeon..... 601 | 1,500,023,502 |....... 1,538,415,934
132NAIC 2 ottt 109,018,422 |........ 1,190,301,784 |........... 585,728,372 |.............29,206,152 |.....cocvoverereecereen O o O [ XK e XXX i o 1,914,254,730 |.oooveveveeeen 379 [ 1,115,068,291 |.......... 799,186,439
13.3NAIC 3 e 2,722,480 |... ..55,633,490 |...ovoveeeeeieeeeeeen O [ O e O [ XK e XX e

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

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

153 NAIC 3 .o
15.4NAICA ..o

13.7 TOtalS .o e 304,367,792 |........ 2,962,714,046 |........ 1,619,168,341 |........... 169,546,449 (b) 5,055,796,628 |..................... 100.0 [........ 2,640,635,003
13.8 Line 13.7 as a % of Col. 9 6.0 32.0 3.4 100.0
14. Total Publicly Traded Bonds
TAANAIC T e 158,287,473 |...........619,786,744 |........... 679,001,630 |............. 86,094,627 |....cooveverceenen 0 e 0 [ 1,543,170,474 |.......................31.2 |........ 1,500,023,502 |......coovevereeen 297 oo 1,543,170,474
14.2NAIC 2 ... ..124,012,962 |... 362,843,874 |..... .26,572,200 |.. 1,022,095,543 |.. R
T4.3NAIC 3 e 4,925,301 |... 12,017,983 [ 0 [ O o 0 e 17,919,914 |..
T4ANAIC 4 oo [0 T B ST 0. e 0 e O e O e 0.
TA5NAICS e e 0 [ O e (V1) A 0 [ O oo O e 0 [ 000 | O e 000 e
T4B NAIC B ..o 0 0 0 0
14.7 TOtalS .o e 287,225,736 |........ 1,129,429,881 |........ 1,053,863,487 |........... 112,666,827 |....ovvveeereecceee O e 0 2,583,185,931 [.....ccccevevnn. 52,2 | 2,640,635,008 |..........c.c........ 52.2 ... 2,583,185,931
14.8 Line 14.7asa % of COL 7 ....cveveveeereeeeeforreeccc T e 83T [ 40.8 | Bb o020 [ 0.0 | 100.0 [ XX o
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.8 21.3 2.3 52.2 XXX XXX XXX
15. Total Privately Placed Bonds
151 NAIC T e 170,795,472 |........ 1,001,007, 152 320,946,873 |............. 13,000,000 [...oveeeeeeerreernees 0 o 0 e 1,505,749,497 |...ocovviene 30.4 (... 1,538,415,934 | 3004 [ XK e [ 1,505,749,497
15.2NAIC 2 ... ....84,402,099 |... 240,109,936 .19,198,332 |.. ...791,997,683 |.. . 791,997,683

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

5.2

12.2

(@) Includes $  .oooeeee 1,767,317,142 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

.... 18,000,000 current year of bonds with Z designations and $
current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

prior year of bonds with 5G| designations and $

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

32,000,000 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
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... S NAIC3 $.ovvvveevcvecirennes 3 NAIC 4 $ v 3 NAICS $evvvvccvvcveeeee. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2023 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

. U.S. Governments

1.01 Issuer Obligations ...........ccccoeerieniniiniiiieieene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

............... 9,982,937

............. 10,504,909

N

. All Other Governments

2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 198,560 429,720 50,598,566 7,020,001
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .............ccceeueevevevevereeeeieeenes oo 6,984,420 |.............. 4,990,660 |.............35,439,872 |.............. 5,000,000

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

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

4.05 Totals 6,984,420 4,990,660 35,439,872 5,000,000
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccceuueee [ A, 7,526,993 |..ccoenne 55,331,335 |........... 220,023,828 |....coceunee 41,455,884 | 0 [ D.9,0 SR R 324,338,035 | 6.6 | 336,264,416 |.......ccoovvervnnne 6.7 | 324,338,035 | 0

5.02 Residential Mortgage-Backed Securities ............ |.occoooeeveevieieenn. 0|

5.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieiienn. 0

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

5.05 Totals 7,526,993 55,331,335 220,023,823 41,455,884 XXX 324,338,035 6.6 336,264,416 6.7 324,338,035 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccooioiiiiiiniiiicieeee o, 371,975,692 |........ 1,714,141,071 |........ 1,206,259,085 |............. 91,211,863 |.oeoeeirvveeeeenn 0 e XXX [ 3,383,587, 711 | 68.4 |..... 3,500,474,928 |......cocveveveennd 69.2 |....... 1,989,276,220 |........ 1,394,311,491

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecveecvreennnn. (0 [V [V 0 oo 0 o XXX [, [V 0.0 [ [V 0.0 [ (0 R 0

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V 0 oo 0 o D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [0 R 0

6.04 Other Loan-Backed and Structured Securities ... 146,410,441 819,347,620 143,011,151 0 XXX 1,108,769,212 22.4 1,092,531,339 21.6 138,244,620 970,524,592

6.05 Totals 518,386, 133 2,533,488,691 1,349,270,236 91,211,863 XXX 4,492,356,923 90.8 4,593,006, 267 90.8 2,127,520,840 2,364,836,083
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2023 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 6 7 8

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

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

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccceveereeiiniienieenienene
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

.......... 1,785,397,695 |..........1,512,321,346

.......... 3,839,252,802 e, 444,941,311 ... 1,304, 311,401

P 543,079,043

12.09 Totals coe [ 543,079,043 |.......... 2,604,745,315 |.......... 1,655,332,497 |............. 144,865,159 |..ooveviieininiiinnnd0 o0 [ 4,948,022,014 | 10000 o XXX i [ XXX [ 2,583,185,931 |.......... 2,364,836,083
12.10 Line 12.09 as a % of Col. 7 11.0 52.6 33.5 52.2 47.8
13. Total Bonds Prior Year
.......... 2,200,571,312 |..........1,398,377,046

13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 199,244,958
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

.......... 2,508,144,759 |.......... 1,455,120,530

13.09 Totals IR RO 304,367,792 |.......... 2,962,714,046 |.......... 1,619,168,341 |............. 169,546,449 |....ocveveeeireineennd0 o0 e XXX i [ XX o 5,055,796,628 |.........cccrveuennne 100.0 |oocveneeee 2,640,635,003
13.10 Line 13.09 as a % of Col. 9 6.0 58.6 32.0 3.4 100.0 XXX 52.2
14. Total Publicly Traded Bonds
.......... 1,011,240, 551

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens 274,920,148
14.02 Residential Mortgage-Backed Securities 0
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities . |............... 12,305,588
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 TotalS ..eooeeeeeeeeeeee 112,666,827
14.10 Line 14.09 as @ % Of COL. 7 ...oovvvvvnininininins fooeeeeeeicneeee T 88T 4008 4.4
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 5.8 22.8 21.3 2.3 0.0 0.0 52.2 XXX XXX XXX 52.2 XXX
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 ...oooeveiiiiciicicceics
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 5.2 29.8 12.2 0.7 0.0 0.0 47.8 XXX XXX XXX XXX 47.8

.......... 1,046,113,785 |............. 112,666,827

.......... 2,508, 144,759
0. .

.......... 2,444,941,311 |............

32,198,332
......................... 1.4




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 .............ccoeeuevevevas foeveererenens 280,552,000 |....coeveerereerenirrreneeeen 0 o 280,552,000 |[....ovovrerreeceereeeree
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 1,213,722,000 |.ocvevveviceereinrceeeenn O [ 1,213,722,000 |..cocvovviiiiieieiciiene
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 1,348,756,000 |..coovvvvececeerirnrieeenn O [ 1,348,756,000 |....coovvveiiiieieiciienne
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 145,518,000 |..ovovoeveeecenerrrcieeeeen 0 o 145,518,000 |..vvoeeeeceeerreceieine
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 145,518,000 145,518,000

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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 0 0 0 0 0 0 0 0 0
1306 COLUMBIA AVENUE .... | PRENTISS . 10/18/2022 .. |. 10/18/2022 .. B O ) O S R 4,004
4620 SCENIC VIEW DRIVE ... .... | ANCHORAGE ... . 01/05/2023 .. |. 01/05/2023 .. 02 354,200 o o e 9,848 [ fo i (9,648) | s [ 8,734
2002 WATERS EDGE LANE ... | SUFFOLK . 06/17/2023 .. |. 06/17/2023 .. 281,980 e fo 05,027 s [ (5,927) | e [ 1,332
368 SCHNEIDER DRIVE, UNIT 14 . | FORT WALTON BEACH ... . 10/18/2022 .. |. 10/18/2022 .. 162,830 |oeveieieiiiiiiiiiiiiieees o e 0 e Lo 0 e e [ 2,663
0599999. Properties held for sale 957,189 0 941,614 0 16,733

0699999 - Totals

957,189

0 941,614

(15,575)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
rrreneneeeneneseseneen | Mt [10.01/26/2023 MAGNOLIA STATE BANK

1306 COLUMBIA AVENUE
4620 SCENIC VIEW DRIVE ......

204 VISTA DRIVE NORTH, UNIT 81
2002 WATERS EDGE LANE ........

HOMESTATE MORTGAGE COMPANY
ROCKET MORTGAGE, LLC. ...
JPMORGAN CHASE BANK, N.A.
WELLS FARGO BANK, N.A. .........

1,116,414

368 SCHNEIDER DRIVE #14
0199999. Acquired by Purchase

1,151,871

1,116,414

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 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”

Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
130 ENDICOTT STREET NORTH, UNIT 218
LACONIA ...01/06/2023 .. [JOHN JAMES LEOUTSAKOS . . 110,863 0 L2173 ... 21,728 L
207 ALBERT STREET . .01/06/2023 .. [ JACOB DYCK UNGER .... .. 90,062 |.. .0 .11,701 | . 11,701
5 LAKESHORE DRIVE .. CLARKSVILLE . .01/06/2023 .. [CORI MARIE CARTER , .132,724 |.. .0
5815 PEDERNALES DRIVE ... MIDLAND ... .03/06/2023 .. [ TYLER H GOOCH .. 290,670 .290,670 |.. .0
251 MANOR DRIVE, UNIT 8-6A .. BUFFALO GROVE . .08/29/2023 ... RANJEET KUMAR .. 274,971 . 255,760 |.. .0
320 E 21ST STREET, UNIT 816 . CHICAGO ...... .06/03/2023 .. [PATRYCJA LACZYNSKA .. 223,159 .196,880 |.. .0
10709 LOST CREEK DRIVE .. Whi tehouse .05/04/2023 .. [TRAVIS AND HANNAH THOMPSON .187,891 |.. .0 , K ,
825 LAUREL STREET .. .08/21/2023 .. [KEVIN LEWIS .. .. 92,000 |.. .0 . (4,3)|. . (4,3%6)
5000 MOON SHADOW PLA ...10/18/2023 .. [ JUSTIN SHERWOO! ... . 204,339 0. .. (12,710)). .. (12,710))...
JOHN S DRABISON AND RUTH A DRABISON
204 VISTA DRIVE NORTH, UNIT 81 ... L. 11/06/2023 .. | .o | 194,682 [....ovveenniinnnnn fonnnnnns 174,800 |..ooooeeeeeeeeeens e, 19,883 [ [ (19,883)..eeeeeeniiiiiiine forvnniiiiiiiiiiins fornnnnns 206,900 [oueevevennennnnnnn foueennnnns 32,100 |.......... 32,100
0199999. Property Disposed 1,814,922 0 1,735,988 0 19,883 0 (19,883) 0 0 1,730,810 0 (5,178), (5,178)

0399999 - Totals

1,814,922

o

1,735,988

19,883

o

(19,883)

o

1,730,810

(5,178)

(5,178)

64,744




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
638671-AC-1 .. [NATIONWIDE MUTUAL INSURANCE COMPANY ............feeeeeee [ i [, NATIONWIDE MUTUAL INSURANCE COMPANY ... |..... 2.AFE ... ....03/19/2002 ... |..cccoevevenn o 2,253,718 |........ 2,526,314 |........ 2,235,167 [..evvvvnininiinnnnn founnnnnns (1,760)]..eevveeeeeinnies fovvnnnniniiinnnns fooiiiiiiiiiiiiins o 182,738 | |
2799999. Surplus Debentures, etc - Unaffiliated 2,263,718 2,526,314 2,235,167 0 (1,760)] 0 0 0 182,738 o] XXX
6099999. Total - Unaffiliated 2,253,718 2,526,314 2,235,167 0 (1,760) 0 0 0 182,738 0f XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 2,263,718 2,526,314 2,235,167 0 (1,760) 0 0 0 182,731 of XXX
1.

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1A.LS 1B..$ .8

1B 2A..$ .. .2,235,167 2B ..$ .. .$

1C 3A..$ ... 0 3B..5.. )

1D 4A .8 . 0 4B..$ )

1E 5A..% ... 0 5B..% 8.

1F 6. $ .0




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 1.4 ... . 106.8910 (U R R | I AR | R FOPPPOY 3811 1 I RN 4.657 ....09/30/2015 ...}|....02/15/2036 ...
912810-FT-0 ..... US TREASURY TREASURY BOND .... 1.A ... . 106.8910 |... . .. O e 52 o0 [0l 40500 |- 4.657 ....09/30/2015 ...|....02/15/2036 ...
912810-FT-0 ..... US TREASURY TREASURY BOND .... 1.4 ... . 106.8910 |... ...60,000 |.. O e 82 o0 [0 00040500 |- 4.657 ....09/30/2015 ...}|....02/15/2036 ...
912828-2N-9 ... US TREASURY TREASURY NOTE . 1.A ... ...98.2850 |... .4,920,000 |.. O e (3,011 [0 o0 el 2,125 | 2.062 ...08/09/2017 ...|....07/31/2024 ...
912828-2N-9 ... US TREASURY TREASURY NOTE . 1.4 ... ...98.2850 |... O e BN 0 [0 002,125 | 2.062 ....08/09/2017 ...|....07/31/2024 ...
912828-30-0 ..... US TREASURY TREASURY NOTE . 1.A ... ...97.8320 |...coonnnnnnns 4,891,602 |.... ....5,001,140 O e (1,346) [0 feeiiieel0 102250 |- 2.222 ...10/31/2017 ...|....10/31/2024 ...
912828-M5-6 ..... US TREASURY TREASURY NOTE . 1.4 ... ...96.3200 |.......oennnns 4,630,117 |.... .... 4,803,959 O e 1578 feininnl0 0000022250 | 2.285 ...11/02/2017 ...|....11/15/2025 ...
912828-M5-6 ..... US TREASURY TREASURY NOTE . 1.A ... ...96.3200 |... 0 e B3 0 [0 002250 |- 2.285 ....11/02/2017 ...|....11/15/2025 ...
912828-R3-6 . US TREASURY TREASURY NOTE . 1.4 .. ...94.3750 |. .0 .1.697 ...06/22/2016 .. 05/15/2026
912828-R3-6 . US TREASURY TREASURY NOTE . 1.A .. ...94.3750 |. 15,000 .0 . 1.697 ....06/22/2016 .. 05/15/2026
912828-V9-8 ..... US TREASURY TREASURY NOTE . 1.4 .. ...94.9610 |. ..450,000 .0 e 2.439 ....02/13/2017 .. 02/15/2027 ...
91282C-GV-7 ..... US TREASURY TREASURY NOTE . 1A ) ...99.0940 |... . .3,420,000 |.. ... 3,422,844 JLO I AU (/+1c) I FORRRRPRRRt | R FUUUPRPRRRIN | ) SRR £ 1 I AU 3.712 ...04/26/2023 ...|....04/15/2026 ...
912820-GV-7 ..... US TREASURY TREASURY NOTE TA i 190,200 |...99.0940 |......oeeeeennnn 188,280 |...ccvvunnnnnnns 190,000 |.eeveeniiiiinnnn 190,157 [ooivvvnnnnns 0 fooeiiiiinee. (2) |ovvvviineenenn0 o0 003,750 L 3.712 ...04/26/2023 ...|....04/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 20,669,347 | XXX 20,167,667 20,670,000 20,665,257 0 XXX XXX 116,750 447,834 XXX XXX
0109999999. Total - U.S. Government Bonds 20,669,347 | XXX 20,167,667 20,670,000 20,665,257 0 XXX XXX 116,750 447,834 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
419792-89-6 ..... HAWATT ST HAWAIT ST N .CFE ..|... ...81.4450 |.............. 7,737,275 |.... ....9,658,566 O e (19,014) L0 o0l 2,422 | 2.182 (A0 ...... 57,523 230,090 |....12/16/2021 ...|....10/01/2034 ...
419792-M7-8 ..... HAWALL ST HAWAIT ST .. 1 .CFE .. . 102.0600 |. ..1,020,600 |. .1,000,000 |.. .0 .4.821 ....12/07/2023 ..
419792-18-6 ..... HAWATL ST HAWAIT ST .. 1 .CFE .. . 102.0190 |. 1,530,285 |. .1,500,000 |.. .0 ......4.841 ....12/07/2023 .. .
419792-M9-4 ... HAWALL ST HAWAIT ST N A .CFE ..|... .. 1,000,000 |. 102.2270 |.eeevunnneeenn 1,022,270 |.... ....1,000,000 O 0 0 [0 4921 | 4.921 ....12/07/2023 ...|....10/01/2034 ...
419792-N2-8 ... HAWATT ST HAWAIT ST N .CFE ..|... 2,000,000 |. 102.6660 |... ....2,000,000 O 0 0 [0 0000050071 | 5.0M ....12/07/2023 ...|....10/01/2035 ...
497R-N7-T7 ..... HAWALL ST HAWAILI N A .CFE ..|... .. 975,000 |. 102.3650 |... O 0 0 [0 0050348 | 5.348 ....12/07/2023 ...|....10/01/2040 ...
419792-N8-5 ... HAWATT ST HAWAII N .CFE ..|... .. 1,460,000 |. 102.2910 |... O 0 0 [0 000050398 | 5.398 ....12/07/2023 ...|....10/01/2041 ...
419792-N9-3 ... HAWALL ST HAWALI N A .CFE ..|... .. 1,585,000 |. 102.1200 |... O 0 0 [0 50418 | 5.418 ....12/07/2023 ...|....10/01/2042 ...
57582R-16-1 ..... MASSACHUSETTS ST MASSACHUSETTS ST .. N BFE ..|.. .. 2,000,000 |...81.1960 |... O 0 0 [0l 10670 | 1.670 ....11/19/2020 ...|....11/01/2031 ...
605581-NE-3 ..... MISSISSIPPI ST MISSISSIPPI ST N A .CFE ..|... ...1,595,000 |...85.1490 |.............. 1,358,127 |.... .... 1,595,000 O 0 0 [0l 10382 | 1.382 ...07/24/2020 ...|....11/01/2029 ...
605581-NF-0 ..... MISSISSIPPI ST MISSISSIPPI ST .... N .CFE ..|... .. 1,500,000 |...83.1550 |.....eovennnns 1,247,325 |.... .... 1,500,000 O 0 0 [0l 1482 | 1.482 ....07/24/2020 ...|....11/01/2030 ...
605581-NG-8 ..... MISSISSIPPI ST MISSISSIPPI ST . 1 .CFE .. ...81.5880 |. 1,223,820 | .1,500,000 |.. .0 .1.632 ....07/24/2020 .. 11/01/2031
68583R-DG-4 . OREGON CMNTY COLLEGE DISTS .. 2 .CFE .. ...82.0900 |. ..6,850,411 |. .8,345,000 |.. .0 ......2.073 ....08/12/2021 .. 06/30/2032 ...
68583R-DH-2 ... OREGON CMNTY COLLEGE DISTS L2 .. .CFE ..|... ...81.2170 |.oeeeennennnns 2,436,510 |.... ....3,000,000 O 0 0 [0 2,223 | 2.223 ...08/12/2021 ...|....06/30/2033 ...
OREGON EDU DISTS FULL FAITH OREGON ED DISTS FULL
68587F-BC-7 ..... FAITH& C .... .. 1.CFE ..|... .. 12,000,000 |...82.1500 |.....cceeennn 9,858,000 |.... ...12,000,000 |.. ...12,000,000 |.....eeeevneeeni Joeeeiiiiiieeen0 feieiiiinl0 o0 000 2.087 ). 2.037 .. 244,440 |....07/23/2021 ...|....06/30/2032 ...
OREGON EDU DI
68587F-BD-5 ..... FAITH & C 2 e | 1.CFE Ll 8,500,000 |...81.4330 |... ..6,921,805 |.... .8,500,000 |.. 48,500,000 [...oeeeeeeniennn0 o0 feieil0 k012,207 . 2.207 (D ....... .. 187,595 |....07/23/2021 ...|....06/30/2033 ...
70914P-ME-9 ..... PENNSYLVANIA ST .. T A .. 1.DFE ..|.. .. 619,455 ]...99.4410 |... 626,477 |.... ... 630,000 |.. 628,281 [......coeeeenn0 v 781 o0 0 )l 40650 ).l 4.894 [FA ...... .. 29,294 ....09/30/2015 ...|....02/15/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 58,276,105 | XXX 49,620,255 58,090,000 58,246,847 0 (18,283) 0 0 XXX XXX XXX 103,757 1,033,254 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 58,276,105 | XXX 49,620,255 58,090,000 58,246,847 0 (18,283) 0 0| XXX XXX XXX 103,757 1,033,254 XXX XXX
LOS ANGELES CALIF CMNTY COLLEG LOS ANGELES CALIF
54438C-YP-1 ..... [CMNTY COLLEG 1 .1.BFE .. . 18,799,299 |...83.1260 |. 15,619,430 |. .18,790,000 18,796,799 |.. (1,082) | .2.106 |......2.099 164,882 395,717 |....05/27/2021 .. 08/01/2032 ...
64966M-GL-7 ..... NEW YORK N Y ... 1 .1.CFE .. ...98.1060 |. ..6,867,420 |. .7,000,000 .6,984,420 |.. 16,505 |. ......2.900 |......3.148 ...12/21/2016 .. 12/01/2024 ...
692020-WV-9 ..... OXNARD CALIF SCH DIST MUNI BND GO .. |- 1.CFE ..|... ...89.2520 |....covnnnnnns 2,695,410 |.... .3,020,000 |.. 2,511,684 o0 125,919 [0 [0 0.000 |...... 5.210 ....07/11/2008 ...|....08/01/2027 ...
692020-VW-7 ..... OXNARD CALIF SCH DIST MUNI BND GO ... 1.CFE ..|... .. 1,112,103 |...86.4910 |...........ee. 2,720,142 |.... 2,478,976 e 0 125,425 |0 [0 0.000 |...... 5.260 ....07/11/2008 ...|....08/01/2028 ...
692020-VX-5 ..... OXNARD CALIF SCH DIST MUNI BND GO |- 1.CFE ..|... .. 1,086,588 |...83.7340 |...eennnnnenn 2,738,102 |.... . s . ... 2,440,431 JU Y AU 124,606 |....ccevvveeeeen0 Joveniniieeeennn0 [ 0.000 |...... 5.310 N ....07/11/2008 ...|....08/01/2029 ...
692020-VY-3 ..... OXNARD CALIF SCH DIST MUNI BND GO ......oovvvvvvvnnnnns foe@un Jeeeeen ] s LACFE s 1,095,768 |...80.9360 |.............. 2,836,807 |........ce. 3,505,000 f....ccevunnnns 2,475,895 |...eiiiiiinnnnd (U 127,332 o0 o0 )Ll 0.000 |...... 5.350 [NA Lo [ {O I T 0 |....07/11/2008 ...]....08/01/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 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
738850-QN-9 ..... POWAY CALIF UNI SCH DIST MUNI BND GO ........ccvvnunns|enn (R [P R LADFE e 844,304 |...82.5840 |[.............. 1,787,944 |.............. 2,165,000 |.....ccvunnnns 1,425,566 |..........oennnn (U 87,670 |.oevvvrenninnns 0 foorriiiiiinns 0 |..... 0.000 |...... 6.449 [N/A ..o | [O 0 |....09/30/2015 ... |....08/01/2030 ...
738850-QP-4 ..... POWAY CALIF UNI SCH DIST MUNI BND GO ......cccvvuuunns |fenn (T [P I LADFE s 879,350 |...79.9550 |.......cco...n 1,862,952 |oeeveennnnnnns 2,330,000 [..eeeerrnnnnns 1,461,181 |oeveeeeeen (V1 87,200 [oeeeeeeeennnnnnn (VI 0 |..... 0.000 |...... 6.249 [N/A oo |oeeeeeeieeeeeenns (VI O 0 [....09/30/2015 ...|....08/01/2031 ...
SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNIFIED
797356-DM-1 ..... SCHOOL DISTR eeeeeeeeeeeeeie e eeemee e e eemeeeeeeeeenes foeven | s Tons L AFE e 5,000,000 |...83.1560 |.............. 4,157,800 [o.eueeeennnnn 5,000,000 |-eeevunnanens 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 2.164 |...... 2,164 [JJ cooeies o 54,100 [.coeeeeennnnns 108,200 |....10/07/2021 ...|....07/01/2032 ...
SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNIFIED
797356-DN-9 ... SCHOOL DISTR e e eeeeeeie e eeemee e e eeeeeeeeeeenes foee ven | s Tons L AFE e 3,840,000 |...82.3780 |..eeeunnnnnnnn 3,163,314 |..ccovvnnnnnns 3,840,000 |....cevvennnns 3,840,000 |[..ccevvvennnens (VI [V (VI 0 |oueeen 2.314 |...... 2314 [ oo s 44,429 |...coovnennnnns 88,858 |....10/07/2021 ...|....07/01/2033 ...
SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNIFIED
797356-DP-4 ... SCHOOL DISTR .eereeniieeirnnneeeernennsseeennnnnnseaennns foos vee | onnnees 1onns L AFE e 5,000,000 |...81.3040 |........c..... 4,065,200 |.euieeennnnn 5,000,000 |.eeevunneannns 5,000,000 |eeveuniiaennnns (U [ (U [ 2.414 |...... 2414 [ oo s (SIS 120,700 |....10/07/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 45,671,590 | XXX 48,514,521 57,065,000 52,414,952 0 693,575 0 0 [ XXX XXX XXX 340,678 916,475 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 45,671,500 [ XXX 48,514,521 57,065,000 52,414,952 0 693,575 0 0 XXX XXX XXX 340,678 916,475 XXX XXX
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHWY:
010268-CT-5 ..... FINAUTH S o eeeene e eeees foeven | s T |- 1.CFE | 3,020,000 |...83.8490 |.....eennnnenn 2,532,240 |..coeeeeenn 3,020,000 |...cevvvunnnns 3,020,000 [.oeeeeerennns (VI [V (VI 0 |oueeen 2.0 |...... 2.056 [MS ..ccoe [orverminnnns 20,697 [ooeeieeeinnnnnn 62,091 |....10/07/2021 ...|....09/01/2031 ...
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY:
010268-CU-2 ..... FINAUTH S e eeeeene e eeeee foeven | s T |- 1.CFE | 2,000,000 |...82.4170 |.eeeeennnnnenn 1,648,340 |...oeeeeennnn 2,000,000 |eeveunnannns 2,000,000 |-evruuneeeeennnnn (VI O [V (VI 0 |oueeen 2.156 |...... 2.156 [MS ..ooon [oeeeiiines 14,373 | 43,120 |....10/07/2021 ...|....09/01/2032 ...
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY:
010268-CV-0 ..... FINAUTH S o eeeenneeeeeee foeeven | s Tons L ACFE e 3,000,000 |...81.2620 |.............. 2,437,860 |..eeeeeennnnn 3,000,000 |eeveunnnnnn 3,000,000 |-eeveuneeeeennnnn (VI [V (VI O 0 |oueeen 2.256 |...... 2.256 [MS ..ooon [oeeeininiens 22,560 |oeeveuiiaennes 67,680 |....10/07/2021 ...|[....09/01/2033 ...
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY
010268-CW-8 ..... FINAUTH S o eeeeenne e eeeee foeeven | s Tons L ACFE e 5,000,000 |...80.6500 |.............. 4,082,500 |...ccevnnnnnns 5,000,000 |-eeevunnanens 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 2.406 |...... 2,406 [MS ... [oeeeriiinnns 40,100 [.coeeeeennnnns 120,300 |....10/07/2021 ...|....09/01/2034 ...
ALABAMA ECON SETTLEMENT AUTH B ALABAMA ECONOMIC
01026C-AC-5 ..... SETTLEMENT AU e eeeeeeeeeeeee foeven | s Tons L 1GFE e 1,390,000 |...97.6500 |......ceeennnn 1,357,335 |oeeveeens 1,390,000 |-eeeevrnnnnnns 1,390,000 |-eeeevvunneeaeens (VI [V (VI 0 |oueeen 3.163 |...... 3163 [MS .oeoen [ 12,945 |oeeeeeiieenee 43,966 |....12/02/2016 ...|....09/15/2025 ...
ALASKA MUN BD BK AUTH ALASKA MUN BD BK ALASKA MUN
01179R-L9-2 ..... BD e e eenns e een | s Tons L 1EFE o 5,937,465 |...83.0160 [.............. 4,918,698 |.....ceeennn 5,925,000 |....oeeeennnnn 5,934,669 |.....coeeeeennnnn (V) (1,13) [ (VI 0 |oueeen 2122 |...... 2.099 [ coeeees [ 10,477 [oeeeeeeennnnns 125,729 |....06/07/2021 ...|....12/01/2031 ...
ALASKA MUN BD BK AUTH ALASKA MUN BD BK ALASKA MUN
01179R-M2-6 ..... P PUPURURPPPPRRRUPPPPT RN Tons L 1EFE e 9,000,705 |...81.6750 |.eeeeunnnnnnnn 7,330,331 |eeeeeininnnns 8,975,000 |...ccvvvennnns 8,994,962 |......oeeeeennnnn (V) (2,288) |ovveeeeeeeennnn (VI 0 |oueeen 2.222 |...... 2191 [ oo o 16,619 [....ccevnnnnns 199,425 |....06/07/2021 ...|....12/01/2032 ...
ARIZONA BRD REGENTS ARIZONA BRD REGENTS CTFS PARTN
04048P-LT-5 ..... . . 1EFE .. 8,333,583 |...85.8030 |. ..7,151,680 |. .8,335,000 .8,334,008 |.. 2,184 |......2.186 ....05/12/2021 .. 06/01/2030 ...
040654-XW-0 ..... ARIZONA ST TRANSN BRD HWY REV . .1.BFE .. 5,000,000 |...94.6660 |. ..4,733,300 |. .5,000,000 .5,000,000 |.. ... 21742174 ....01/10/2020 .. 07/01/2026 ...
040654-XX-8 ..... ARIZONA ST TRANSN BRD HMWY REV ... .1.BFE ..|... .. 3,000,000 |...93.2680 |.............. 2,798,040 |.... .3,000,000 |.. +2223,000,000 [...oeeeemnneeni0 o0 0 o0 e 2.224 |...... 2.224 ....01/10/2020 ...|....07/01/2027 ...
040654-XY-6 ..... ARIZONA ST TRANSN BRD HWY REV .BFE ..|.. .. 5,000,000 |...92.2220 |...eeennnnnnns 4,611,100 |.... +..5,000,000 |...ooeeviinnnnnn oeviiiiiiin0 o0 0 2.362 |...... 2.362 ....01/10/2020 ...|....07/01/2028 ...
050589-QY-9 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|... .. 1,250,000 |...92.3350 |eeeuunnnnnnns 1,154,188 |.... e 1,250,000 |..enieeeeenieen0 o0 0 o0 e 1.197 |...... 1.197 ...07/23/2020 ...|....06/01/2026 ...
050589-0Z-6 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|.. 1,250,000 |...90.1540 |... .. . 1,250,000 |..ooeeiiiiiinnn0 riiiiid0 0 0 1.297 |...... 1.297 ....07/23/2020 ...|....06/01/2027 ...
050589-RA-0 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|... ..750,000 |...88.5390 |... e 750,000 |-eveeniieeennnnn 750,000 [oeeeeiiieeee0 vl 0 [0 0 1.495 |...... 1.495 ....07/23/2020 ...|....06/01/2028 ...
050589-RB-8 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|.. .. 1,145,000 |...86.5400 |... 01,145,000 |..ooeneeeennn 1,145,000 [occiiiinnnnn0 fveiiinnniinnnl0 [0 0 e 1.596 |...... 1.595 ....07/23/2020 ...|....06/01/2029 ...
050589-RC-6 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... N A .. 1.DFE ..|... .. 1,000,000 |...84.6230 |... 1,000,000 |-..eeneeeenn 1,000,000 foeeeeeniineee0 vl 0 [0 0 e 1.695 |...... 1.695 ....07/23/2020 ...|....06/01/2030 ...
050589-RD-4 ... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ..... [.. o] eeennns T | TDFE | 1,000,000 |...83.1560 |.................831,560 |.............. 1,000,000 [..eeveevennnnn 1,000,000 |oeeeneerevnnnnnd foovvviiiiiin0 o0 [0 e 1.845 |...... 1.845 ...07/23/2020 ... |....06/01/2031 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XF-4 ..... RN SRR Y T L 1CFE | 7,389,450 |...88.2730 |......ceunnnn. 6,620,475 |.oeeeiennnnn 7,500,000 |.eeevennnnns VAT T PO N RO K111 B AR N RN | ) RN 1.869 |...... 2.069 ...03/17/2021 ...|....04/01/2029 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XH-0 ..... L RN e It i IR 1T.CFE | 2,500,000 |...84.5870 |.............. 2,114,675 | 2,500,000 |.....ccvunnnns PRIV [V[V I R | R FORPPN | Y R | B RPN | I R, 2.069 |...... 2.069 [AO ..ot [oriiiininnns 12,931 | 51,725 |....03/03/2021 ...|....04/01/2031 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XJ-6 ..... RN SRR Y T L ACFE e 9,000,000 |...83.3960 |.............. 7,505,640 [.euieeinnnnn 9,000,000 |.eevvunnnens 9,000,000 |-eevvenrirrennnn0 fooeiiiiiiiiinn0 0 [0 2.219 |...... 22219 (A0 tooeen [ 49,928 |....oeuunnnnnn 199,710 [....03/03/2021 ...|....04/01/2032 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XK-3 ..... TOLL .. . .. 1.CFE ..|... .. 11,945,000 |...82.2000 [.....eeeeennen 9,818,790 |.... ...11,945,000 |.. ...11,945,000 |....ooovvvnnnnnn0 ooviiiiiiinn0 o0 0 2.319 |...... 2.319 (A0 ...... .. 277,005 |....03/03/2021 ...|....04/01/2033 ...
CALIFOR
13067-T0-4 ..... = R IR Y T L ABFE | 10,098,500 |...79.8440 |.............. 7,984,400 |..eennnnnnnn 10,000,000 |............. 10,080,462 |.....evvvvvennnn0 fooeieeen (7,250) |ovevviiieeeennnl0 o0 s 21432 |...... P07 () R, 17,767 |oveeiinnnns 213,200 |....06/14/2021 ...|....12/01/2033 ...
CALIFORNIA STATE UNIVERSITY CALIFORNIA ST UNIV REV
13077D-MU=3 oos | e [ e T | TDFE | 3,077,519 [...80.4570 |.............. 2,546,464 |.............. 3,165,000 |.....cevunnnns 3,091,577 [oeeeiiinins (U O 6,527 |oeeeiiiiinnnd (0 0 |eeen 2.190 |...... 2,457 [MN .ooven [ 11,552 [ovvvviiiiinnns 69,314 |....10/21/2021 ...|....11/01/2033 ...
CALIFORNIA STATE UNIVERSITY CALIFORNIA ST UNIV REV
13077D-QL-9 .ove [ eeenniee e [oes e | e 1o, TDFE | 25,063,601 |...80.9700 |............. 20,327,519 |..ocovunnnnns 25,105,000 |............. 25,071,614 [........ooeennnn (U 3,418 | [ U 0 ...... 1.994 |...... 2010 JMN ..o e 83,432 |....ooeenn 500,594 |....07/13/2021 ...|....11/01/2032 ...
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CALIFORNIA STATE UNIVERSITY CALIFORNIA ST UNIV REV
B0 R R [N Tons L ADFE o 9,915,649 |...80.0980 |.......ccennnn 8,001,790 |[..ccvvvvnnnnns 9,990,000 |[..ccevvrunnnns 9,927,857 |oeveueeeeeennnn (V1 S 5,576 |oeeuuieeeeennn (VI 0 |oueeen 2144 |...... 2.215 ...10/07/2021 ...|....11/01/2033 ...
COMMONWEALTH FING AUTH PA COMMONNEALTH FING AUTH
20281P-LY-6 ..... PA REV e eenne e [ cen | | e L 1EFE e 2,000,000 |...91.9130 |.ceeeennnnnenn 1,838,260 [..oeeeeennnnn 2,000,000 |eeveunnannns 2,000,000 |eeeeuuneeeeennnnn (VI [V (VI 0 |oueeen 2.588 |...... 2.588 ...01/10/2020 ...|....06/01/2028 ...
COMMONWEALTH FING AUTH PA COMMONNEALTH FING AUTH
20281P-ML-3 ..... PA REV e eeeenne e eeeennne e [ e | | e L 1EFE e 2,070,000 |...92.9350 |.eeeeunnnnennn 1,923,755 |oveveeees 2,070,000 |eevrennnnnenn 2,070,000 |-evveuneeeeennnnn (VI [V (VI O 0 |oueeen 2.419 |...... 2.419 ...01/10/2020 ...|....06/01/2027 ...
COMMONWEALTH FING AUTH PA COMMONNEALTH FING AUTH
20281P-M-1 ..... PA REV .. 1.EFE ..|... ...1,555,000 |...91.9130 |... . 1,555,000 |.. e 1,555,000 [..eneeeeeininenn0 o0 0 o0 e 2.588 |...... 2.588 ....01/10/2020 ...|....06/01/2028 ...
26443C-AG-8 . DUKE UNIVERSITY HLTH SYS ..... .1.DFE .. 1,000,000 |...90.2120 |. .1,000,000 .1,000,000 |.. .2.502 |......2.502 ....01/07/2020 .. 06/01/2028 ...
284035-AJ-1 ..... [EL SEGUNDO CALIF PENSION OBLIG . 1AFE .. 1,000,000 |.. 86.0070 |. .1,000,000 .1,000,000 |.. 2,17 |......2.117 ...05/2772021 .. 07/01/2030 ...
284035-AK-8 ..... EL SEGUNDO CALIF PENSION OBLIG ......eevvvvvennvevennnnfonn oae 1AFE .. 705,000 |...84.6970 |. . 705,000 705,000 |.. .2.267 |......2.267 ....06/27/2021 .. 07/01/2031 ...
284035-AL-6 ..... EL SEGUNDO CALIF PENSION OBLIG .....ceeevvvenneeeeennnnfoun o 1AFE .. 1,000,000 |...83.6600 |. .1,000,000 .1,000,000 |.. L2407 | 2.417 . ....05/27/2021 .. 07/01/2032 ...
284035-Al-4 ..... EL SEGUNDO CALIF PENSION OBLIG ... e [T | LAFE L .. 813,200 |...83.0130 |... 1,000,000 |.eevenireennnnn831,378 [0 e 18,716 [0 0 [ 2.577 |...... 4.809 (JJ ....... . 25,770 |....08/30/2022 ...|....07/01/2033 ...
41422E-KR-3 ... HARRIS CNTY TEX MET TRAN AUTH ...eommreieeiiieeeec fo e | s Tons L AFE e 5,000,000 |...85.8490 |.............. 4,292,450 |..coeeeeennnnn 5,000,000 |-eevvunnannnn 5,000,000 |-eevvunieeeeennn0 fooiiiiiiiiiiin0 0 [0 e 2.329 |...... 2329 |MN ooes [ 19,408 | 116,450 |....02/06/2020 ...|....11/01/2031 ...
LOUISIANA (STATE OF) LOUISIANA ST GAS & FUELS TAX
546475-Tll-4 ..... U UPUTPRURUPRTPTRRRPPPRN RN Tons .. 1.DFE .. ...80.9230 |...coonnunnnns 2,023,075 |.oeeerrnnnnnns 2,500,000 |...ccevvunnnns 2,500,000 [..eeeeeveiiieeenn0 vl [0 0 2.098 |...... 2.098 [MN ..oooe [oreeennneeeen 8,742 | 52,450 |....08/21/2020 ...|....05/01/2033 ...
575831-G0-9 ..... MASSACHUSETTS ST COLLEGE BLDG .... ... 1.CFE ..|... ...81.3040 |... R (V000 I N [T 1L R | R R | ) AR | I RPN | ) AN 2.031 |...... 2.168 |IN ...... ....00/23/2021 ...|....05/01/2032 ...
575831-GY-2 ..... MASSACHUSETTS ST COLLEGE BLDG .... e | vevevvnen | 1LOFE Ll ...81.4020 |... . .4,990,000 |.. .. 4,938,148 |0 it 5,620 [0 [0 e 2.031 |...... 2.168 |IN ...... . . ...09/23/2021 ...|....05/01/2032 ...
64971M-T4-4 ..... NEW YORK N Y CITY TRANSITIONAL ..oevvvvvnnivviinnnnnnsfoe ven | s T LLAFE e 1,000,000 |. 101.8510 |........eenn.. 1,018,510 |..ccvvvnnnnnns 1,000,000 [...oeevennnnn 1,000,000 [oeeenevrevnnnnna fooviiiiiiinn0 o0 [0 e 5.267 |...... 5.267 [MN ..o [ooriiiiiis 8,778 [coeeiiiiinnnnns 52,670 |....09/30/2015 ...|....06/01/2027 ...
NEW YORK ST DORM AUTH DORMITORY AUTHORITY OF STATE
64990F-E2-6 ..... Y IR R T L ABFE Lo 4,000,000 |...84.6940 |.............. 3,387,760 [.euvverennnnn 4,000,000 |.eeevunnnnnns 4,000,000 |oeeevennirreennn0 fooeiiiiiiiiinn0 0 o0 2182 |...... 2,152 [MS oo [ 25,346 |oevuenniinnns 86,080 |....06/16/2021 ... |[....03/15/2031 ...
NEW YORK ST DORM AUTH DORMITORY AUTHORITY OF STATE
64990F-E3-4 ..... Y IR R T .. 1.BFE .. ...83.1590 12,750,000 |..evennnnnens 12,750,000 |ovvvveniiviennn0 o0 il 0 2.252 |...... 2252 IMS ooes [ 84,544 |...ouueninnn 287,130 |....06/16/2021 ... |....03/15/2032 ...
NEW YORK ST DORM AUTH NEW YORK ST DORM AUTH ST
64990F-T7-9 ..... PERS .. 1.B FE ..|... ...93.0010 |... .6,570,000 |.. ... 6,543,062 [....ooeiiinnnnn0 e 11,978 Lol 0 1.040 |...... 1.229 (WS ...... . 68,328 |....01/14/2022 ...|....03/15/2026 ...
650035-TD-0 ..... NEW YORK ST URBAN DEV CORP ..... .1.BFE .. . 103.5830 |. ..220,000 ......5.770 |......5.769 . 12,694 |....09/30/2015 .. 03/15/2039 ...
T3474T-AP-5 ... PORT MORROW ORE PORT MORROW ORE TRANSMISSION F ... .. 1.CFE ..|... ...84.9460 |... 10,000,000 |.............10,451,456 |.........cceeennl0 fooeeennnn (29,813) |oociviiieennnn0 [0 s 2.987 |...... 2.567 MS ...... .. 298,700 |....03/16/2021 ...|....09/01/2036 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NF-5 ..... LEASE ... .. 1.CFE ..|... .. 1,750,000 |...92.3560 |........cc..e. 1,616,230 |.... .1,750,000 |.. 1,750,000 [0 0 0 0 1.311 |...... 1.311)D ....... . 22,943 |....09/11/2020 ...|....06/01/2026 ...
SAN JOSE
798153-NG-3 ..... LR e IR | L ACFE e 2,720,000 |...90.3140 |.......oenneee 2,456,541 |..ooovvnnnnnns 2,720,000 |....ccvvunnnns PR VN[V VI R | R FORPN | N R | R RPN | B R 1.461 |...... 1461 |0 v [l 3,312 39,739 |....09/11/2020 ...|....06/01/2027 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NH-1 ... LR RN RN 1. .. 1.CFE ..|... 1,545,000 |...88.9180 |........eennn. 1,373,783 |.... .1,545,000 |.. e 1,545,000 [oeniiiiiinnnn0 niiiiinl0 0 0 1.712 |...... 1.712 ) ....... ...09/11/2020 ...|....06/01/2028 ...
SAN JOSE
798153-NJ-7 ..... LR RN RN T L ACFE e 2,000,000 |...86.9580 |.............. 1,739,160 [.oeeeeennnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 [V 0 foorriiiiiinns 0 |ueen 1.812 |...... 1.812 |00 v [ 3,020 | 36,240 |....09/11/2020 ...|....06/01/2029 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NK-4 ... LR RN RN T L ACFE e 2,000,000 |...84.7900 |.............. 1,695,800 [.oveveennnnn 2,000,000 |.eeevunninnns 2,000,000 |.eeveuniiirennnnn (0 [V 0 foorriiiiiinns 0 |ueen 1.862 |...... 1.862 | D covvenn feoeniiiiinnnnnn 3,103 | 37,240 |....09/11/2020 ...|....06/01/2030 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NL-2 ..... LR RN R T L ACFE e 3,500,000 |...84.0410 |.......nvn.een 2,941,435 | 3,500,000 |.....ccvunnnns 3,500,000 |...ccvvvunnnnns (0 [V 0 foorriiiiiinns 0 |ueen 2132 |...... 242D oo i 8,218 | 74,620 |....09/11/2020 ...|....06/01/2031 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-N-0 ..... LR RN R T L ACFE e 5,000,000 |...82.8880 |.............. 4,144,400 |......coennnn. 5,000,000 |.eeevunnienns 5,000,000 |.eeveuniiernnnnnn (0 [V 0 foorriiiiiinns 0 |ueen 2.282 |...... 2.282 (D ceeeees |eviiiiennnn9,508 | 114,100 |....09/11/2020 ...|[....06/01/2032 ...
SEATTLE CHILDREN'S HOSPITAL SEATTLE CHILDRENS
81257V-AA-9 ..... HOSPITAL |- 1.CFE ... L..87.7250 |...coevnnnnnns 8,772,500 |.... .. 10,000,000 |.. ..10,000,000 |.....ccevvvnenenn Joovviiiiiininin0 o0 o0 e 1.208 |...... 1.208 | AO ...... .. 120,800 |....02/04/2021 ...|....10/01/2027 ...
832432-AL-2 ... SMITHSONIAN INSTITUTION . e |1 e | LA FE L . ...89.1650 |...ccvvnnnnnns 1,604,970 |.... ....1,800,000 |.. 21,805,480 |...oeeeeennenni0 e (1,445) |0 [0 e 1.614 |...... 1.528 [MS ...... ... 29,052 |....06/17/2020 ...|....09/01/2027 ...
832432-AM-0 ... SMITHSONIAN INSTITUTION .oevveeiiiiiniieieciinieeeees oo vee | s T LLAFE e 1,000,000 |.. 87.1760 |........euvvnnnnn 871,760 [.oveeveennnn 1,000,000 [...eeevennnnn 1,000,000 [oeeeneerevnnnnns foovviiiiiiiin0 o0 [0 e 1.767 |...... 1767 IMS oees [ 5,890 [ 17,670 |....06/11/2020 ...|....09/01/2028 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HP-1 ..... ONTY FLA EX covveiiiiiieecceeieeecevnieeeeennins foeven | s T LFFE L 1,500,000 |...89.0050 [......cceveen 1,335,075 |oevveennnnnnns 1,500,000 [...eeeeennnnn 1,500,000 |.evvenniirinnnnns (0 [V (0 [V P 1.792 |...... 1792 [ oovvis o 13,440 |ooevenninnnne 26,880 |....08/27/2020 ...|....07/01/2028 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-H0-9 ..... ONTY FLA EX tovvniiiiiiiiiiieiiiinenecciiiineesccnnnns foee een | s 1o, LAFFE L 1,615,000 |...87.0960 |.............. 1,406,600 |.............. 1,615,000 |.............. 1,615,000 |..ooennnnnnd [ [ [ 0 ...... 1.892 |...... 1.892 [ oo v 15,278 |.oovvivennnnnns 30,556 |....08/27/2020 ...|....07/01/2029 ...
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TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HR-7 ..... ONTY FLA EX e eeen e eeenns [ ven | s Tons L AFFE e 1,250,000 |...84.9850 [......ccevnnn 1,062,313 [.coeeeeeen 1,250,000 |-eeeeevnnnnnns 1,250,000 |oeeeevmnnneeeeens 0 fooeereeeeneeeed0 el [0 1942 1.942 [ oo | 12,138 [ooeeeeiinnnes 24,275 |....08/27/2020 ...|....07/01/2030 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HS-5 ..... ONTY FLA EX e e eeen e eeenns o ven | s Tons L FFE e 3,905,000 |...83.8590 |.....cceennnnn 3,274,694 |.............. 3,905,000 |[..ccevvrennnns 3,905,000 [.oeeeevnnnnanns 0 fooeeeeeeenieeend0 o0 o0 2142 | 2142 [ oo s 41,823 |oeeeaee 83,645 |....08/27/2020 ...|....07/01/2031 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HT-3 ..... ONTY FLA EX e e eeen e eeenns o ven | s Tons L AFFE e 5,750,000 |...82.7340 |.cceuennnnnenn 4,757,205 |.ccevvnnnnnnns 5,750,000 |...cccvvennnns 5,750,000 [..eeeevveeeeeeenn0 el [0 0 2,292 2.292|dJ ....... 131,790 |....08/27/2020 ...|....07/01/2032 ...
88213A-HL-2 ..... TEXAS A & M UNIVERSITY TEXAS A & M UNIV REV ....... .. 1.AFE ..|... ...7,546,8751...99.2080 |.............. 7,440,600 |.... .7,500,000 |.. e 1,503,601 [onniiiiiiennn0 i (9,526) [0 o0 002,884 )l 2.753 [MN ...... ..216,300 |....03/27/2019 ...|....06/15/2024 ...
882830-BC-5 ..... TEXAS TRANSN COMMN ST HIY FD TEXAS TRANSN COMMN ... .. 1.AFE ..|... . 22,397,869 |.. 78.1670 |... ....17,880,701 |.... 22,875,000 |.. 2. 22,465,953 |..oeeeeeinenn0 e 33,649 [0 0l 10883 2.069 [AO ...... ..430,736 |....12/17/2021 ...|....10/01/2034 ...
898735-U0-6 ..... TUCSON AZ COPS ... .. 1.DFE ..|... .. 3,000,000 |...82.2110 |..eeuunnnnnnns 2,466,330 |.... 423,000,000 [.oeeiiinnnnnnn Joeviiiiiiin0 o0 0000012932 1.932 | ....... ... 57,960 [....02/17/2021 ...|....07/01/2031 ...
898735-UR-4 ... TUCSON AZ COPS ... .. 1.DFE ..|... .. 7,000,000 |...80.5700 |.......en.eee. 5,639,900 |.... 107,000,000 [..eeeeeennieenn0 o0 0 00002032 . 2.082 (W ....... .. 142,240 |....02/18/2021 ...|....07/01/2032 ...
91412H-JT-1 ... UNIVERSITY CALIF UNIVERSITY CALIF REVS .... .. 1.CFE ..|... . 17,500,000 |...82.5940 |... .... 14,453,950 |.... ...17,500,000 |....oevevvnennnn Jovviiiiiiiin0 o0 0l 2,047 . 2.047 [MN ...... .. 358,225 |....02/24/2021 ...|....06/15/2032 ...
91412H-JU-8 ..... UNIVERSITY CALIF UNIVERSITY CALIF REVS .... .. 1.CFE ..|... .. 9,710,000 |...82.0220 |.eeuunnnnnenn 7,964,336 |.... er9,710,000 [.eeneeeeennieenn0 o0 0 o0 2,147 ) 2.147 [N ...... .. 208,474 |....02/24/2021 ...|....05/15/2033 ...
917567-GG-8 ..... UTAH TRANSIT AUTH .. 1.CFE ..|... .. 1,000,000 |...83.1860 |... 831,860 |.... ....1,000,000 e 0 ]0002.289 L 2.289 (D ....... ... 22,890 [....10/20/2021 ...|....12/15/2032 ...
917567-GH-6 ..... UTAH TRANSIT AUTH .. .1.CFE .. 8,025,860 |...82.5380 |. ..6,603,040 |. .8,020,644 |.. (2,503) | . 2.401 195,120 |....10/26/2021 .. 12/15/2033 ...
917567-GJ-2 ..... UTAH TRANSIT AUTH ..... .1.CFE .. 6,015,690 |...81.6310 |. .. 4,897,860 |. .6,012,5% |.. (1,514) |. .2.508 162,340 |....10/25/2021 .. 12/15/2034 ...
97705M-ON-8 ..... WISCONSIN ST WISCONSIN ST . .1.BFE .. 1,000,000 |...92.3070 |. ..923,070 | .1,000,000 |.. L2.217 . 22,170 |....01/23/2020 .. 05/01/2028 ...
97705M-UN-3 ... WISCONSIN ST WISCONSIN ST ... 1.BFE ..|.. .. 2,100,000 |...88.3060 |... .. 1,854,428 |.... ....2,100,000 .23, . 23,559 |....02/18/2021 ...|....05/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 324,309,089 | XXX 273,538, 146 324,338,035 1,523,486 6,876,082 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 324,309,089 [ XXX 273,538, 146 324,338,035 1,523,486 6,876,082 XXX XXX
00206R-MM-1 ... AT&T INC .. .. 2.BFE ..|... 3,990,350 |...81.5640 |........c..... 4,078,223 |.... .... 3,993,853 ... 10,625 |... .0 [....12/13/2023 ...|....12/01/2033 ...
00206R-MT-6 ..... AT&T INC .. .2.BFE .. . 103.2050 |. ..5,160,272 |. . 4,743,932 |.. 102,000 ..0 [....09/27/2023 .. 02/15/2034
00287Y-BV-0 ..... ABBVIE INC ... 1.G FE .. ...95.9250 |. ..6,714,716 |. .6,99,358 |.. . 22,944 206,500 |....11/19/2020 .. 11/21/2026 ...
00751Y-AE-6 ..... ADVANCE AUTO PARTS INC. ... |- 2.BFE ... ...89.4800 |.........onn.. 4,205,565 |.... .4,700,000 |.. ... 4,473,749 .... 38,697 |[... .. 183,300 |[....05/20/2022 ... |....04/15/2030 ...
00751Y-AF-3 ..... ADVANCE AUTO PARTS INC. ..eeeeeeeeeenieeeeennnns |--2.BFE ... ...85.9260 |....ccouunnnns 8,834,088 |.... 10,281,000 |.. ...10,357,857 ... 44,979 |... .. 179,918 |....02/04/2021 ... |....10/01/2027 ...
00846U-AL-5 ..... AGILENT TECH INC AGILENT TECHNOLOGIES INC ... .. 2.AFE ..|... ...91.6010 |....ccovnnnnns 5,688,408 |.... .6,210,000 |.. ....5,725,873 .... 50,284 |... .. 170,775 |....05/25/2022 ... |....09/15/2029 ...
009158-AY-2 ..... AIR PRODUCTS AND CHEMICALS INC ... |- LFFE L ...92.2340 |..ccornnnnnnns 2,305,856 |.... .2,500,000 |.. ... 2,498,779 MN o o 5,910 |... .. 46,250 |....04/27/2020 ...|....05/15/2027 ...
012653-AD-3 ..... ALBEMARLE CORP |- 2.BFE ... ...98.3040 |......ouunnnns 4,915,197 |.... .5,000,000 |.. .... 4,996,874 ... 19,375 |... ....06/10/2022 ...|....06/01/2027 ...
019736-AG-2 ..... ALLISON TRANSMISSION INC Series 144A .... |- 3.BFE ..|... ...88.2220 |....covnnnnnns 3,969,968 |.... .4,500,000 |.. .... 3,969,968 ... 70,781 |... ....02/18/2021 ...|....01/30/2031 ...
02343U-AG-0 ..... AMCOR FINANCE USA INC |- 2.BFE ... ...96.6730 |....oovnnnnnns 3,311,041 |.... . 3,425,000 |.. ... 3,378,974 L 21,727 . ....04/23/2020 ...|....04/28/2026 ...
02361D-BA-7 ..... AMEREN ILLINOIS CO .. 1.F FE ..|... . 101.3910 |... ...15,208,652 |.... ...15,000,000 |.. ...14,670,510 ... 61,875 |... ...12/11/2023 ...|....06/01/2033 ...
025816-BR-9 ..... AMERICAN EXPRESS COMPANY 1FFE .. ...98.2890 |. ..9,828,852 |. 10,000,000 9,994,674 |.. . 50,833 ....01/10/2018 .. 10/30/2024 ...
025816-CF-4 ..... AMERICAN EXPRESS COMPANY .. 1.FFE .. ...96.5040 |. .. 3,860,152 |. .4,000,000 .3,99,079 |.. . 14,236 ....05/15/2019 .. 05/20/2026
025816-CS-6 ..... AMERICAN EXPRESS COMPANY .. 1FFE .. ...93.7450 |. .. 3,515,448 |. .3,750,000 3,747,735 |.. . 31,078 ....03/01/2022 .. 03/04/2027 ...
025816-ClI-7 ..... AMERICAN EXPRESS COMPANY .. 1.F FE ..|... ...99.1590 |...coennnnnnns 4,957,940 |.... .5,000,000 |.. .... 4,992,637 en 32,625 |... ...04/28/2022 ...|....05/03/2029 ...
025816-DN-6 ..... AMERICAN EXPRESS COMPANY .. 1.F FE ..|... . 108.5350 |.............. 5,426,747 |.... ....5,000,000 |.. ....5,000,000 ... 54,976 |... ....10/24/2023 ...|....10/30/2031 ...
026650-DD-0 ..... AMERICAN HONDA FINANCE CORPORA .. 1.G FE ..|... ...97.8240 |....coonnnnnnt 9,782,361 |.... .. 10,000,000 |.. .... 9,999,595 .... 66,292 |... ...09/05/2019 ...|....09/10/2024 ...
026650-DJ-7 ..... AMERICAN HONDA FINANCE CORPORA .........eevuvvrvvrmnnnns foun oe | 1.GFE L. ...93.9840 |... ....18,796,870 |.... 20,000,000 |.. ...20,021,308 ... 225,861 |... ....02/12/2020 ...|....01/08/2027 ...
03027X-AV-2 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ... [... ... |- 2.CFE ..|... ...97.5640 |....covnnnnnns 4,390,360 |.... .4,500,000 |.. ... 4,492,746 ... 61,213 [... ....06/10/2019 ...|....01/15/2025 ...
03027X-BV-1 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ... [... ... |- 2.CFE ... ...96.2420 |.........on... 4,812,093 |.... .5,000,000 |.. ... 4,983,834 ... 53,736 |... ...08/29/2022 ... |....03/15/2027 ...
03027X-CD-0 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ... [... ... |- 2.CFE ..|... . 103.7000 |....ccevnnnnns 5,185,013 |.... .5,000,000 |.. .... 4,983,852 ... 166,500 |... ....06/22/2023 ...|....07/15/2033 ...
03073E-AL-9 ..... AMER | SOURCEBERGEN CORP .. 2.AFE ..|... ...99.1160 |... ... 14,867,326 |.... 15,000,000 |.. ...14,983,219 .... 065,167 |[... ....03/29/2019 ...|....05/15/2024 ...
03076C-AH-9 ..... AMERIPRISE FINANCIAL INC . 1.GFE .. ...95.7280 |. ..7,038,900 |. .7,353,000 . 7,492,535 |.. . . 62,245 ...02/12/2020 .. 09/15/2026 ...
031162-CT-5 ..... AMGEN INC . L2.AFE .. ...93.0300 |. ..6,512,118 |. .7,000,000 .7,069,308 |.. .. (22,553) |. . 56,611 ....06/03/2020 .. 02/21/2027 ...
031162-DD-9 ..... AMGEN INC .... |- 2.AFE L. L. 94.1210 |ooeeiennennnns 4,706,056 |.... 4,988,189 ..ol e 2,092 |. .. 53,750 |... .02/17/2022 ... |....02/22/2029 ...
AON CORP / AON GLOBAL HOLDINGS AON CORP/AON GLOBAL
03740L-AD-4 ..... HOLD .. |- 2.AFE .. ...94.5160 |....counnnnns 4,205,964 |.... ... 4,448,554 .. 399 | .. 11,626 |... .. 126,825 |....02/23/2022 ...|....05/28/2027 ...
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03740L-AF-9 ..... AON CORP / AON GLOBAL HOLDINGS .......ovvvvvvnnnnnrnnns fonn von ] unnnns T L 2AFE L 1,998,440 |. 100.4370 |........eenn.. 2,008,735 [ouuneerennnnn 2,000,000 |.eeevenninnns 1,998,602 |...ccvvvnnnnnns (0 O < RN | I AR | B EN 5.000 |...... 5.010 [MS wovves Jovvnnnnennnnnnn 30,278 [ 100,000 |....09/07/2022 ...|....09/12/2032 ...
037833-EC-0 ..... APPLE INC |- 1.BFE ... . 14,963,850 |...89.0660 |... .... 13,359,961 |.... 15,000,000 |.. ...14,978,436 0 e 5,098 |0 o0 e 1.200 |...... 1.236 |FA ...... .. 180,000 |....02/01/2021 ...|....02/08/2028 ...
040555-DD-3 ..... ARIZONA PUBLIC SERVICE CO . | 1.GFE L. ...6,498,895 |...81.4960 |.............. 5,297,235 |.... .6,500,000 |.. .... 6,499,059 O 107 o0 [0 e 2.200 |...... 2.202 (D ....... .. 143,000 |....08/11/2021 ...|....12/15/2031 ...
04317@-A0-1 ..... ARTHUR J GALLAGHER & CO ... - 2.AFE ... ...7,215,364 |...97.5610 |..eeennnnnens 7,414,636 |.... .7,600,000 |.. ....1,328,872 0 [ 101,251 |0 o0 e 4.400 |...... 6.007 ....11/02/2022 ...|....06/02/2026 ...
04317@-BJ-6 ..... ARTHUR J GALLAGHER & CO ... |- 2.AFE L. .. 5,000,000 |...98.5840 |.............. 4,929,200 |.... .5,000,000 |.. ....5,000,000 LU RN | N | RPN | ) SN 4.850 |...... 4.850 ....02/13/2019 ...|....02/13/2026 ...
04621X-AN-8 ..... ASSURANT INC |--2.BFE ... ...81.2080 |..cccvvnnnnnns 7,308,755 |.... ....9,000,000 |.. ....7,032,603 0 feeeennn 165,496 |oeeeniieiinnnn0 [0 e 2.650 |...... 6.135 ...06/09/2023 ...|....01/15/2032 ...
04685A-2J-9 ..... ATHENE GLOBAL FUNDING Series 144A .. .. 1.EFE ..|... ...98.2590 |.......ounnnns 9,825,855 |.... .. 10,000,000 |.. ....9,997, 141 LU ORI N | RN | ) AN 2.750 |...... 2.810 ....06/21/2019 ...|....06/25/2024 ...
04685A-2N-0 ..... ATHENE GLOBAL FUNDING Series 144A .. |- 1L.EFE ... ...95.0360 |....covvunnnns 2,851,085 |.... .... 2,999,260 O [ 480 |0 o0 e 2.550 |...... 2.567 ....06/24/2020 ...|....06/29/2025 ...
04685A-3L-3 ..... ATHENE GLOBAL FUNDING Series 144A . .. 1.EFE .. ...91.8250 |. 4,132,125 |. .4,500,000 |.. .0 .3.205 |......3.205 ....03/02/2022 .. 03/08/2027
052769-AG-1 ..... AUTODESK INC ... 1 L2.AFE .. ...90.2760 |. ..5,416,581 |. . 5,535,899 |.. .0 .2.850 |......4.319 ....06/25/2022 .. 01/15/2030
05329I-AN-2 . AUTONATION INC 1 .2.CFE .. ...97.9030 |. ..2,937,078 |. .3,002,905 |.. .0 ......3.500 |......3.361 ....07/23/2019 .. 11/15/2024 ...
053290-AQ-5 ... AUTONATION INC ... N A |- 2.CFE ..|... ...96.4980 |....covnunnnns 4,824,892 |.... ... 4,881,247 0 e 15,240 |0 o0 e 4.750 |...... 5.190 ...06/03/2022 ...|....06/01/2030 ...
053290-AR-3 ... AUTONATION INC N |- 2.CFE ... ...86.1290 |.....counnnnns 4,306,460 |.... .... 4,993,472 O e 1,388 |0 [0 e 1.950 |...... 1.980 ....07/26/2021 ...|....08/01/2028 ...
053611-AM-1 ... AVERY DENNISON CORP AVERY DENNISON CORPORATION ... A 2B FE L ...82.4890 |...ccovnnnnnns 4,124,441 |.... .... 4,028,462 0 [ 66,012 |0 o0 e 2.250 |...... 5.216 ....04/19/2023 ...|....02/15/2032 ...
05531F-BE-2 ..... TRUIST FINANCIAL CORP 2 .. .. 1.G FE ..|... ...97.8070 |....ccvvunnnns 4,890,365 |.... .... 4,997,723 O 1,525 |0 [0 e 3.700 |...... 3.733 ....056/31/2018 ...|....06/05/2025 ...
05552J-AA-7 ..... BBVA USA 2 .. .. 1.F FE ..|... ...98.1290 |..ceeinnnnnnns 6,378,382 |.... ....6,499,578 0 [ 831 |0 0 e 2.500 |...... 2.510 ....08/20/2019 ...|....08/27/2024 ...
06051G-GZ-6 ..... BANK OF AMERICA CORP .... B L .. 1.G FE ..|... ...97.6780 |....covvnnnnns 9,767,758 |.... ...10,002,528 LU SR 7o - N | N RPN | ) AN 3.366 |...... 3.341 ....08/27/2019 ...|....01/23/2026 ...
06051G-HY-8 ..... BANK OF AMERICA CORP .... N A .. 1.EFE ..|... ...96.0740 |....covnnnnnns 4,803,680 |.... ....5,000,000 J N N | I AP | B ISP | B FET 2.015 |...... 2.015 ...02/10/2020 ...|....02/13/2026 ...
06051G-JK-6 ..... BANK OF AMERICA CORP .... N .. 1.G FE ..|... ...92.8370 |... ....18,567,321 |.... ... 19,999,314 LU R 72:5) I N | I RPN | ) AN 1.197 |...... 1.19%6 ....10/16/2020 ...|....10/24/2026 ...
06051G-KJ-7 ..... BANK OF AMERICA CORP .... 1 . 1.GFE .. ...92.7230 |. ..4,636,166 |. .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 .. ...99.4890 |. .. 4,974,454 |. .5,003,635 |.. .0 ......4.596 |......4.419 ....07/19/2022 .. 07/26/2030 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON/THE NY ... L2 .. .. 1.F FE ..|... . 106.1790 |.oeevvnnnnnnns 5,308,960 |.... ... 4,987,951 0 [ (2,467) |0 o0 e 5.834 |...... 5.826 ...10/19/2022 ...|....10/25/2033 ...
BAXTER INTERNATIONAL INC. BAXTER INTERNATIONAL INC
071813-BA=1 oo [ ereieeiieiiii e [ e e Tons L 2BFE | 15,242,850 |...94.3470 |............. 14,152,124 |............. 15,000,000 |-eevenneeeens 15,095,997 |.eeieeennnnnnn 0 foeeeeeenn (39,323) |0 [0 | 2.600 |...... 2319 [FA s e 147,333 |oeeeeeeeenee 390,000 |....02/12/2020 ... |....08/15/2026 ...
BAXTER INTERNATIONAL INC. BAXTER INTERNATIONAL INC
071813-CS-6 oo [ eevvvnniiiiiiiiieeiccii e [ e e Tons L 2BFE | 3,999,840 |...84.0400 [.....ceeeennn 3,361,599 |..covrrnnnnnns 4,000,000 |eeveunnnens 3,999,964 |.oeevvniiieeenn0 [ 0 [0 2.539 |...... 2539 |FA L [ 82,317 | 101,560 |....06/14/2022 ...|....02/01/2032 ...
07274N-AJ-2 ...... BAYER US FINANCE |1 LLC Series 144A .. A1 [ 2B FE L ...97.3930 |....oovnnnnnns 4,869,633 |.... .5,000,000 |.. 4,997,215 [0 o 1,338 [0 0 4.250 |...... 4.280 (D ....... e 9,444 |... ..212,500 |....06/18/2018 ...|....12/15/2025 ...
08576P-AK-7 ..... BERRY GLOBAL INC Series 144A A1 [ 2.CFE Ll . 101.3180 |.oeeevnnnnnnns 5,065,877 |.... .5,000,000 |.. e 4,960,924 |oiiiiiiiienl0 e 6,124 |0 [0 5.500 |...... 5.708 |AO ...... .... 58,056 |... .. 148,958 |....03/27/2023 ...|....04/15/2028 ...
085770-AA-3 ..... BERRY GLOBAL ESCROW CORPORATIO Series 144A .. A1 [ 2.0 FE L ...98.5270 |.....covnnnnns 4,433,694 |.... .4,500,000 |.. 4,506,140 [o.eneiiiinnnnn0 e (11,027) L0 o0 e 4.875 |...... 4616 |JJ ....... ...101,156 |... 219,375 |....08/28/2022 ...|....07/15/2026 ...
09031W-AD-5 ..... BIMBO BAKERIES USA INC Series 144A e [ 2.AFE L . 110.9730 |.oeeeennnnnnns 5,548,650 |.... .5,000,000 |.. 4,987,900 [ennieeeiieeen0 o0 0 o0 6.400 |...... 6.429 ... 52,444 ... ....10/30/2023 ...|....01/15/2034 ...
09062X-AF-0 ..... BIOGEN INC N |- 2.AFE L ...98.3950 |........eunnns 4,919,754 |.... 4,985,256 [o.nniiiiiinnnnn0 i 8174 L0 0 4.050 |...... 4.231 .... 59,625 ... .. 202,500 |....11/19/2018 ...|....09/15/2025 ...
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO Series 144A .. 1 .. 1.EFE ..|... ...86.6570 |...ccevnunnnns 8,232,382 |.... n 9,479,829 o0 e 4190 [0 [0 e 1.625 |...... 1.673 .... 62,608 |... .. 154,375 |....08/05/2021 ... |....08/05/2028 ...
09261H-A*-8 ..... BLACKSTONE PRIVATE CREDIT FUND ... .. 2.AFE ..|... ...97.7850 |...covvnnnnnns 9,778,500 |.... . ..10,000,000 |.....ccevvveenenn Jovvviiiiininnn0 o0 o0 e 2.560 |...... 2.560 ... 19,911 | .. 256,000 |....06/21/2021 ...|....06/21/2024 ...
09261H-A@-6 ..... BLACKSTONE PRIVATE CREDIT FUND .. 2.AFE .. ...93.0140 |. ..4,650,700 |. .5,000,000 .5,000,000 |.. .3.270 |......3.270 . 60,858 163,500 |....08/17/2021 .. 08/17/2026
09261H-B*-7 ..... BLACKSTONE PRIVATE CREDIT FUND . .. 2.CFE .. . 103.5410 |. ..5,177,050 |. .5,000,000 . 4,950,950 |.. .7.490 |......7.79% 83,222 374,500 |....10/11/2022 .. 10/11/2027 ...
096630-AD-0 ..... BOARDWALK PIPELINES LP ............. 1 .2.CFE .. ...99.2820 |. ..2,978,472 |. .3,000,000 .3,022,911 |.. ......4.950 |......3.834 148,500 |....09/28/2017 .. 12/15/2024 ...
09951L-AB-9 ..... BOOZ ALLEN HAMILTON INC Series 144A .. |- 2.CFE ... ...93.8030 |......ounnnnns 3,752,115 |.... .4,000,000 |.. 03,974,995 |......... 426,714 | 3,961 [0 [0 4.000 |...... 4.128 .. 160,000 |....02/07/2022 ...|....07/01/2029 ...
BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC
101137-A0-7 ..... CORPORATION .evvviiieeieiiiie e eceeii e eennns foee ven | s T L 2AFE L 9,972,400 |...97.3150 |.......oennnns 9,731,497 |..coovnnnnns 10,000,000 |.............. 9,990,713 |oeeeeiiiinnnnn0 i 4,040 el o0 e 3.750 |...... RIE [T R, 125,000 [.oeeivinnnnns 375,000 |....02/21/2019 ...|....03/01/2026 ...
BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC
101137-AZ-0 ..... CORPORATION .evvviiieeieiiiie e eceeii e eennns foee ven | s T L 2AFE L 4,997,600 |...95.7800 |........eenn.. 4,789,018 |...eeerennnn 5,000,000 |.eeevunnenns 4,999,307 |oeeereviinnnnnnn foviiiiiii 478 0 [0 1.900 |...... 1.910 D cevveen [ 7,917 ....05/14/2020 ...}|....06/01/2025 ...
103730-BV-1 ..... BP CAPITAL MARKETS AMERICA INC ... oo |- 1.F FE ). . 101.9130 |... ....10,191,257 |.... .. 10,000,000 |.. ...10,027,191 [0 e (1,619) [0 o0 e 4.893 |...... 4.857 [MS ...... ... 149,508 |... ...05/11/2023 ...|....09/11/2033 ...
110122-DZ-8 ..... BRISTOL-MYERS SQUIBB CO | LR FE L . 109.1460 |.............. 5,457,317 |.... ....5,000,000 |.. 4,988,518 [0 118 0 0 5.900 |...... 5.931 [MN ...... .. 39,333 |[... ...10730/2023 ...|....11/15/2033 ...
BROADCOM CORPORAT | ON/BROADCOM BROADCOM
11134L-AR-0 ..... CORP/BROADCOM CAYMAN . voo |- 2.BFE ... .. 2,076,620 |...95.9590 |.......oceee. 1,919,171 |.... .2,000,000 |.. 2,041,535 [0 [ (U700 ) N R | R FORPPPIRN | ) R, 3.500 |...... 2.918 [ ....... ... 32,278 |... ....06/03/2020 ...|....01/15/2028 ...
11135F-AL-5 ... BROADCOM INC .|--2.CFE ..|... ...3,365,973)...97.8130 |.............. 3,116,337 |.... .3,186,000 |.. ....3,293,856 |......coeennnnnn0 [ (22,112) |eeeeeeeeeenn0 o0 | 4.110 |...... 3.288 [MS ...... .. 38,556 |... ...08/11/2020 ...|....09/15/2028 ...
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11135F-BE-0 ..... BROADCOM INC Series 144A ......oooovvvviviviininninnneensfons v | s T L 2.CFE ot 997,430 |...89.7950 |.....cevvvrnnnnns 897,946 ... 1,000,000 |evvennierennnnnn 998,463 |...ovvieeiennnn0 foeiiiiinn 304 |0 0 1.950 |...... 1.989 [FA s v 7,367 ....01/04/2021 ...|....02/15/2028 ...
11135F-BR-1 ..... BROADCOM INC Series 144A A1 [ 2.CFE Ll ...96.6840 |....coennnnnns 4,834,199 |.... .5,000,000 |.. e 4,998,093 |[oeiieeiiiinnn0 o318 [0 [0 e 4.000 |...... 4.008 |AO ...... 42,222 ... ....08/31/2022 ...|....04/15/2029 ...
114259-AW-4 ..... BROOKLYN UNION GAS CO Series 144A .. A1 [ 2AFE L ...93.6340 |........oennnt 4,681,684 |.... .5,000,000 |.. 205,000,000 |...ooeeiiennnnnn orviiiiiiinn0 o0 0 4.866 |...... 4.866 |FA ...... .... 98,672 [... ....08/02/2022 ...|....08/05/2032 ...
115236-AC-5 ..... BROWN & BROWN INC A1 [ 2.CFE Ll . ...82.0890 |....cevnnnnnns 4,001,829 |.... .4,875,000 |.. i 4,095,456 |...ooeeeeennnnn0 e 87,724 |0 [0 e 2.375 |...... 5.051 [MS ...... ... 34,001 [... ....07/27/2022 ...|....03/15/2031 ...
118230-AN-1 ... BUCKEYE PARTNERS BUCKEYE PARTNERS LP . N |- 3.CFE ..|... .. 1,930,000 |...98.7210 |...euunnnnnenn 1,974,424 |.... .2,000,000 |.. 1,974,424 038,787 | 17,077 0 [0 4.350 |...... 5.275 (A0 ...... .. 18,367 |... ....07/07/2020 ...|....10/15/2024 ...
118230-AT-8 ..... BUCKEYE PARTNERS Series 144A ......ccooveiieeeemmmennns foon e | s Tons R O = S IO 1,000,000 |...97.1820 |....cevveunnneenn 971,819 |oeeeees 1,000,000 |-eveenneeeeennnd 971,819 [..oeeeeen 15,139 |0 0 o0 e 4125 |...... 4A21MS oo o 13,750 ...02/11/2020 ...|....03/01/2025 ...
BUNGE LIMITED FINANCE CORP BUNGE LIMITED FINANCE
120568-BC-3 ..... CORPORAT .o eeeeeee e e e ermnie e e e e emene e e e emnnneeee foe ven | s Tons L 2BFE | 3,988,880 |...87.1270 |.ceeuennnnnenn 3,485,078 |..eeeeeeennn 4,000,000 |eeveunnnens 3,991,515 |oeieeeennnn0 oo 1,024 o0 o0 e 2.750 |...... 2,782 [MN ooooen o 14,361 ...05/07/2021 ...|....05/14/2031 ...
126117-AV-2 ..... CNA FINANCIAL CORP |- 2.BFE ... ...95.8700 |......oeunnnns 5,943,952 |.... ....6,009,953 030,835 |0 [0 3.900 |...... 4.554 |WN ...... .. 40,300 |... ....06/02/2022 ...|....05/01/2029 ...
12636Y-AC-6 ..... CRH AMERICA FINANCE INC Series 144A .2.AFE ...96.7210 |. ..7,737,667 |. .8,331,897 |.. .. (77,074) |. .3.950 |......2.848 ....06/03/2020 .. 04/04/2028
12656*-AQ-5 ..... CSLB HOLDINGS INC ... 1.6 .. ...92.5730 |. ..2,777,190 |. .3,000,000 |.. .0 .2.380 |......2.380 ....06/27/2020 .. 05/27/2027
126650-DF4 ..... CVS HEALTH CORP .. 2.BFE ...95.6740 |. .. 1,435,116 |. 1,499,323 |.. L2244 | .3.000 |......3.018 ....08/08/2019 .. 08/15/2026
126650-DY-3 ..... CVS HEALTH CORP ...evveeiiiiiiieeeceiiie e fean e 2.BFE . 102.6330 |. ..8,210,660 |. .8,009,045 |.. (445) |. .5.300 |......5.284 ....06/01/2023 .. 06/01/2033 ...
127097-AG-8 ..... COTERRA ENERGY INC ....eeeeeeeeieeeeeennieeeeeenniees feen e 2.BFE ...96.7580 |. ..6,773,055 |. .7,000,000 7,126,628 |.. ..(37,888) | ......3.900 |......3.284 ...12/23/2022 .. 05/15/2027 ...
14040H-BJ-3 ..... CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL CORP ...[... ... 2.BFE ...98.1910 |...covvnnnnnns 4,909,541 |.... .5,000,000 |.. 4,936,818 82,285 [0 [0 4.200 |...... 4.932 ...01/04/2019 ...|....10/29/2025 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CJ-2 ..... L0 R R R 2 i 2.AFE s 10,000,000 |...80.6940 |[.............. 8,069,391 |...euvnnnnnn 10,000,000 |.............. 9,999,841 |o.vvuniiiiinnnnd (VN IO (WA P 0 foorriiiiiinns [V P 2.618 |...... 2617 [N s e 42,906 |.ooovunnnnnnns 261,800 |....10/28/2021 ... |....11/02/2032 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CN-3 ..... L0 3T R R R 2 i L 2AFE L 4,450,000 |...89.3030 |.........en... 3,973,987 |..ccevvunnnnns 4,450,000 |.....ccvvnnnns 4,450,000 |[....covvnnnnnns (0 [V 0 foorriiiiiinns 0 |ueen 3.273 |...... 3001 [MS oooeee [ 48,550 |..eovvnnnnnnns 145,649 |....03/02/2022 ...|....03/01/2030 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CS-2 ..... L0 R R R 2 i L 2AFE L 5,000,000 |...98.3790 |.......vvnnenn 4,918,955 |.....cvvunnnns 5,000,000 |.eeevunninnns 5,000,010 |oevveunniernnnnnn (VI O 4 I PO 0 foorriiiiiinns 0 |ueen 4.927 |...... 4.621 [MN ..o oo 34,900 |.eovennnnnnns 246,350 |....06/06/2022 ...|....05/10/2028 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CV-5 ..... L0 L 2AFE L 3,000,000 |...98.3710 |..ceuunnnnnnne 2,951,126 |..ccovvnnnnnns 3,000,000 |.eevvunnienns R 00004 RN o I R | N ESRURN | N AR | B RN 5.247 |...... [T VN (VN I R, 67,774 |.cceovvnnnnnns 156,973 |....07/25/2022 ...|....07/26/2030 ...
14149Y-BA-5 ..... CARDINAL HEALTH INC oo |--2.BFE ... ...98.2320 |...cconnnnnnns 2,485,270 |.... .2,530,000 |.. 2,512,637 |oeeeeeeennnnn0 e 19,150 |0 o0 e 3.500 |...... 4311 [MN ...... . 88,550 |....11/13/2018 ...|....11/15/2024 ...
141781-CB-8 ..... CARGILL INC Series 144A ... veo |- 1.F FE L), . 100.5690 |.............. 3,017,079 |.... .3,000,000 |.. PR ) Y R N AR Y () AR | N RN | ) R 4.750 |...... 4.787 |AO ...... . 71,250 |....04/17/2023 ...|....04/24/2033 ...
14448C-AP-9 CARRIER GLOBAL CORP |--2.BFE ... L. 94.1730 |ooeeieninnns 8,946,389 |.... .9,500,000 |.. 9,449,014 |...eoeeeeennnnn0 [ 15,408 |oeeiniiieinl0 o0 e 2.493 |...... 2.673 ...12/10/2020 ...|....02/15/2027 ...
14448C-AY-0 ..... |CARRIER GLOBAL CORP Series 144A .2.BFE .. . 108.4260 |. ..2,168,513 |. .2,000,000 .1,996,860 |.. .5.900 |......5.922 ....11/15/2023 .. 03/15/2034 ...
150890-AJ-3 . CELANESE US HOLDINGS LLC .. .2.CFE .. ...99.0420 |. .. 9,408,950 |. .9,500,000 .9,501,300 |.. .3.500 |......3.448 ...05/17/2019 .. 05/08/2024 ...
15089Q-AN-4 . CELANESE US HOLDINGS LLC .2.CFE .. . 105.0550 |. .10,505,476 |. 10,000,000 .9,997,269 |.. .6.330 |......6.336 ....07/08/2022 .. 07/15/2029 ...
15135B-AR-2 . CENTENE CORP ... .2.CFE .. ...96.5990 |. .. 3,863,953 |. .4,000,000 .3,982,0% |.. 4.250 |......4.374 ....05/08/2020 .. 12/15/2027
15135B-AX-9 ..... CENTENE CORP CENTENE CORPORATION . .2.CFE .. ...83.4180 |. ..4,170,898 |. .5,000,000 .5,000,000 |.. ......2.500 |......2.499 ....02/10/2021 .. 03/01/2031 ...
15135B-AY-7 ..... CENTENE CORP CENTENE CORPORATION ... vee |--2.CFE ... ...89.3100 |..ccevnnnnnnns 1,339,646 |.... .1,500,000 |.. o 1,500,000 [...neeeeennieenn0 o0 0 o0 e 2.450 |...... 2.450 ....06/24/2021 ...|....07/15/2028 ...
15135B-AZ-4 ..... CENTENE CORP CENTENE CORPORATION . veo |- 2.CFE ... ...83.4680 |.........onnn. 2,086,708 |.... 002,500,000 |.onieiiiininnn0 o0 o0 0 2.625 |...... 2.625 ....07/29/2021 ...|....08/01/2031 ...
15189T-AW-7 ... CENTERPOINT ENERGY INC N A |--2.BFE ... . ...97.8210 |.oeeeennnnnnns 3,423,728 |.... . 3,499,175 [0 e 1,218 [0 [0 e 2.500 |...... 2.536 ...08/12/2019 ...|....09/01/2024 ...
163527-AP-1 ..... CENTRAL GARDEN & PET CO Series 144A .......covvveveens foen e unnnns T 3B FE | 510,625 |...88.5950 |.........cuunnnns 442,975 |......ovveneenn. 500,000 |ovveennniiinnnnnn 442,975 |..oveeenn 30,372 [oeeeienn (1,681) |0 feinnl0 e 4125 |...... 3.804 ...08/09/2021 ...|....04/30/2031 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
163609-H#-2 ..... ELECTRIC ©.veivviiiieciiiieeecceinneeeccvnineeeennnns frn eee [ evnees | vvveeeeens [ 2A s 6,600,964 |...82.2830 |.............. 5,505,244 |.............. 6,800,000 |..cevunnnnnnns 6,642,663 |........oooeeeee0 |oeennnnn 20,806 [oiiiiiiinnnn 0 il s 2.030 |...... 2307 [MN oo o 16,872 [.ooevvvennnnns 138,040 [....12/13/2021 ...|....11/17/2030 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
1563609-He-4 ..... ELECTRIC ©.eevvvviiieeciiiieeecceiineeecevnineeeennnns frn eee [ evnees | evveeeeens foae 2 8,256,475 [...82.5870 |..........n... 7,019,895 |oieeiinnnnn 8,500,000 |.eevvunnnnns 8,308,421 [..oovvvvninennn0 e 25,892 [0 feiiinnl0 e 2.030 |...... 2394 NS oees [ 44,575 |ooverinnnn 172,550 |....12/13/2021 ...|....09/28/2030 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
1563609-K*-2 ..... ELECTRIC ©.eevvvviiieeciiiieeecceiineeecevnineeeennnns frn eee [ evnees | evveeeeens foae 2A s 8,000,000 |...88.9490 [.........cee.. 7,115,920 |oeeniiinnnnn 8,000,000 |.eeevunnnnns 8,000,000 |.eevvenivreennn0 fooiiiiiiiiiinnn0 0 o0 2.590 |...... 2590 [JJ coeiins i 88,636 [.........eenn. 207,200 |....01/27/2022 ...|....01/27/2029 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
163609-L#-7 ..... ELECTRIC B .. 2,000,000 |. 104.6290 |............e. 2,092,580 |.... .2,000,000 |.. 402,000,000 |.oneeeiiinnnnnn v o0 [0 5.880 |...... 5.880 |MS ...... . 58,800 |....03/28/2023 ...|....03/28/2038 ...
164110-AP-6 ..... CHENIERE ENERGY PARTNERS LP Series 144A 1. ...2,993,220 |. 102.6930 |-.eeeunnnnnnns 3,080,790 |.... 02,993,551 [0 o331 [0 0 e 5.950 |...... 5.980 (D ....... . 93,713 |....06/06/2023 ...|....06/30/2033 ...
166756-AL-0 ..... CHEVRON USA INC. CHEVRON USA INC . 1. .. 5,000,000 |...89.0700 |.............. 4,453,500 |.... ....5,000,000 IR | N AR | B RN 1.018 |...... 1.017 ....08/10/2020 ...|....08/12/2027 ...
166764-BX-7 ..... CHEVRON CORP ...... 1 . 15,518,000 |...92.9170 |. . 13,937,612 |. 15,249,781 |.. .. (76,242) |. .1.995 |......1.458 ....06/03/2020 .. 05/11/2027
168298-AD-5 ..... CHICK-FIL-A INC .. 5,000,000 |...89.9100 |. .. 4,495,500 |. .5,000,000 |.. .0 | ......1.820 |......1.820 ....10/29/2020 .. 10/29/2027 ...
168296-AE-3 ..... CHICK-FIL-A INC .. 5,000,000 )...88.2460 |.............. 4,412,300 |.... ....5,000,000 J....oooeeennnen0 oiiiiiiiiinn0 o0 o0 1.900 |...... 1.900 ...10/29/2020 ... |....10/29/2028 ...
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168298-AF-0 ..... CHICK-FIL-A INC 2B e 5,000,000 |.. 86.0810 |.............. 4,304,050 |......ounnnnns 5,000,000 |.eeevunninnns 5,000,000 |oeeveenriirennn0 fooeiiiiiiiiiinnn0 0 0000 1.970 L 1.970 | A0 ...... ....10/29/2020 ...|....10/29/2029 ...
172967-MF-5 ... CITIGROUP INC .. |- 1.GFE L. ...99.2620 |....coouunnnns 9,926,153 |.... .. 10,000,000 |.. ...10,019,809 |.....ceevvveeeni0 |oeeennnn (62,380) [oeeeeeeeeennn0 foeeeiiiieeenl0 082352 | 2.713[A0 ...... ....02/12/2020 ...|....04/24/2025 ...
172967-NE-7 ... CITIGROUP INC .. | 1.GFE L. ...82.6270 |.....counnnnns 4,131,360 |.... 4,999,814 [0 e (BT [0 002,520 ). 2.518 [MN ...... . ....10/27/2021 ...|....11/03/2032 ...
172967-NG-2 ..... CITIGROUP INC .. |- 1.GFE L. ...94.2820 |....covnnnnnns 4,714,090 |.... 45,000,000 |...ooeeeevneeeni0 Joeeeiiiiieien0 o0 eeeel0 0022082070 ). 2.804 [FA ...... .. 153,500 |....02/16/2022 ... |....02/24/2028 ...
17326F-AS-7 ..... CITIBANK NA .... | LEFE L . ...99.8950 |.........ennn. 4,994,740 |.... 04,999,910 [oiiiiiiiinnnn0 i 1,488 [0 0000030650 . 3.680 |JJ ....... .. 182,500 |....01/15/2019 ...|....01/23/2024 ...
17325F-BB-3 ..... CITIBANK NA .... |- LEFE L. .. 3,000,000 |. 104.3460 |.............. 3,130,371 |.... 423,000,000 [...oeeeeeennneni0 Joeviiiiiieien0 feiiiil0 o0 002050803 . 5.803 ....09/26/2023 ...|....09/29/2028 ...
17327C-AN-5 ... CITIGROUP INC .. . e [T LG FE L .. 5,000,000 |...91.9500 |.............. 4,597,489 |.... .. 4,999,778 o0 e (TT) [0 0 10122 ) 1.120 ....01/21/2021 ...|....01/28/2027 ...
174010-AU-5 ..... CITIZENS BANK NA/ PROVIDENCE R CITIZENS BANK NA ...[... ...].eeeees 2 e L 2AFE e 4,998,150 |...95.6390 |.....cceennnns 4,781,978 |..............5,000,000 |.....c.0een... 4,999,393 |.eeveviiieeeeenn0 e 269 [0 |0 080750 o 3.756 ...02/11/2019 ...|....02/18/2026 ...
CITIZENS FINANCIAL GROUP INC CITIZENS FINANCIAL
174610-AR-6 ..... GROUP e e e fren e |- 2.AFE L. . 10,228,125 |...93.1620 |....eennnneeen 9,316,204 |.... .. 10,000,000 |.. ...10,093,431 |[.ccoeeeeennneennn0 oeeeennnn (39,006) [oeeeeeeeeeeen0 o0 2,850 . 2.431 ....06/03/2020 ...|....07/27/2026 ...
184496-AP-2 ..... | CLEAN HARBORS, INC. Series 144A 1,935,000 |...95.9330 |. ..1,918,664 |. .2,000,000 .1,918,664 |.. .5.687 ....06/08/2022 .. 07/15/2029
185508-C@-5 ..... CLECO POWER LLC ...eeeeeeeeneeenee . 5,000,000 |...97.5310 |. .. 4,876,550 |. .5,000,000 .5,000,000 |.. .3.170 ....03/26/2018 .. 12/16/2024
19565C-AA-8 ..... COLONIAL ENTERPRISES INC Series 144A ........cccovvensfoun ne . 10,733,200 |...90.9020 |. ..9,090,180 |. 10,000,000 10,482,647 |.. .2.398 ...06/03/2020 .. 05/15/2030 ...
19828T-AB-2 ..... COLUMBIA PIPELINES OPERATING C Series 144A .........[... ... 9,978,800 |. 104.9040 |. .10,490,380 |. 10,000,000 .9,981,019 |.. ......6.053 ....12/12/2023 .. 11/15/2033 ...
20030N-BW-0 ..... COMCAST CORP VU | I e 5,313,850 [...93.9880 |.............. 4,699,378 |.... ....5,000,000 |.. 5,140,877 o0 e (49,249) [0 0000022350 . 1.318 ....06/03/2020 ...|....01/15/2027 ...
20030N-DK-4 ..... COMCAST CORP ... eeeeeeieeeeeemene e e eemnneeeeennen foe ven | s Tons L 1GFE o 1,495,995 |...96.4650 |.............. 1,446,982 |..ooeennneeenn 1,500,000 |....oeeeennnnn 1,498,030 |eevvvenieeeennn0 o565 [0 e l0[1.008.300 o 3.343 ...03/24/2020 ...|....04/01/2027 ...
CONNECTICUT NATURAL GAS CORPOR CONNECTICUT NATURAL
207651-F@-4 ..... L U UUPPPPPTRURSUPRTRRURPUPPPRY AR RO N e L e 7,968,874 |...82.9490 |......enn..ee. 6,801,818 [...ccvvnnnnnns 8,200,000 |eevvennnnnenn 8,014,576 |....covvveeeeeen0 | 23,908 [0 el [022.020 . 2.371 ....01/11/2022 ...|....12/15/2030 ...
20825C-All-4 ..... CONOCOPHILL IPS ...96.6640 |.............. 2,899,933 |[.... ....3,040,216 |.ooeeeeevnnnn0 oeeennnnn (10,621) [0 o0 0000030750 ). 3.342 ...06/09/2022 ...|....10/01/2027 ...
209111-EL-3 ..... CONSOL IDATED EDISON CO OF NEW . . 105.9590 |...ccevnnnnnns 4,688,695 |.... e 4,431,505 [0 0 0 012050850 . 5.832 ...11/20/2023 ...|....03/15/2036 ...
CONSOL IDATED EDISON CO OF NEW CONSOLIDATED EDISON
209111-GF-4 ..... COMPANY OF . 105.3270 |...covnnnnnnns 5,266,363 |.... . .. ....4,970,238 O e 88 o0 0 0022050500 |- 5.578 [MS ...... ....11/20/2023 ...|....03/15/2034 ...
21036P-BP-2 ..... CONSTELLATION BRANDS INC .. . 100.7040 |......ounnnnns 5,035,191 |.... .5,000,000 |.. ... 4,967,124 O e 1,824 |0 [0 0000040900 |- 4.989 [MN ...... 122,500 |....04/27/2023 ...|....05/01/2033 ...
21871X-AF-6 ..... SUNAMERICA INC Series 144A ...94.4870 |...coonnnnnnns 9,448,690 |.... .. 10,000,000 |.. ....9,993,300 O e 1,059 [0 feeeiiiieeel0 0020232850 |- 3.864 ...05/31/2023 ...|....04/05/2029 ...
224044-C6-0 . COX COMMUNICATIONS INC Series 144A . ...95.8910 |. ..2,876,726 |. .3,000,000 .3,012,030 |.. .0 .3.180 ....06/28/2019 .. 09/15/2026 ...
224044-CH-8 ..... [COX COMMUNICATIONS INC Series 144A . ...98.2330 |. .. 5,893,983 |. 5,961,413 |.. .0 .4.210 ....11/14/2018 .. 08/15/2024
224044-CL-9 ..... [COX COMMUNICATIONS INC Series 144A . ...81.4770 |. ..6,517,368 |. .6,777,3%6 |.. .0 ... 4.444 ...06/01/2022 .. 10/01/2030 ...
22822V-AR-2 ... CROWN CASTLE INTERNATIONAL COR ...89.8390 |....coounnnnns 4,491,945 |.... .... 4,242 876 JLO I O 1Y (- I IOt | N AU | ) AU <41 ) AU 6.162 ...09/28/2023 ...|....07/01/2030 ...
CROWN CASTLE INTERNATIONAL COR CROWN CASTLE INTL
20822V-AZ-4 ..... CORP 2.BFE ...93.6160 |...ccvvnnnnnns 4,680,792 |.... 4,992,109 [0 2,314 0 k0002222900 - 2.952 |MS ...... .. 145,000 |....03/02/2022 ...|....03/15/2027 ...
22822V-8C-4 ... CROWN CASTLE INTERNATIONAL COR 2.BFE 4,995,700 |...99.3780 |......ceunnnn. 4,968,912 |.... 4,995,972 [0 e 272 o0 00000050100 . SN ... .. 131,042 |....04/24/2023 ... |....05/01/2033 ...
CYPRESS SEMICONDUCTOR CORP CYPRESS SEMICONDUCTOR
232806-A*-0 ..... L0 Y (R I N L 2BFE | 6,000,000 |...91.6120 |.............. 5,496,720 |......ouunnnn. 6,000,000 |..cevunnnnnnns 6,000,000 |.eevvenrirreennn0 fooeiiiiiiiiiinn0 0 0 ]0002.420 2.420 (D ....... ,050 |vvennniniins 145,200 |....06/16/2021 ...|....06/16/2027 ...
CYPRESS SEMICONDUCTOR CORP CYPRESS SEMICONDUCTOR
232806-A€-8 ..... L0 R (R I N L 2BFE | 4,000,000 |...89.1920 |............e. 3,567,680 [....oeeeernnnn 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveenrirrennnnd0 fooeiiiiiiiiinn0 0 0400002830 . 2.830 (D ....... A U P 113,200 |....06/16/2021 ...|....06/16/2029 ...
233331-Al-7 ..... DTE ENERGY CO 2.BFE 3,498,845 |...97.7000 |.....ceeennnn 3,419,509 |.... 3,499,819 [0 0286 [0 o0l 2,529 ). 2.536 (A0 ...... ... 88,515 |....08/08/2019 ...|....10/01/2024 ...
23345M-AA-5 ... DT MIDSTREAM INC Series 144A .. ...92.2090 |....ccvnnnnnns 6,454,658 |.... ....6,454,658 |.........442,077 |....oeeei (7,280) [ouennevennnnnnn fovviiiniinnnnnn0 ennnn 40125 | 4.007 | ....... .. 288,750 |....08/11/2021 ...|....06/15/2029 ...
23345M-AC-1 ... DT MIDSTREAM INC 144A - Pvt Hghly Mktble . ...89.7430 |...coonnennnns 4,487,175 |.... 4,994,110 [0 580 [0 el 0 040300 - 4.317 (A0 ...... ..215,000 |....03/30/2022 ... |....04/15/2032 ...
23357*-AR-2 ... MICHIGAN CONS GAS DTE GAS COMPANY L..79.7600 |.....cevnnnnns 5,583,200 |.... +0 7,000,000 [ooneiiiinnennn0 v o0 0 00002.070 . 2.070 .. 144,900 |....11/16/2021 ...|....12/01/2031 ...
233851-BJ-2 ... DAIMLER FINANCE NORTH AMERICA ...98.6680 |....cceunnnnns 3,453,371 |.... 13,489,635 |oieieeiienn0 e 17,272 o0 01000032250 ). 3.769 .. 113,750 |....06/27/2018 ...|....08/01/2024 ...
233851-Dii-1 DAIMLER FINANCE NORTH AMERICA Series 144A ...92.6300 |. .. 4,631,515 |. . 5,232,655 |.. .2.215 155,000 |....08/04/2020 .. 08/15/2029 ...
24422E-\B-2 . JOHN DEERE CAPITAL CORP . ...94.5310 |. .. 4,726,572 |. .5,000,000 4,995,044 |.. .2.288 112,500 |....09/09/2019 .. 09/14/2026 ...
24715@-AS-3 ..... [DELOITTE LLP .. ...97.1350 |. .. 3,885,400 |. .4,000,000 .4,000,000 |.. ... 3.320 132,800 [....05/07/2020 .. 05/07/2025 ...
24715@-AT-1 ..... DELOITTE LLP e eceee e eees foen e ...94.8330 |... 1,89,660 |.... .2,000,000 |.. 422,000,000 [...oeeeeennnenna0 e feiiel0 eeel0 101180460 . 3.460 [MN ...... ... 69,200 |....05/07/2020 ...|....05/07/2027 ...
24715@-AZ-7 ..... DELOITTE LLP ivvvieiiiiiiiiie e [een e ...98.2250 |... .. 10,000,000 |.. .. 10,000,000 PR | AR (N NN D () I RN 5.320 [MN ...... ..266,000 |....05/31/2023 ... |....05/30/2038 ...
25278X-AN-9 ..... DIAMONDBACK ENERGY INC .. [T | R s . ...92.9820 |... ....1,000,000 |.. .... 1,052,266 e (8,514) [0 |0 0080500 e 2.502 (D ....... ... 35,000 |....01/22/2021 ...|....12/01/2029 ...
25278X-AV-1 ..... DIAMONDBACK ENERGY INC ....cevvvvvvnniieiivnnnnnenrinnnnns fone ven | unnnns 1o, L2BFE i 5,222,400 |. 106.9900 |.............. 5,349,487 |...covvunnnnns 5,000,000 J..ceeunnnnnnns 5,204,509 |.........oeeee 0 oo, 7,107 o0 e 0 f00006.250 ). 5.662 [MS ...... 014 |, 275,174 |....12/12/2022 ...]....03/15/2033 ...
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254687-FK-7 ..... WALT DISNEY COMPANY ...cevvvvveniiriinnnneerernnnnnnenes oo ven | s T L 1GFE o 4,979,600 |...97.5680 |.............. 4,878,415 | 5,000,000 |.eeevunninnns 4,997 178 [.ooevevnins (U R N 711 2 AN | N AU | B RN 1.750 |...... 1.836 |FA ...... ....09/03/2019 ...|....08/30/2024 ...
256677-AL-9 ..... DOLLAR GENERAL CORP DOLLAR GENERAL CORPORATION ... [... ... A 2B FE L ...99.9410 |..ccornnnnnnns 4,997,046 |.... .5,000,000 |.. .... 4,989,769 O [ 1,248 |0 0 e 5.000 |...... 5.029 [MN ...... ....09/06/2022 ...|....11/01/2032 ...
260543-CN-1 ... DOW CHEMICAL COMPANY THE .......ccvvvevviiiiinnnnninnnnns A1 [ 2AFE L ...99.0090 |.......ounnnns 4,950,428 |.... .5,000,000 |.. ....5,002,601 O e (1,264) |0 o0 e 4.550 |...... 4.522 |WN ...... ....11/25/2019 ...|....11/30/2025 ...
26441C-BT-1 ..... DUKE ENERGY CORP A 2B FE L ...97.0450 |.......oeennnt 4,609,626 |.... .4,750,000 |.. ... 4,743,961 0 e 570 |0 o0 e 4.500 |...... 4.518 [FA ...... . ....08/08/2022 ...|....08/15/2032 ...
26884T-AW-2 ..... ERAC USA FIN CO Series 144A .... A1 [ 2AFE L ...99.9840 |......ounnnnns 4,999,206 |.... .... 4,986,311 LI R+ N PO | RN | ) SN 4.900 |...... 4.937 [MN ...... .. 122,500 |....04/26/2023 ...|....05/01/2033 ...
27409L-A%-4 ..... EAST OHIO GAS CO o e TF ] .. 5,000,000 |. 106.8580 |.............. 5,342,900 |.... ....5,000,000 O 0 0 [0 6.190 |...... 6.190 | ....... .. 308,640 |....12/16/2022 ...|....12/15/2032 ...
27409L-AA-1 ... EAST OHIO GAS CO Series 144A .. N | LR FE L . 10,063,344 |...94.5660 |.............. 9,518,032 |.... ...10,064,472 O 328 o0 [0 e 1.300 |...... 1.303 .. 130,845 |....06/05/2020 ... |....06/15/2025 ...
277432-AX-8 ..... EASTMAN CHEMICAL COMPANY .. N A .. 2.BFE ..|... s . 103.7430 |...covvnnnnnns 4,824,070 |.... .... 4,649,346 O e 83 |0 0 e 5.750 |...... 5.752 ....02/22/2023 ...|....03/08/2033 ...
278062-AH-7 ..... EATON CORPORATION ..... 1 .1.GFE .. 4,122,071 |...97.9100 |. ..4,038,785 |. . 4,122,486 |.. .0 .4.150 |......4.158 ....08/16/2022 .. 03/15/2033
291011-BL-7 ..... EMERSON ELECTRIC CO 1 1.FFE .. . 13,258,400 |...91.3610 |. .11,876,950 |. 13,133,200 |.. .0 ..(35,693) | .1.800 |...... 1.507 ....06/03/2020 .. 10/15/2027
291011-BQ-6 ..... EMERSON ELECTRIC CO 1 1FFE .. . 14,768,250 |...89.6350 |. . 13,445,208 |. 14,827,941 |.. .0 31,973 | ......2.000 |......2.243 ....02/14/2022 .. 12/21/2028 ...
29157T-AD-8 ..... EMORY UNIVERSITY ... N A |- 1.CFE ... .. 34,243,602 |...86.3720 |... ....29,513,142 |.... ...34,170,000 |.. ... 34,223,427 O e (7,921) |0 o0 e 2143 |...... 2.115 ...05/19/2021 ...|....09/01/2030 ...
20278N-AH-6 ..... ENERGY TRANSFER OPERATING LP .. N |- 2.CFE ... 4,982,300 |...99.5860 |.............. 4,979,321 |.... .5,000,000 |.. .... 4,998,899 O e 3721 |0 [0 e 4.500 |...... 4.578 ....01/08/2019 ...|....04/15/2024 ...
20278N-AP-8 ..... ENERGY TRANSFER OPERATING LP .. N A |- 2.CFE ..|... 5,028,780 |...96.9890 |.............. 4,849,448 |.... .5,000,000 |.. ....5,007,559 0 [ (5,681) |0 o0 e 2.900 |...... 2.780 ....02/12/2020 ...|....05/15/2025 ...
29365B-AA-1 ..... ENTEGRIS ESCRON CORP Series 144A ... N |- 2.CFE ... 8,828,190 |...96.3350 |....oeuvnnnnnn 8,670,110 |.... .9,000,000 |.. ....8,862,829 0. L 21,829 [0 [0 4.750 |...... 5.080 ....06/01/2022 ...|....04/15/2029 ...
293661I-AD-8 ..... ENTERGY MISSISSIPPI LLC N A |- LFFE L ...7,482,645 . 100.8430 |.............. 7,563,197 |.... .7,500,000 |.. .... 7,483,165 0 o520 0 o0 e 5.000 |...... 5.030 ....06/01/2023 ...|....09/01/2033 ...
20444U-BG-0 ... EQUINIX INC N |- 2.BFE ... .. 8,774,101 ...90.7230 |.ceevunnnnnnns 7,734,107 |.... ....8,657,706 LU ORI (1) N N | I RPN | ) AN 1.800 |...... 1.325 ....12/02/2020 ...|....07/15/2027 ...
204491-AA-5 ... EQUITABLE FINANCIAL LIFE INSUR Series 144A . N .. 1.EFE ..|... .. 6,987,190 |...94.2250 |...oeennnnnenn 6,595,756 |.... . s . ....6,9%,017 O e 2,579 |0 o0 e 1.400 |...... 1.438 ...06/29/2020 ...|....07/07/2025 ...
20736R-AN-0 ... ESTEE LAUDER COMPANIES INC .....ovvvvvvneniiiiiiininenes oo wen | s T L FFE e 2,286,683 |...97.1470 |.............. 2,234,374 | 2,300,000 |....ccvvunnnns 2,207,468 |..evunniiiinnnnnd (O 0 {2 RN | N AU | B RN 2.000 |...... 2122 ... 11719/2019 ... |....12/01/2024 ...
EVERSOURCE GAS COMPANY OF MASS EVERSOURCE GAS
30042*-AA-5 ..... COMPANY OF MASS B e LR .... 14,000,000 |...79.8450 |... ....11,178,300 |.... ...14,000,000 |.. ...14,000,000 |....ooveeennennnn Jovvviiiiiinnn0 o0 0 e 2.110 |...... 2.110 ....09/29/2021 ...|....10/01/2031 ...
302491-AX-3 ..... FMC CORP FMC CORPORAT ION N A .. 2.CFE ..|... .. 11,969,320 |...99.5340 |... .. 11,944,126 |.... ...12,000,000 |.. 11,970,728 [0 e 1,408 [0 [0 e 5.650 |...... 5.684 ...06/01/2023 ...|....05/18/2033 ...
FIDELITY NATIONAL INFORMATION FIDELITY NATIONAL
31620M-BS-4 ..... INFORMATION ...eeeeeeeee e eeeeeee e eeeeee e e eeenns Jeen oo [ evnnans Tons L 2BFE | 4,474,035 |...89.2550 [......ccevnnnn 4,016,485 |....oeeeeenn 4,500,000 |....ccvvennnns 4,484,163 |...oeeeeennnnn0 [ 3,634 |0 o0 e 1.650 |...... 1.738 ...02/23/2021 ...|....03/01/2028 ...
FIDELITY NATIONAL INFORMATION FIDELITY NATIONAL
31620M-BW-5 ..... INFORMATION ... .2.BFE .. . 100.0580 |. ..5,002,878 |. .5,000,000 . 4,994,201 |.. .4.700 |......4.736 ....07/06/2022 .. 07/15/2027 ...
316773-DA-5 ..... FIFTH THIRD BANCORP ... L2.AFE .. ...92.1400 |. ..4,607,017 |. . 4,995,074 |.. ......2.550 |......2.581 ....04/30/2020 .. 05/05/2027 ...
316770-BM-0 ..... FIFTH THIRD BANK (OHI0) |- 1.GFE L. ...97.8430 |...coonnnnnnns 4,892,135 |.... 5,025,012 [oeieeeeiiennd0 e (16,341) [0 [0 e 3.950 |...... 3.59 ....08/29/2019 ...|....07/28/2025 ...
337738-AU-2 ..... FISERV INC ... |- 2.BFE ... ... 94.2730 |..ocovvnnnnnns 4,713,674 |.... ....5,091,406 |........cc0eennn0 |oriennnn (15,826) [ovnenieiennnnnl0 o0 e 3.500 |...... 3.119 . ....02/10/2022 ...|....07/01/2029 ...
337738-BB-3 ..... FISERV INC ... |--2.BFE ... ...92.6640 |....covnnnnnns 3,706,567 |.... 23,998,682 |...ooeeeeviienn0 o367 el o0 e 2.250 |...... 2.260 (D ....... ...90,000 |....05/11/2020 ...|....06/01/2027 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION Series 144A .... |- 2.BFE ... ...98.3120 |.....oounnnnns 4,915,588 |.... 5,011,781 [0 e (BLATT) [0 [0 4.350 |...... 4.165 [JJ ....... ..217,500 |....12/04/2018 ...|....07/15/2025 ...
340711-AY-6 ..... FLORIDA GAS TRANSMISSION Series 144A ... |--2.BFE ... ...85.7510 |..eeernnnnnnns 4,287,538 |.... e5,109,971 [0 e (16,241) [0 [0 e 2.550 |...... 2,172 (W ....... .. 127,500 |....09/15/2021 ...|....07/01/2030 ...
34107@-AA-7 ... FLORIDA PIPELINE HOLDINGS LLC .... . |- 2.BPL ... . ...86.3480 |.......oennnns 3,787,915 |.... .. 4,386,802 [o.nniiiiiiinnn0 0 0 0 2.920 |...... 2.920 [FA ...... .. 128,095 |....07/15/2021 ...|....08/15/2038 ...
341081-G0-4 ..... FLORIDA PONER AND LIGHT CO .. 1.DFE ..|... .. 9,777,000 |. 101.1930 |... ...10,119,310 |.... .. 10,000,000 |.. 09,781,898 [0 4,898 [0 [0 4.800 |...... 5.093 [MN ...... ..236,000 |....09/27/2023 ...|....05/15/2033 ...
FOOTBALL CLUB TERM NOTES 2033 FOOTBALL CLUB TERM
34489%-AA-T ..... NOTES 2033 ....eeeeeeeeeeeeeemnieeeeeenneeeeeennmeeeee [ ven | eeeeeee | s L AFFE e 5,000,000 |...98.0410 |....eennnnneen 4,902,050 |...ccvvnnnnnns 5,000,000 |-eevvunnannnn 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |eenn 3.870 |...... 3.870 |OCT cevee |veenneeeeens 47,300 fooeeieeennnnns 196,188 |....08/15/2018 ...|[....10/05/2025 ...
FOOTBALL CLUB TERM NOTES 2020- FOOTBALL CLUB TERM
344900-AC-8 ..... NOTES 2020~ .....ccevvenneeeeemnnneeeeemnnnneeeeennnneeeees fooe ven | eveeeee | veinieeens L FFE e 15,044,520 |...94.0190 |....covennnnt 14,102,850 |.....ceeene 15,000,000 |-eevenneeeens 15,025,592 [..eeeeeennnnnnn (V) (6,222) |ovvneeeeeeennnn (VI 0 |oueeen 2.970 |...... 2.922 | 0CT .o feeeeeeeinnnnns 108,900 |-eevvvvnnnnnns 451,687 |....11/10/2020 ... |....10/05/2027 ...
FOOTBALL CLUB TERM NOTES 2020- FOOTBALL CLUB TERM
344900-AH-7 ..... NOTES 2020- .....ccevvemneeeemnnineeeemnnnneeeeennneeeees fooe ven | eveeeee | eieeeeens L AFFE e 4,000,000 |...94.0190 |.eceeennnnnnnn 3,760,760 |...ccvvvennnnn 4,000,000 |eevvunnnenn 4,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 2.970 |...... 2.970 [OCT ooee foeeermennnns 29,040 |eeerennnnnnns 120,450 |....10/02/2020 ...|....10/05/2027 ...
FOOTBALL CLUB TERM NOTES 2023- FOOTBALL CLUB TERM
34501*-AE-3 ..... NOTES 2023~ .....ceeeeeeiieeeeennieeeeeeenneeeeeennnees foee ven | eeeeeee | s L AFFE e 2,000,000 |- 103.0230 |-eevvunrnnenns 2,060,460 |.....ceeennnnn 2,000,000 |eeveunnannn 2,000,000 |eeeeuuneeeeennnnn (VI [V (VI 0 | 5.670 |...... 5.670 |OCT cevve |ovemnneeeeens 27,720 [oeeeeeeeennnnns 60,165 |....03/28/2023 ...|....10/05/2038 ...
NATIONAL FOOTBALL LEAGUE TRUST NATIONAL FOOTBALL
34502%-AA-0 ..... [LEAGUE TRUST ... .. 1.F FE .. 4,000,000 |...98.1340 |. .. 3,925,360 |. .4,000,000 .4,000,000 |.. .0 .3.070 |......3.070 ....08/29/2017 .. 10/05/2024 ...
345397-A4-5 ..... [FORD MOTOR CREDIT COMPANY LLC . .2.CFE .. 5,000,000 |...96.0330 |. ..4,801,674 |. .5,000,000 .5,000,000 |.. . 467,400 4.271 |......4.271 ....01/06/2020 .. 01/09/2027 ...
34959J-AG-3 ..... [FORTIVE CORP ... .2.BFE .. 4,988,800 |...95.7730 |. ..4,788,660 |. .5,000,000 4,995,774 |.. .0 ......3.150 |......3.186 ...07/11/2019 .. 06/15/2026 ...
35137L-AG-0 ..... FOX_CORP ... 2.BFE ..|... .. 5,000,000 )...99.8680 |.............. 4,993,398 |.... .5,000,000 |.. ....5,000,000 J......ooeevnennn0 i o0 0 4.030 |...... 4.026 ...04/03/2020 ... |....01/25/2024 ...
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361448-BG-7 ..... GATX CORP GATX CORPORATION .....euvvvvvivnnnvinirnnnnns foen ven | s T 2B FE | 4,962,400 |...79.6080 |.............. 3,980,405 |......ouunnnns 5,000,000 |.eeevunninnns 4,972,198 |oeeeeeiiiinnnn0 oo 3447 o0 [0 1.900 |...... LIRCLCH N 0 AR A1 VA O 95,000 |....02/01/2021 ...|....06/01/2031 ...
361448-BK-8 ..... GATX CORP GATX CORPORATION .. oo |--2.BFE ... ... 97.9480 |...covnnnnnnns 4,652,514 |.... .4,750,000 |.. 4,709,796 |0 3591 |0 [0 e 4.900 |...... 5.016 ....08/08/2022 ...|....03/15/2033 ...
36257@-AA-0 ..... GSW ARENA HOLDINGS LLC e [ 2B PL L ...94.8600 |.........on... 1,897,200 |.... .2,000,000 |.. 402,000,000 |...oeeiiiiinnnnn fovviiiiiiiin0 o0 0 4.150 |...... 4.150 ....09/09/2020 ...|....06/30/2030 ...
366651-AG-2 ..... GARTNER INC Series 144A A1 [ 2.CFE Ll ...90.4410 |..ccornnnnnnns 1,808,828 |.... ....2,000,000 |.. ....2,000,000 |......... 246,220 |......eeceeeeeen0 Joeiiiiiennnn0 o0 e 3.625 |...... 3.625 ....06/15/2021 ...|....06/15/2029 ...
37045X-DH-6 ..... GENERAL MOTORS FINANCIAL CO IN ... A1 [ 2B FE L ...89.8700 |.......oennnns 8,987,024 |.... .. 10,000,000 |.. 9,993,133 [0 e 1,507 [0 0 2.400 |...... 2.417 ....04/06/2021 ...|....04/10/2028 ...
37045X-DP-8 ..... GENERAL MOTORS FINANCIAL CO IN ... A 2B FE L ...88.8980 |...ccevuunnnns 4,444,889 |.... 84,991,228 [0 e 1,708 0 [0 e 2.400 |...... 2.439 ...10/12/2021 ...|....10/15/2028 ...
37045X-ED-4 ..... GENERAL MOTORS FINANCIAL CO IN ... A1 [ 2B FE L . 106.6460 |.............. 2,132,925 |.... 1,994,322 L0 e 442 0 0 6.400 |...... 6.442 ....01/04/2023 ...|....01/09/2033 ...
37045X-EG-7 ..... GENERAL MOTORS FINANCIAL CO IN ... N A |--2.BFE ... . 103.3070 |..ccevnnnnnnns 2,066,132 |.... n1,996,386 |...oooeeeennnnni0 oeeiiiiee 346 [0 [0 e 5.850 |...... 5.885 ....04/03/2023 ...|....04/06/2030 ...
3733IN-AL-5 ... GEORGIA-PACIFIC LLC Series 144A . 1 .1.GFE .. ...92.2390 |. ..6,191,057 |. .6,708,783 |.. .2.100 |......2.115 ....04/27/2020 .. 04/30/2027
37940X-AA-0 ..... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC . 1 .2.CFE .. ...96.9020 |. 112,112,781 |. 12,525,426 |.. ..(23,899) | .2.650 |......2.451 ....02/12/2020 .. 02/15/2025
37940X-A0-5 ..... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC . 1 .2.CFE .. . 101.1650 |. .. 3,034,955 |. . 2,995,490 |.. . 391 ......5.400 |......5.422 ...08/08/2022 .. 08/15/2032 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC/THE N A |- LFFE L ...84.0110 |.oeeeennnnnnns 4,200,552 |.... ....4,089,848 |.......eeinl0 e 5,048 o0 [0 e 2.615 |...... 5.807 ....12/12/2023 ...|....04/22/2032 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC/THE N | LR FE L ...85.9680 |... .. 4,028,389 [oeiiiiiiinnnn0 i 24189 [0 0 3.102 |...... 6.224 ....00/27/2023 ...|....02/24/2033 ...
38869A-AA-5 ..... GRAPHIC PACKAGING INTERNATIONA Series 144A .. N A |- 3.BFE ..|... ...97.4400 |... ... 500,000 |eeeuniieeenn....487,199 [0 16,649 |0 [0 0 [ 4.750 |...... 4.750 ....06/11/2019 ...|....07/15/2027 ...
38937L-AC-5 ..... GRAY OAK PIPELINE LLC Series 144A .. N |- 2.CFE ... . ...94.8480 |... .. 10,000,000 |.......c00eeen 9,994,775 |ooiinniniinninnnl0 [ 2,817 ciiiiil0 feinl0 2.600 |...... 2.630 ....09/11/2020 ...|....10/15/2025 ...
398905-AN-9 ... GROUP 1 AUTO INC Series 144A N A |- 3.BFE ..|... .. 7,017,500 |...92.9250 |... ....7,000,000 |..............6,504,757 |.........560,940 |.......... (3,592) |ccerrrireeeenn0 foiiiiieinnnnnl0 | 4.000 |...... 3.941 . ....10/06/2021 ...|....08/15/2028 ...
40139L-AH-6 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A .... .| 1.BFE ..|... .. 6,988,380 |...89.4970 |... ....7,000,000 |.............. 6,994,023 |.........oeeeenn0 fooiiiniinn 1,647 oiiiiiiininnnl0 [0 s 1.400 |...... 1.425(dJ ....... ... 98,000 |[....06/30/2020 ...|....07/06/2027 ...
40139L-BA-0 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A .... .. 1.BFE ..|... .. 9,960,700 |...88.4300 |.............. 8,842,950 |.... .. 10,000,000 |.. e 9,977,757 o0 e 5548 |0 [0 e 1.250 |...... 1.309 [N ...... ..125,000 |....11/16/2020 ...|....11/19/2027 ...
40139L-BH-5 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A . .. 1.B FE ..|... .. 3,000,000 |. 105.1720 |...eeunnnnnens 3,155,149 |.... 403,000,000 [.onieiiiiinnnnn orviiiiiinnd0 o0 0 5.737 |...... 5.737 ....00/27/2023 ...|....10/02/2028 ...
404119-CJ-6 . HCA THE HEALTHCARE CO HCA INC ... .. 2.CFE .. ...92.2880 |. ..4,291,382 |. . 4,630,752 |.. .3.375 |...... 3.463 ....08/08/2023 .. 03/15/2029
41242%-BE-1 ... HARDIVOOD FUNDING LLC . .. 1.G FE .. ...98.8190 |. .. 3,458,665 |. .3,500,000 |.. .3.180 |......3.180 ....06/07/2017 .. 06/07/2024
41242%BK-T7 ..... HARDIVOOD FUNDING LLC . .. 1.G FE .. ...96.7600 |. .. 6,434,540 |. 7,013,982 |.. .3.860 |......2.546 ....10/28/2020 .. 06/07/2028
41242*-BR-2 . HARDIVOOD FUNDING LLC . .. 1.G FE .. ...93.2150 |. ..4,660,750 |. .5,000,000 |.. .2.600 |......2.600 ....06/08/2020 .. 06/07/2027 ...
41242%-B7-4 . HARDIVOOD FUNDING LLC . .. 1.G FE .. ...90.8500 |. ..1,817,000 |. .2,000,000 .2,000,000 |.. ......2.370 |......2.370 ...06/07/2021 .. 06/07/2028 ...
413086-AH-2 ..... HARMAN INTL IND, INC .... | LR FE L ...98.4750 |.....counnnnns 3,938,990 |.... .4,000,000 |.. 4,010,083 [oeniiiiiiinnn0 o (9,529) vl o0 4.150 |...... 3.895 ....03/05/2019 ...|....05/15/2025 ...
42824C-BK-4 ... HEWLETT PACKARD ENTERPRISE CO . |--2.BFE ... ...93.1630 |... .... 13,974,455 |.... 15,000,000 |.. ...14,989,163 |.....ccevvnnenn0 foeeeinn 4,680 [oeeenieieiinl0 [0 e 1.750 |...... 1.783 ....07/14/2020 ...|....04/01/2026 ...
437076-CE-0 ..... HOME DEPOT INC | LR FE L ...87.5820 |.......oennnns 7,882,418 |.... .9,000,000 |.. ... 8,962,902 [oiiiiiiinnnn0 8,595 [0 0 0.900 |...... 1.000 ...01/06/2021 ...|....03/15/2028 ...
438516-CN-6 ..... HONEYWELL INTERNATIONAL INC vee |- 1.F FE ). . 100.7130 |ooeeeennnnnnns 5,035,626 |.... ....5,000,000 |.. 4,958,517 [0 e 2,467 o0 [0 4.500 |...... 4.604 ....06/12/2023 ...|....01/15/2034 ...
443510-AH-5 ... HUBBELL INC HUBBELL INCORPORATED veo |- 2.AFE L) . ...94.4910 |....oovnnnnnns 9,449,084 |.... .. 10,000,000 |.. ...10,170,897 |.evvvvvvnnnnnn0 o (48,238) [eeeenieeeennnnl0 o0 e 3.150 |...... 2.613 ....02/06/2020 ...|....08/15/2027 ...
444859-BT-8 ..... HUMANA  INC |--2.BFE ... .. 5,005,800 |...96.2000 |.............. 4,809,981 |.... ....5,000,000 |.. 05,004,494 |0 e (738) [0 [0 e 3.700 |...... 3.681 ...08/22/2022 ... |....03/23/2029 ...
450636-AA-3 . ITR CONCESSION CO LLC Series 144A .2.BFE .. . 10,214,862 |...95.6570 |. .10,235,257 |. 10,700,000 10,414,272 |.. 4197 |......6.041 ... 11/02/2022 .. 07/15/2025 ...
450636-C*-4 . ITR CONCESSION CO LLC .. 2.BFE .. . 12,000,000 |...94.5640 |. .11,347,680 |. 12,000,000 |.. .2.990 |......2.991 ....12/10/2019 .. 12/10/2026
450636-D#-9 . ITR CONCESSION CO LLC ..2.BFE .. 5,000,000 |...91.1800 |. .. 4,559,000 |. .5,000,000 |.. .3.170 |......3.170 ...08/16/2022 .. 03/15/2029
45687V-AB-2 ..... INGERSOLL RAND INC . .2.CFE .. 4,863,650 |. 105.8870 |. .. 5,204,338 |. .4,866,556 |.. .5.700 |......6.070 ....09/26/2023 .. 08/14/2033
457030-AK-0 ..... INGLES MKTS INC Series 144A . .3.BFE .. 1,579,640 |...88.5110 |. .. 1,384,307 |. . 1,384,307 |.. ......4.000 |......3.851 ....08/05/2021 .. 06/15/2031 ...
457187-AB-8 ..... INGREDION INC oo |--2.BFE ... 4,598,250 |...95.7020 [...ceeeeennnnn 4,785,110 |.... 4,843,288 o0 el 52,514 |0 [0 e 3.200 |...... 4.424 ...11/28/2018 ...|....10/01/2026 ...
458140-B0-2 ..... INTEL CORP INTEL CORPORATION ... veo |- 1.F FE L), ...4,491,2251...98.1000 |.............. 4,414,508 |.... 4,495,662 |o..oeiiiinnnnn0 1,289 L0 0 3.750 |...... 3.782 ....03/20/2020 ...|....03/25/2027 ...
45866F-AV-6 ..... INTERCONT INENTALEXCHANGE INC ... |- 1.GFE L. . 17,164,946 |...99.7030 |... ...17,348,318 |.... LA7,211,075 [0 229,683 el 0 o0 e 4.350 |...... 4.576 ...06/16/2022 ...|....06/15/2029 ...
INTERNATIONAL BUSINESS MACHINE INTERNATIONAL
459200-KU-4 ... BUSINESS MACHINE A [ 1GFE L .... 14,892,150 |...98.4100 |... ... 14,761,425 |.... ...15,000,000 |.. ...14,904,784 O e 8,928 |0 o0 e 4.400 |...... 4.490 ....07/20/2022 ...|....07/27/2032 ...
459506-AP-6 ..... INTERNATIONAL FLAVORS & FRAGRA Series 144A .. A1 [ 2.0 FE L .. 13,188,858 |...87.7620 |... ....11,409,068 |.... ...13,000,000 |.. ...13,111,384 JLON U ;o I )N N | I RPN | ) AN 1.832 |...... 1.587 ....06/14/2021 ...|....10/15/2027 ...
46266T-AB-4 ..... 2 e |- 2.CFE ... . 102.0110 |ooeeevnnnnnnns 5,100,538 |.... .... 4,999,650 JLO N I | [ APPSR | B ISP | B AU 5.700 |...... 5.702 . ....05/18/2023 ...|....05/15/2028 ...
46266T-AD-0 ..... IQVIA INC Series 144A ... A1 [ 3B FE L . 102.9190 |....covvnnnnns 3,602,171 |.... ....3,511,129 JLUJ PR ( < VA DN PO | RPN | ) AN 6.500 |...... 6.415 [MN ...... .. 108,694 |....05/18/2023 ... |....05/15/2030 ...
466313-AH-6 ..... JABIL CIRCUIT INC .eeeeeeeeee e e eeeeee e e e eees foen e A1 2.0 FE Ll .. 5,576,700 |...95.4680 |.............. 4,773,392 |.... ....5,314,889 0 [ (78,993) |0 [0 e 3.950 |...... 2.205 | ....... .. 197,500 |....08/04/2020 ...|....01/12/2028 ...
466313-AM-5 ..... JABIL CIRCUIT INC .uuuiiviiviiniiiiiiniiiniiiiiiinienes foan oae 1. ... 2.CFE ..|... ...4,979,100 )...97.4520 |.............. 4,872,614 |.... .... 4,985,552 O 3899 0 0 4.250 |...... 4343 |WN ...... .. 212,500 |....04/20/2022 ...|....05/15/2027 ...
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46647P-BF-2 ..... JPMORGAN CHASE & CO T LEFE L 15,104,880 |...97.4610 |............. 14,619,208 |.....ccce 15,000,000 |..evennennens 15,018,491 |.ooeveveennnnnn 0 foenens (23,021) |0 o0 s 2.301 |...... 2142 (A0 oo i 72,865 i 345,150 |....02/12/2020 ...|....10/15/2025 ...
46647P-BT-2 ..... JPMORGAN CHASE & CO ... N A |- LFFE L .. 4,000,000 |...92.6220 |....ennnnnnnn 3,704,869 |.... .4,000,000 |.. .... 3,999,882 e (88) [0 0 [ 1.045 |...... 1.044 [N ...... ... 41,800 |....11/12/2020 ...|....11/19/2026 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO ... N | LEFE L .. 5,000,000 |...88.7530 |......nnnns 4,437,644 |.... 4,999,735 [0 e (104) L0 [0 2.069 |...... 2.067 | ....... .. 103,450 |....05/24/2021 ...|....06/01/2029 ...
46647P-DA-1 ..... JPMORGAN CHASE & CO ... N A |- LEFE L. .. 5,000,000 |...98.3870 |.......eneeeen 4,919,327 |.... 425,000,000 |...eeeeernneenn o0 0 o0 e 4.323 |...... 3.953 | AO ...... ....04/19/2022 ...|....04/26/2028 ...
46647P-DH-6 ..... JPMORGAN CHASE & CO .vvvveneviiiiiinieecceiieeeeceaaas fen e N | LEFE L ...99.0060 |........oennns 4,950,313 |.... +..5,000,000 |...ooeerivnnnnn ooviiiiiinnd0 o0 0 4.912 |...... 4823 ....... ....07/18/2022 ...|....07/25/2033 ...
476556-DC-6 ..... JERSEY CTL PWR & LT CO Series 144A .....ccovveueveees foun e N A |- 2.AFE L. . ...97.8790 |.oeeeennnnnnns 4,893,959 |.... 05,021,891 [0 e (11,395) [0 el 0 e 4.300 |...... 4.047 (W ....... ...02/05/2019 ...|....01/15/2026 ...
481216-AG-6 ..... JRD HOLDINGS LLC ..2.BPL ..|.. .. 8,000,000 |...89.3560 |.............. 7,148,480 |.... +...8,000,000 |...oeeriennnnnn Jooviiiiiiinn0 o0 0 2.300 |...... 2.300 ....11/18/2020 ...|....11/18/2027 ...
481210-AN-1 ... JRD HOLDINGS LLC .... ..2.BPL ..|.. .. 4,000,000 |...81.2500 |......eeneeeen 3,250,000 |.... 14,000,000 [...ieeeeenieen0 o0 0 o0 2.680 |...... 2.680 ....10/14/2021 ...|....10/14/2031 ...
4824201-AC-0 ... KBR INC Series 144A .3.CFE .. ...92.8640 |. ..3,714,541 |. 3,714,541 |.. 4.750 |......3.990 ....10/14/2021 .. 09/30/2028
485134-BM-1 ..... EVERGY METRO KANSAS CITY POWER & LIGHT CO 1.FFE .. ...99.1170 |. .. 7,929,361 |. 7,812,189 |.. .5.300 |......5.509 ....02/24/2023 .. 10/01/2041
49271V-AP-5 . KEURIG DR PEPPER INC . .2.BFE .. ...97.6040 |. ..4,880,202 |. . 4,992,659 |.. ......3.950 |......3.981 ....04/07/2022 .. 04/15/2029 ...
49326E-EK-5 ... KEYCORP .. 2.BFE ..|... L..90.1130 |ooeeiinninnnns 9,011,305 |.... .. 10,000,000 |.. .. 10,101,687 e (29,908) [oeeieiiee 0 |0 [ 2.250 |...... 1.927 [AO ...... ...06/03/2020 ... [....04/06/2027 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP Series 144A .. |- 2.AFE L L..93.1730 |.ooeieinnnnnns 3,726,915 |.... .4,000,000 |.. 4,083,271 [0 [QECTRISC N PO | I RPN | ) AN 2.742 |...... 2.380 [FA ...... ....08/26/2019 ...|....08/15/2026 ...
49338L-AB-9 ..... KEYSIGHT TECHNOLOGIES INC |--2.BFE ... ...98.9940 |....coonnnnnns 1,732,397 |.... .1,750,000 |.. ...1,760,348 |...ooeeeennnnn 0 [ (17,221) [eeeeeeeeceee 0 o0 s 4.550 |...... 3.519 A0 ...... ....10/05/2017 ...|....10/30/2024 ...
49456B-AX-9 ..... KINDER MORGAN INC .. |- 2.BFE ... ...99.6400 |.........onnn. 4,981,998 |.... .5,000,000 |.. 4,984,904 [0 i T4 0 0 5.200 |...... 5.241( ....... ...01/26/2023 ...|....06/01/2033 ...
502431-AQ-2 ... HARRIS CORP e |1 i |- 2.B FE Lo . . 104.0770 |..ccvvnnnnnnns 5,203,840 |.... .5,000,000 |.. 4,865,578 |.oiiiiiiie0 i 2,978 |0 [0 e 5.400 |...... 5.769 [ ....... ....09/27/2023 ...|....07/31/2033 ...
50249A-AL-T7 ..... LYONDELLBASELL INDUSTRIES NV ....vvivviiniiiiiiiinnnn foee ven | s T L 2BFE | 9,981,610 |. 104.7490 |............. 10,474,896 |............ 10,000,000 |.............. 9,982,466 |.....ooeeevnnnnnn foriiiiinnnn 856 |0 [0 5.625 |...... 5.649 [MN ... |oevvrnnneeen 71,875 | 275,000 |....06/02/2023 ... |....05/15/2033 ...
LABORATORY CORPORATION OF LABORATORY CORPORATION OF
50540R-AT-9 ..... RN IR RN T L 2BFE | 3,471,860 |...98.3570 |.....euvvnnnnn 3,442,486 |......ouunnnn. 3,500,000 |.....ccvunnnns 3,496,272 |oeeevviinnnnnn0 e 5,444 0 0 3.250 |...... 3.413 113,750 |....03/27/2019 ...|....09/01/2024 ...
512807-AV-0 ..... LAM RSRCH CORP LAM RESEARCH CORPORATION ... N A .. 1.G FE ..|... 4,656,450 |...86.1750 |[.....ceeunnnns 4,308,741 |.... .5,000,000 |.. 4,726,821 o0 038,056 [0 [0 e 1.900 |...... 2.83%2 ... 95,000 |....02/16/2022 ...|....06/15/2030 ...
513075-BZ-3 ..... LAMAR MEDIA CORP. ..ovvvvniiiiiiiininnnns . 1 .3.CFE .. 2,823,750 |...88.9480 |. .. 2,668,435 |. .3,000,000 . 2,668,435 |.. ... 3,625 |......4.427 108,750 |....02/02/2022 .. 01/15/2031 ...
513272-AD-6 ..... LAMB WESTON HOLDINGS INC Series 144A .........coeeesfonn e T | ..3.CFE ..|... .. 3,000,000 |...92.2600 |.............. 2,767,790 |.... .3,000,000 |.. 2,767,790 e 113,360 |oeeeviiiieeeeen0 0 o0 e 4125 |...... 4.125 .. 123,750 |....10/19/2021 ...|....01/31/2030 ...
LEGGETT AND PLATT INCORPORATED LEGGETT AND PLATT
524660-AX-5 ..... INCORPORATED N A .. 2.CFE ..|... 4,962,010 |...98.0840 |........enn... 4,904,190 |.... 4,993,398 o0 i 6,500 [0 [0 e 3.800 |...... 3.939 ....08/29/2019 ...|....11/15/2024 ...
52532X-AF-2 . LEIDOS INC ... ...95.7770 |. ..4,788,870 |. . 4,756,934 |.. .4.375 |......5.284 ....07/25/2022 .. 05/15/2030
53154*-AN-5 . LIBERTY UTILITIES FINANCE GP1 . ...96.1780 |. .. 7,694,240 |. .8,034,711 |.. ......3.940 |......3.800 ....05/02/2019 .. 04/30/2027 ...
536797-AG-8 ..... LITHIA MOTORS INC Series 144A .... ...90.9690 |........eunnns 9,096,937 |.... ....9,096,937 |.........847,648 |........... 6,189 |..c..ooerrnninn 0 foriiiiiiinnn0 e 3.875 |...... 3.954 . ....02/02/2022 ...|....06/01/2029 ...
548661-DX-2 ..... LOWES COMPANIES INC ... L..87.9750 |..ceevnnnnnnns 8,082,264 |.... 9,182,432 [0 e 1,029 [0 [0 e 1.300 |...... 1.312 .. 119,431 |....12/02/2020 ... |....04/15/2028 ...
548661-ED-5 ..... LOWES COMPANIES INC ... ...88.3780 |.....covnnnnns 3,535,122 |.... 03,993,872 [0 1,289 L0 0 1.700 |...... 1.734 ... 68,000 |....09/13/2021 ...|....09/15/2028 ...
548661-EG-8 ..... LOWES COMPANIES INC ... ...96.4300 |....covnnnnnns 4,512,941 |.... 877,710 [0 o656 [0 [0 e 3.350 |...... 3.366 .. 156,780 |....03/22/2022 ... |....04/01/2027 ...
548661-EL-7 ..... LOWES COMPANIES INC ... . 102.0660 |.............. 2,551,638 |.... 2,494,483 o0 891 0 0 5.000 |...... 5.030 .. 137,847 |....09/06/2022 ... |....04/15/2033 ...
55336V-AA-8 ..... MPLX LP . ...98.5240 |......ouennnnt 5,911,420 |.... . .. ....6,015,495 [...ooeiiiiiinn 0 e (16,879) [0 [0 e 4.000 |...... 3.701 |FA ...... . .. 240,000 |....03/29/2019 ...|....02/15/2025 ...
55336V-BU-3 ..... MPLX LP . ...98.1080 |....ccvvnnnnns 5,641,215 |.... .5,750,000 |.. 5,721,186 [0 e 2714 0 0 4.950 |...... 5.022 MS ...... ... 94,875 |... ..300,438 |....08/08/2022 ...|....09/01/2032 ...
55903V-BB-8 ..... MAGALLANES INC ..eeeeeeeeeeeeee e e e e feen e ...94.9600 |............. 11,395,217 oo 12,000,000 |-eevennneenes 11,698,522 |.ooevvvveeeeeenn0 e 83,702 [0 el s 4.054 |...... 4.597 [MS .oooen oeeeniiiees 143,241 |oeeeeenee 243,240 |....05/01/2023 ...|[....03/15/2029 ...
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF MIDSTREAM
56540#-AA-3 ..... INVESTMENT ...94.9150 |...coonnnnnnns 2,105,646 |.... 2,218,454 |.. +..2,105,646 |.......... 15,640 |..ecoeeeiieieen0 foiiiiiiinnl0 o0 e 4.560 |...... 4.562 ... 49,457 |... ..101,162 |....09/28/2018 ...|....09/30/2025 ...
571676-AV-7 ..... MARS INC Series 144A . . 101.0170 |. ..5,050,847 |. .5,000,000 . 4,992,539 |.. 4.750 |......4.770 . 46,840 118,750 |....04/17/2023 .. 04/20/2033 ...
571748-BF-8 ..... MARSH & MCLENNAN CO INC . ...99.5930 |. .. 4,979,654 |. .5,000,000 .4,999,8%8 |.. .3.875 |......3.885 . 57,049 193,750 |....01/09/2019 .. 03/15/2024
573284-A0-9 . I ] P RN ...95.7420 |. .. 4,787,104 |. .5,000,000 4,998,716 |.. .3.450 |......3.458 172,500 |....07/30/2019 .. 06/01/2027
5762911-CE-8 ..... [MASSMUTUAL GLOBAL FUNDING Il eveveeeeeeeeniieeeceenan o e ...98.6160 |. ..4,930,792 |. .5,000,000 . 4,999,882 |.. e eeenn 2.755 137,500 |....06/19/2017 .. 06/22/2024 ...
5762911-CG-3 ..... MASSMUTUAL GLOBAL FUNDING Il Series 144A . ...97.8600 |.......oennnns 6,850,221 |.... .7,000,000 |.. 6,931,221 [0 o 64,344 0 0 2.950 |...... 3.935 .. 206,500 |....11/19/2018 ...|....01/11/2025 ...
5762911-CQ-1 ..... MASSMUTUAL GLOBAL FUNDING Il Series 144A .... ...93.3500 |... ....21,946,598 |.... 23,510,000 |.. ...23,730,036 |.....cceevnnnenn foeeeennn (69,964) |oeeeniiiinnnnnl0 o0 e 2.350 |...... 2.029 .. 552,485 |....06/03/2020 ... |....01/14/2027 ...
576360-AR-5 ..... MASTERCARD INC ...97.0560 |.......oonnnns 1,455,846 |.... .1,500,000 |.. 1,497,045 L0 892 0 0 3.300 |...... 3.345 ....03/24/2020 ...|....03/26/2027 ...
579780-AM-9 ..... MCCORMICK & COMPANY INCORPORAT ... ...98.4150 |...covnnnnnnns 4,182,628 |.... .4,250,000 |.. 4,250,144 o0 e (1,435) [0 [0 e 3.150 |...... 3.115 ...03/27/2019 ...|....08/15/2024 ...
581557-BU-8 ..... MCKESSON CORP U | I e . 102.9130 |...covvnnnnnns 8,747,563 |.... .8,500,000 |.. ....8,281,380 [.oooviiininnnn0 et 5,820 [0 o0 5.100 |...... 5.448 ....00/26/2023 ...|....07/15/2033 ...
58174#-AE-4 ..... MCKINSEY & €O ...iieeeeenneieernnnnareeernennaseeernnnnaasfonn o 1. [ PP 6,000,000 |...96.5110 |........c..... 5,790,660 |......ccennnnn 6,000,000 |..eeuuunnens 6,000,000 J.eeveeneeeeeenn0 fooeiiiiiiiiee0 v 0 0 2.520 |...... 2.520 151,200 [....06/11/2020 ...|....06/11/2025 ...
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58174#-AF-1 ..... MCKINSEY & CO ..vvvvvvnieiiiiiiineevceniieeeecvnvneess foes e e | s LTEPL e 3,000,000 |...93.8030 |.............. 2,814,090 [oiiriennnnn 3,000,000 |.eevvunnienns 3,000,000 |oevevenrirrennnn0 fooiiiiiiiiiinn0 0 o0 2.700 |...... P2 (V[0 ) R FO 4,500 ....06/11/2020 ...|....06/11/2027 ...
58933Y-BK-0 ..... MERCK & CO INC |- LEFE L. . 100.8490 |.............. 5,042,446 |.... .5,000,000 |.. 4,995,821 [0 e 221 [0 0 e 4.500 |...... 4.511 veen 27,500 |... ....05/08/2023 ...|....05/17/2033 ...
59217G-CT-4 ..... METROPOL ITAN LIFE GLOBAL FUNDI Series 144A . .| 1.DFE ..|... ...99.9560 |..........n.n. 1,999,120 |.... 1,999,990 [0 382 o0 0 3.600 |...... 3.618 .... 34,000 |... ...01/08/2019 ...|....01/11/2024 ...
592176-FQ-7 ..... METROPOLITAN LIFE GLOBAL FUNDI Series 144A . N .- 1.DFE ..|... . 103.0730 |..ceevnnnnnnns 5,153,647 |.... 4,962,807 |oeeeeeiiienn0 e 1,857 el [0 5.400 |...... 5.582 ... 81,750 |[... ....00/27/2023 ...|....09/12/2028 ...
594918-8B-9 ..... MICROSOFT CORP N | TAFE L ...97.8540 |......ounnnnns 3,914,160 |.... 3,973,991 [0 22,570 [0 0 2.700 |...... 3.300 ... 41,700 |... 108,000 |....06/27/2018 ...|[....02/12/2025 ...
595112-BP-7 ..... MICRON TECHNOLOGY INC ... N A .. 2.CFE ..|... . ...98.1500 |...ccvvnnnnnns 2,944,496 |.... 02,999,995 [oiiiiiiiieeen0 2 o0 0 e 4.185 |...... 4.185 e 47,430 ... .. 125,550 |....07/10/2019 ...|....02/15/2027 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC ... N .. 5,104,800 |. 104.5630 |...........een 5,228,168 |.... +...5,099,089 |....ooeevvnnnnn Joeveenesn (5,711 il o0 e 5.875 |...... 5.589 ...115,868 |... .. 146,875 |....04/05/2023 ...|....02/09/2033 ...
59833C-AA-0 ..... MIDWEST CONNECTOR CAPITAL COMP Series 144A .. N A ...4,989,900 |...99.3930 |..eeunnnnnnnn 4,969,667 |.... 4,999,461 [0 e 2,114 0 [0 3.900 |...... 3.944 ... 48,750 |... ....08/07/2019 ...|....04/01/2024 ...
60081H-A*-9 ..... MILLIKEN & COMPANY .... 6,000,000 |...92.3830 |. .. 5,542,980 |. .6,000,000 |.. .0 .2.080 |......2.080 . 26,347 ....10/18/2021 ..
60081H-AG-7 ..... MILLIKEN & COMPANY . . ...89.1220 |. ..4,456,100 |. .5,000,000 |.. 0] .2.400 |......2.400 . 25,333 ....10/18/2021 ..
60871R-AG-5 ..... MOLSON COORS BREWING CO . 1 ...95.8020 |. ..4,790,076 |. .5,064,416 |.. ..(26,989) |. .3.000 |......2.419 . 69,167 ....02/12/2020 .. .
609207-AR-6 ..... MONDELEZ INTERNATIONAL INC .. N A ...97.4840 |....cooeeen.nt 7,798,730 |.... 7,985,803 |...eieieinnnn0 [ 6,335 |oeeeiiieeeennnd0 oo l0 e 3.625 |...... 3.713 111,167 ... . ...02/11/2019 ...|....02/13/2026 ...
617446-8J-1 ..... MORGAN STANLEY ... N .. 3,800,000 |...98.3930 |.....eunnnns 3,738,918 |.... 203,800,002 [o..niviiiiinnnn0 v o0 0 2.720 |...... 2.720 ... 45,651 [... .. 103,360 |....07/18/2019 ...|....07/22/2025 ...
61747Y-EH-4 ..... MORGAN STANLEY ... N A .. 5,000,000 |...83.0400 |.............. 4,151,980 |.... 4,999,812 [0 e (86) [0 [0 e 2.511 |...... 2.509 ... 24,761 |... .. 125,550 |....10/14/2021 ...|....10/20/2032 ...
61747Y-EK-7 ..... MORGAN STANLEY ... N .. 5,000,000 |...92.9130 |....eunnnnnnns 4,645,639 |.... +..5,000,000 |...ooeeviinnnnnn oeviiiiiiin0 o0 0 2.475 |...... 2.249 .... 55,000 |... .. 123,750 |....01/19/2022 ...|....01/21/2028 ...
61747Y-ER-2 ..... MORGAN STANLEY ... N A .. 5,000,000 |...97.8030 |...euunnnennn 4,890,135 |.... 45,000,000 |...oeeeeennnenn o0 0 o0 e 4.210 |...... 3.864 ... 41,515 |... ..210,500 |....04/18/2022 ...|....04/20/2028 ...
61747Y-EU-5 ..... MORGAN STANLEY ... N .. 5,000,000 |...97.6620 |.............. 4,883,114 |.... +..5,000,000 |...oeeiiinnnnnn ooviiiiiiiin0 o0 0 4.889 |...... 4.802 ... 109,323 |... .. 244,450 |....07/18/2022 ...|....07/20/2033 ...
61747Y-FE-0 ..... MORGAN STANLEY ... N A .. 5,000,000 |. 100.0320 |-.eeeunnnnnenn 5,001,584 |.... 425,000,000 |...eeeeernneenn o0 0 o0 e 5.250 |...... 5.250 ... 51,042 |... .. 131,250 |....04/19/2023 ... |....04/21/2034 ...
624758-AF-5 ..... MUELLER WATER PRODUCTS INC Series 144A .............. [oee ... N ...91.6300 |.....counnnnns 5,497,818 |.... ....5,497,818 |.........217,452 |...........5,526 [occooiiiiinnnnnn0 [0 e 4.000 |...... 4.119 .... 10,667 |... ....02/07/2022 ...|....06/15/2029 ...
626738-AF-5 ..... MURPHY OIL USA INC Series 144A ... 1 ...87.4940 |. ..4,374,713 |. 4,374,713 |.. .3.750 |......3.765 . 70,833 ....05/12/2021 .. 02/15/2031
62027#-AK-2 ..... NFL VENTURES LP .. ...93.4400 |. ..2,644,641 |. . 2,830,309 |.. L0 .2.730 |......2.730 ....11/03/2016 .. 04/15/2031
62927@-AB-4 ..... NHL US FUNDING LP ...98.2510 |. .. 4,912,550 |. 5,138,612 |.. .. (47,497) | .4.330 |......3.283 ....07/01/2019 .. 09/29/2026
62927@-AF-5 ..... NHL US FUNDING LP evvvveiiiiiiiinieccieii i [ e ...93.3%0 |. ..2,801,880 |. .3,000,000 .3,000,000 |.. L0 .3.040 |......3.052 ....08/13/2020 .. 08/13/2027 ...
63615#-AG-6 ..... NATIONAL FOOTBALL LEAGUE ......ceeeeememnereeemenineees oo ven | s ...99.9200 |... 745,320 |.... L.745,917 |.. 750,591 e (9,96) |oeeeeieeeee0 [0 | 5.600 |...... 3.039 ...03/22/2017 ...|....08/31/2024 ...
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS
636180-BQ-3 ..... COMPANY .. e e e e e eeenes foe vee | s T |- 2.CFE . |oieeeeennnnn 3,164,550 |. 100.0720 |.....ceeennnn. 3,002,159 |..ccevrnennnns 3,000,000 |-eeveunnnnnn 3,063,093 |....ooeeeeennnnn0 foeeeeenn(30,178) |eveieieeeenl0 o0 e 5.500 |...... 4.368 [JJ ooooees oo 76,083 [.coeieeennnnns 165,000 |....06/08/2020 ...|[....01/15/2026 ...
63636#-AA-4 ..... NATIONAL HOCKEY LEAGUE .... 2.APL .. 5,000,000 |...98.4200 |.............. 4,921,000 |.... .5,000,000 |.. +..5,000,000 |...ooeeviinnnnnn oeviiiiiiin0 o0 0 3.330 |...... 3.331 (D ....... .. 166,500 |....08/10/2017 ...|....08/10/2024 ...
63636#-AG-1 ..... NATIONAL HOCKEY LEAGUE .... 2.APL .. 5,000,000 |...93.8420 |......enneeee. 4,692,100 |.... .5,000,000 |.. 45,000,000 |...oeeeevnneeni0 o0 0 o0 e 3.150 |...... 3.150 (D ....... .. 157,500 |....12/29/2020 ... |....01/06/2028 ...
NATIONAL RURAL UTILITIES COOP NATIONAL RURAL
637432-NZ-4 ..... UTILITIES COOPE ....eeeeeeieeeeeennieeeeeeemne e e eeeemns fo ven | s Tons TEFE | 5,480,145 |...94.9940 |.............. 5,224,697 |..cevvvnnnnnns 5,500,000 |....ccvvennnns 5,482,085 |......cccevneenn0 foeeennnnnns 1,618 |oeeeeiiees (VI 0 |oueeen 4.150 |...... L3 (o7 (V) U IO 10,144 |....coeeeeeees 228,250 |....08/10/2022 ...|....12/15/2032 ...
NEW JERSEY RSRCE CORP NEW JERSEY RESOURCES
646025-F*-2 ..... CORPORAT I et N PO 6,000,000 |. 105.5080 |......ccevnnn 6,330,480 [..eueieeennnnn 6,000,000 |-eevvunnnnnnnn 6,000,000 |-evveuneeeeeennn0 fooeeiiiiiiiin 0 0 0 |l 6.140 .ol 6.140 | D .oovven |ovenieeeeennn 16,378 [ 368,400 |....12/15/2022 ... |....12/15/2032 ...
649322-AG-9 ... NEW YORK PRESBYTERIAN HOSP ...81.4900 |.......oennnns 1,507,568 |.... .1,850,000 |.. 1,850,000 [.eniiiiiiiennn0 o0 o0 0l 10651 1.651 ... 30,544 |....08/12/2020 ...|....08/01/2030 ...
64952li-CH-4 ... NEW YORK LIFE GLOBAL FUNDING Series 144A .... ...94.3330 |..ccornnnnnnns 5,990,143 |.... .6,350,000 |.. 26,128,362 [oooeeeeennenn0 e 81,740 [0 002,350 e 3.807 .. 149,225 |....12/03/2018 ...|....07/14/2026 ...
649521i-DL-4 NEW YORK LIFE GLOBAL FUNDING Series 144A .... . ...96.9100 |.....counnnnns 4,845,519 |.... ....4,996,045 [.ooeiiiiinnn0 3,659 [0 oiiil00002.000 . 2.076 ..100,000 |....01/14/2020 ...|....01/22/2025 ...
6495211-DS-9 ..... [NEW YORK LIFE GLOBAL FUNDING Series 144A . . 19,966,200 |...80.3350 |. .16,067,018 |. 19,977,235 |.. .1.218 240,000 |....08/04/2020 .. 08/07/2030 ...
649521-EZ-2 . NEW YORK LIFE GLOBAL FUNDING Series 144A . 7,030,349 |...98.6960 |. .. 7,115,984 |. .7,210,000 7,034,732 |.. .4.878 112,486 |....09/27/2023 .. 01/28/2033 ...
65473P-AP-0 . NISOURCE INC. NISOURCE INC ..... 2,988,810 |. 103.4060 |. ..3,102,171 |. .3,000,000 .2,989,429 |.. .5.448 .90,900 |....05/30/2023 .. 06/30/2033
655844-CT-3 . NORFOLK SOUTHERN CORPORATION 4,999,250 |. 105.9860 |. .. 5,200,312 |. .5,000,000 . 4,999,250 |.. .5.553 .0 [.... 1172072023 .. 03/15/2034
665228-C-9 . NORTHERN ILLINOIS GAS COMPANY . . 10,553,500 |...95.2610 |. ..9,526,100 |. 10,000,000 10,235,081 |.. ......1.684 266,000 |....06/12/2020 .. 06/20/2026 ...
665228-H*-6 ..... NORTHERN ILLINOIS GAS COMPANY .... .. 2,000,000 |...94.3160 |.............. 1,886,320 |.... +.2.2,000,000 [.eeeiiiinnennn Joeviiiiiiin0 o0 0l 12420 ). 1.421 ....08/31/2020 ...|....08/31/2025 ...
665228-J#-0 ..... NORTHERN ILLINOIS GAS COMPANY .... .. 3,000,000 |...87.7980 |...euunnneenn 2,633,940 |.... 123,000,000 [...oeeeeeenienn0 o0 feiel0 o0 U770 ) 1.770 . ...10/28/2021 ...|....10/28/2028 ...
665228-K@-0 ..... NORTHERN ILLINOIS GAS COMPANY .... .. 5,000,000 |...78.5740 |......vnnnnnn 3,928,700 |.... +...5,000,000 [...eereivnnnnnn Joeviiiiiiin0 o0 0000002190 . 2.190 .. 109,500 |....08/31/2021 ...|....08/31/2033 ...
66775V-AB-1 ..... NORTHWEST PIPELINE LLC ...98.9320 |....coennnnnns 4,946,592 |.... . .. ....4,969,889 |......coevnienn0 e 8,479 o0 e l0 1112040000 - 4.200 (A0 ...... ..200,000 |....12/13/2018 ...|....04/01/2027 ...
66815L-2D-0 ..... NORTHWESTERN MUTUAL GLOBAL FUN Series 144A B ...88.0120 |.....counnnnns 4,400,615 |.... .5,000,000 |.. 4,997,084 [0 e B4 0 0l 10700 . 1.714 D ....... ... 85,000 [....05/24/2021 ...|....06/01/2028 ...
66989H-AJ-7 ..... NOVARTIS CAPITAL CORP ......eeeeeevuuuseeremmnnnnnaeeennns foon ven [ nnnees 1 s L..97.3120 |..oooiininnnns 4,865,587 |...ooeeeennnnn 5,000,000 |.eevvunnianns 4,955,718 |oeeeieeeennnnn0 oo 22,841 |0 0 00282000 3.489 [MN ... [eeeeeaeen.. 17,083 |ooiiiiines 150,000 |....06/27/2018 ...|[....11/20/2025 ...
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67022%-AJ-2 ..... NSTAR GAS 00 +.voveverererreeeeesesesesnenensssnssesesnsnes foon coe | oeeens | evererens o AFZ e, 10,000,000 |...94.3660 |.............. 9,436,600 [............ 10,000,000 ... 10,000,000 [..vvvvevvereienc0 fovreriiieieen0 o0 [0 o 4.400 |...... 4,400 [FA woveee foorerernn 183,333 |ovurvcvrannn 444,444 |....07/29/2022 ...|....08/01/2032 ...
670346-AR-6 ..... NUCOR CORP NUCOR CORPORATION ... vee |- 1.GFE ... . 13,269,840 |...96.0420 |... .... 12,485,397 |.... 13,000,000 |.. L A3,075,171 [0 e (85,501) [0 [0 e 2.000 |...... 1.560 | D ....... ... 21,667 |... ..260,000 |....06/03/2020 ...|....06/01/2025 ...
67103H-AE-7 ..... OREILLY AUTOMOTIVE INC 2 .. |- 2.AFE L .. 5,005,800 |...97.2220 |....eunnnnnnnn 4,861,102 |.... .5,000,000 |.. 05,002,043 [oeniiiiiniennn0 o (91 0 0 3.550 |...... 3.530 MS ...... ... 52,264 |... .. 177,500 |....05/16/2019 ...|....03/15/2026 ...
681919-BA-3 ..... OMNICOM GRP INC. .eeeeeeeeenieeeeeenneeeeeeenmeeeeees oo ven | s Tons L 2AFE e 8,876,470 |...98.4120 |.............. 8,857,108 |...ccevvennnns 9,000,000 |eevvunnanenn 8,979,316 |[...cevvveeeeeenn0 e 21,547 [0 |0 3.650 |...... 3.907 [MN .oooen foreeiiniins 54,750 |eevrrnnnnnnns 328,500 |....038/27/2019 ... |....11/01/2024 ...
ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC
68233J-Ca-1 ..... DELIVERY COMPAN ....eeeeeeeeeemnneeeeeemneeeeeemnns oo ven | eeeee | s e L e 1,000,000 |. 101.3350 |.....cceunnnns 1,013,350 [oeeeeeennnnn 1,000,000 [...eoeeeennnnn 1,000,000 |-eveeneeeennnnnn 0 fooeereeemnieend0 o0 0 e 5.450 |...... 5.450 [MN ..oooe oeernnneieeenes 9,083 ....08/29/2023 ...|....05/01/2036 ...
68235P-AN-0 ..... ONE GAS INC . veo |- 1.GFE ... 3,471,895 [...95.7450 |.............. 3,351,081 |.... ... 3,475,212 O e 2,378 o0 [0 e 4.250 |...... 4.349 ... 49,583 |[... ....08/04/2022 ...|....09/01/2032 ...
682680-AX-1 ..... ONECK INC ... oo |--2.BFE ... 3,992,280 |...98.0160 [........cc.... 3,920,629 |.... .... 3,998,923 0 e 1,580 |0 o0 e 2.750 |...... 2.791 .... 36,667 |... ...08/12/2019 ...|....09/01/2024 ...
68389X-CE-3 ..... ORACLE CORPORATION .... |- 2.BFE ... ...88.6550 |.............. 3,546,216 |.... ... 3,464,120 LU SRR 11/ I N | N RPN | ) AN 2.875 |...... 5.115 .... 30,667 |... ....04/17/2023 ...|....03/25/2031 ...
690470-AB-8 ..... OVINTIV INC .... .2.CFE .. . 102.1990 |. ..5,109,967 |. .4,998,678 |.. .0 ......5.650 |......5.657 . 36,097 ...05/16/2023 .. 05/15/2028 ...
690470-AC-6 ..... OVINTIV INC .... |- 2.CFE ... . 103.6120 |.....cevennnns 5,180,580 |.... .5,000,000 |.. .... 4,990,726 LU R 17 N | I RN | B AN 6.250 |...... 6.276 |JJ ....... .. 183,160 |... ...05/16/2023 ...|....07/15/2033 ...
PNC FINANCIAL SEf
693475-AX-3 ..... SERVICES GROUP | evveeiiviiiiiniieiiniieeecceenieeeees oo ven | s 2 i L 1GFE o 3,992,360 |...94.7970 [..oeveennnnn 3,791,894 |....oovnnnnnns 4,000,000 |.eeevenninnns 3,997,042 0 fooeereeeee 1,103 ociiiiinl0 el 2.600 |...... VN (VN I R, 45,644 |.....oeennnnnn 104,000 |....07/18/2019 ...|....07/23/2026 ...
PNC FINANCIAL SERVICES GROUP PNC FINANCIAL
693475-AZ-8 ..... SERVICES GROUP | evvveniiiiiiiinieiiiiiie e fen e .1.GFE .. 4,901,450 |...87.5560 |. .. 4,377,811 |. .5,000,000 . 4,922,822 |.. .0 .2.550 |......2.829 . 56,313 127,500 |....02/15/2022 .. 01/22/2030 ...
69353R-EQ-7 . PNC BANK NATIONAL ASSOCIATION . 1.FFE .. 4,823,750 |...97.3910 |. .. 4,869,572 |. . 4,957,815 |.. .0 .eenn3.250 |......3.868 . 13,542 ....11/27/2018 .. 06/01/2025 ...
693656-AC-4 ..... PVH CORP .. 2.CFE ..|... 8,225,165 [...98.3550 |.............. 7,942,162 |.... ....8,125,022 JLU U (< 708131 N | N RPN | ) AN 4.625 |...... 4.180 ... 177,398 |... ....10/19/2020 ...|....07/10/2025 ...
69437@-AC-0 ..... PWC US GROUP LLP .... 1Dz ... .. 4,000,000 |...93.2760 |.............. 3,731,040 |.... ....4,000,000 JLU I N | [ APt | B IR | B AU 3.200 |...... 3.200 .... 37,689 [... ...06/30/2023 ...|....09/15/2027 ...
69437@-AD-8 ..... PWC US GROUP LLP .... ...1.DZ .. |.. .. 4,000,000 |...89.6460 |.............. 3,585,840 |.... ....4,000,000 L RN | N | RPN | B FON 3.430 |...... 3.429 .... 40,398 |... ....06/30/2023 ...|....09/13/2030 ...
6944PL-20-0 ... PACIFIC LIFE GLOBAL FUNDING Il Series 144A .........|... ... .- 1.DFE ..|... ...86.9730 |... .... 13,045,969 |.... ... 14,996,452 O e84 0 [0 e 1.450 |...... 1.456 97,211 | ....01/12/2021 ...|....01/20/2028 ...
6944PL-2H-1 ... PACIFIC LIFE GLOBAL FUNDING Il Series 144A .........[|... ... woo |- 1.DFE ... ...86.0390 |.........onnn. 4,774,290 |.... .... 5,439,914 O 21,798 |0 [0 e 1.600 |...... 2.039 ... 24,662 |... ...12/14/2021 ... |....09/21/2028 ...
695156-AX-7 ..... PACKAGING CORP OF AMERICA . oo |--2.BFE ... . 105.2820 |....coennnnnns 3,684,876 |.... . .. .... 3,497,358 O e 18 |0 0 e 5.700 |...... 5.710 17,179 ....11/27/2023 ...|....12/01/2033 ...
701094-AS-3 ..... PARKER HANNIFIN CORP |- 2.AFE L . 100.5050 |.............. 4,180,011 |.... .4,159,000 |.. .... 4,152,183 O 1,442 0 [0 4.500 |...... 4.533 ... 55,107 |[... ....06/06/2022 ...|....09/15/2029 ...
70432*-AA-9 ..... PAYCHEX INC JR SO I R .. 7,000,000 |...98.3850 |.......eneeen 6,886,950 |.... ....7,000,000 |.. ....7,000,000 JL N N | I APPSRt | B IR | ) AU 4.070 |...... 4.070 .... 85,470 |... ...03/13/2019 ...|....03/13/2026 ...
709599-BV-5 ... PENSKE TRUCK LEASING CO LP .. |- 2.BFE ... ...9,964,915 |. 104.9800 |... ...10,498,040 |.... .. 10,000,000 |.. ....9,967,951 LU SRR 1Y (I N | N RPN | ) SN 6.200 |...... 6.261 .. 27,556 |... ...06/26/2023 ...|....06/15/2030 ...
PEOPLES GAS LIGHT AND COKE COM THE PEOPLES GAS
711123-Fe-3 ..... LIGHT AND COKE . 1E . . 20,000,000 |...89.1100 |. .17,822,000 |. 20,000,000 .0 .2.200 |......2.200 . 56,222 ....11/16/2021 .. 11/15/2028 ...
713448-ER-5 ..... PEPSICO INC ....... . 1.EFE ...94.9570 |. ..8,546,123 |. 9,416,931 .0 .2.625 |......1.077 . 66,938 ....06/03/2020 .. 03/19/2027
T247K-AJ-T ... PILGRIMS PRIDE CORP .2.CFE .. ...90.3390 |. ..4,516,961 |. . 4,961,598 |.. .0 4,004 | ......4.250 |......4.374 . 44,861 ...02/17/2023 .. 04/15/2031 ...
T2147K-AK-4 ... PILGRIMS PRIDE CORP ... |- 2.CFE ..|... . 102.9430 |...covnnnnnnns 5,147,144 |.... .... 4,968,579 U O 2,979 o0 o0 e 6.250 |...... 6.339 ...218,750 |... ...04/04/2023 ...|....07/01/2033 ...
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT F INANCE
73019#-AC-6 ..... LLC SERI e e e e e ...96.6430 |.....ooeunnnns 1,718,191 |t 1,777,874 | 1,794,518 (V) (4,108) [-eeeeennnees (VI 0 |eenn 3.000 |...... 2.500 [MS ...... ....02/25/2016 ...|....09/13/2027 ...
736508-S#-0 ..... PORTLAND GENERAL ELECTRIC COMP ... L..79.7880 |...covvnnnnnns 3,989,400 |.... .5,000,000 |.. ....5,000,000 O o0 o0 [0 2.100 |...... 2.100 |MS ...... ....09/30/2021 ...}|....09/30/2031 ...
736508-S@-2 ..... PORTLAND GENERAL ELECTRIC COMP ... ...87.5250 |... ....10,503,000 |.... 12,000,000 |.. ...12,000,000 J I N | I FORRRRRt | B ISP | B AU 1.820 |...... 1.820 |NS ...... ...09/30/2021 ...|....09/30/2028 ...
741503-BC-9 ..... BOOKING HOLDINGS INC ...96.6200 |.............. 4,831,021 |.... .5,000,000 |.. ....5,181,741 JLOI R X 1Y +1- N N | I RN | ) AN 3.550 |...... 2.578 MS ...... ....06/03/2020 ...|....03/15/2028 ...
74256L-BJ-T7 ..... PRINCIPAL LIFE GLOBAL FUNDING Series 144A ... B . ...97.1950 |..ccoinnnnnnns 8,747,509 |.... .9,000,000 |.. ....8,997,790 0 2,435 |0 0 e 2.250 |...... 2.278 [N ...... s . ....11/14/2019 ...|....11/21/2024 ...
743820-AA-0 ..... PROVIDENCE ST JOSEPH HEALTH ....evvvvniiviiiiiiieccnins oo ven | s T LFFE L 13,373,725 |...87.4470 |............. 11,302,521 |oeveenn 12,925,000 |..eevvvnnnnns 13,234,233 |oovvinnniennnd (O PO (715 [ N | N AR | B RN 2.532 |...... 2.069 [AO ..ot [oriiiininnns 81,815 [...ooivinnnnns 327,261 |....04/20/2021 ... |....10/01/2029 ...
PUBLIC SERVICE ENTERPRISE GROU PUBLIC SERVICE
T44573-AN-6 ..... ENTERPRISE GROU ....evvviivininiiiiiiiieeecceiieeeeens foee ven | s T L 2BFE | 4,497,885 |...98.6880 |.............. 4,440,951 |...coovnnnnnns 4,500,000 |.....ccvunnnns 4,499,798 |..euuniiiiinnnnd (U O 434 0 foorriiiiiinns [V P 2.875 |...... 2.885 129,375 |....06/03/2019 ...|....06/15/2024 ...
745310-AN-4 ..... PUGET ENERGY INC ...eeeeeeneeeemnnieeeeeernieeeeeeeenns foo ven | s Tons L 2.CFE | 3,000,000 |...89.3590 |.eeevunnnnnnnn 2,680,775 |oeeeeennnnn 3,000,000 |eeveunnannnn 3,000,000 |-eevuuneeeennnnn (VI [V (VI 0 |oueeen 2.379 |...... 2.377 71,370 |....10/19/2021 ...|....06/15/2028 ...
QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS
74834L.-BD-1 INCORPORATED N A ...2,998,410 |. 110.9870 |..eeeunnnnnnns 3,329,625 |.... .3,000,000 |.. 1 0ee2,998,467 |oieeeeenieenn0 e 57 el o0 6.400 |...... 6.406 ....10/30/2023 ...|....11/30/2033 ...
75458J-AA-5 . RAYBURN CTRY SEC LLC Series 144A . . 13,521,716 |...90.7110 |. . 12,268,325 |. 13,524,628 13,522,537 |.. .2.307 |......2.310 ...02/07/2022 .. 12/01/2030 ...
75513E-AD-3 ..... [RAYTHEON TECH CORP ................ 1 ...86.5170 |. .. 4,325,852 |. .5,000,000 . 4,075,550 |.. .2.250 |......5.693 ....00/27/2023 .. 07/01/2030 ...
75524K-NH-3 ..... [CITIZENS BANK NA/ PROVIDENCE R mi ...95.6030 |. ..4,780,149 |. .5,000,000 . 4,996,502 |.. .2.250 |......2.304 ....04/27/2020 .. 04/28/2025 ...
758750-AE-3 ..... |REGAL-BELOIT CORPORATION Series 144A . N . 102.7940 |. ..2,055,878 |. .2,000,000 .1,998,5% |.. ......6.300 |......6.314 ....01/09/2023 .. 02/15/2030 ...
758750-AF-0 ..... REGAL-BELOIT CORPORATION Series 144A .... 1. . 104.5190 |....ccounnnnns 3,135,581 |.... .3,000,000 |.. 502,991,090 |0 o 270 0 0 6.400 |...... 6.443 .. 139,200 |....01/09/2023 ...]....04/15/2033 ...
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75886F-AE-7 ..... REGENERON PHARMACEUTICALS INC. ..vevvvnniiviiininninnns oo ven | s T L 2B FE o 9,037,103 |...82.3150 |........eennn. 7,964,831 |ouieiinnnnn 9,676,000 |...evunnnnnnnn 9,200,815 [..ccevvvnnnnnnnns (O O 70 T A RN | N AR | B RN 1.750 |...... 2.551[MS ... |eiiiinnnnn.... 49,858 |oiiiniiniinns 169,330 |....06/07/2021 ...|....09/15/2030 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORPORAT ION cee |- 2.AFE )., .... 14,961,750 |...85.7540 |... ....12,8683,127 |.... ...15,000,000 |.. ... 14,974,244 0 5,302 |0 o0 e 1.800 |...... 1.839 [FA ...... ..270,000 |....08/09/2021 ...|....08/12/2028 ...
75951A-AN-8 ..... RELIANCE STANDARD LIFE GLOBAL Series 144A ... veo |- 1LEFE ... .. 20,425,258 |...92.1420 |... ....18,704,736 |.... ...20,300,000 |.. ...20,358,054 LU R 80 DN AU | I RPN | ) AN 2.750 |...... 2.652 [ ....... .. 558,250 |....02/12/2020 ...|....01/21/2027 ...
75951A-AP-3 ..... RELIANCE STANDARD LIFE GLOBAL Series 144A ... |- LEFE L. ...96.1080 |...ccvvnnnnnns 4,805,394 |.... .5,000,000 |.. .... 4,993,825 O [ ,827 0 0 e 2.750 |...... 2.844 [MN ...... .. 137,500 |....04/30/2020 ... |....05/07/2025 ...
761152-A*-8 ..... RESVED INC ...95.9420 |... .8,000,000 |.. ....8,000,000 LU RN | N | RN | B SN 3.240 |...... 3.240 (W ....... .. 259,200 |....07/10/2019 ...|....07/10/2026 ...
76169%-AU-7 ..... REYES HOLDINGS LLC B . ...99.1120 |... .. 10,000,000 |.. .. 10,000,000 JL I I | I APPSRt | B IR | ) FOU 4.950 |...... 4.950 [MN ...... .. 247,500 |....05/17/2023 ...|....05/17/2033 ...
771196-BJ-0 ..... ROCHE HOLDINGS INC Series 144A ... N 1.CFE. ...97.2770 |... 972,769 |.... ....1,000,000 |.. 991,270 LU ORI 3V £ T N | I RN | ) S 3.000 |...... 3.489 ....06/27/2018 ...|....11/10/2025 ...
771196-BL-5 ..... ROCHE HOLDINGS INC Series 144A ... N A 1.CFE . ...94.1960 |... ....10,549,983 |.... 11,200,000 |.. ...11,325,305 0 foeeeennn (42,666) |0 [0 e 2.375 |...... 1.966 ....02/12/2020 ...|....01/28/2027 ...
78355H-KL-2 . RYDER SYSTEM INC . 1 2.BFE ...99.5200 |. ..4,976,025 |. .5,000,000 .4,999,789 |.. .0 .3.650 |[......3.670 ....02/25/2019 .. 03/18/2024
78355H-KN-8 . RYDER SYSTEM INC . 1 2.BFE ...97.8830 |. .. 4,894,156 |. .5,000,000 4,999,445 |.. .0 .2.500 |......2.517 ....08/01/2019 .. 09/01/2024
78355H-KP-3 . RYDER SYSTEM INC . 1 2.BFE. ...94.3940 |. ..7,834,671 |. .8,300,000 .8,430,080 |.. .0 ......2.900 |......2.309 ....02/12/2020 .. 12/01/2026 ...
78409V-BJ-2 ..... S&P GLOBAL INC ... N A 1.G FE . . 14,852,114 |...92.5990 |... ... 13,889,921 |.... 15,000,000 |.. ...14,871,166 0 [ 19,088 |0 o0 e 2.700 |...... 2.880 ...03/01/2023 ...|....03/01/2029 ...
78433L-AA-4 ..... SCE RECOVERY FUNDING LLC 1.AFE. ...9,235,524 |...85.1980 |.............. 7,868,529 |.... ....9,235,580 |.. .... 9,235,533 LU SRR ( (-1 ) MO | I RPN | ) AN 0.861 |...... 0.861 ....02/17/2021 ...|....11/15/2031 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION LLC .. 2.AFE ...98.0760 |....cevvunnnnn 9,807,610 |.... .. 10,000,000 |.. ...10,379,359 0 [ (95,188) |oeneeeeeeeeen0 o0 e 4.200 |...... 3.108 ....06/03/2020 ...|....03/15/2028 ...
80282K-AZ-9 ..... SANTANDER HOLDINGS USA INC .. 2.AFE ...94.8300 |......oounnnns 4,741,518 |.... .5,000,000 |.. .... 5,044,266 JLUJ R ([ £ N MO | I RPN | ) AN 3.244 |...... 2.888 ....06/03/2020 ...|....10/05/2026 ...
80282K-BC-9 ..... SANTANDER HOLDINGS USA INC .. . e |1 e L 2.AFE L 917310 [t 4,586,553 |.... .5,000,000 |.. .... 4,999,679 JLO N U & [+11 )N ARt | B IR | ) AP 2.490 |...... 2.487 ....01/08/2022 ...|....01/06/2028 ...
806605-AH-4 ..... MERCK & CO INC ..evvvvviiiiniiiiinnieeeeeeniineeeeennins foen ven | s T .. 1.EFE .. 1171540 | 492,045 |...oovvnnnnns 420,000 [...oeeeiiinnnnnns 465,314 |oooeeenniiinnnd 0 fooeeeeeenn (2,182) |0 [0 | 6.550 |...... 5.424 ...09/30/2015 ...|....09/15/2037 ...
CHARLES SCHIAB CORP CHARLES SCHIAB CORPORATION (TH
B08513-AX-3 .ooe [ eeeeee e [ e T L AFFE e 4,996,650 |...98.2120 |.............. 4,910,589 |......ouunnnns 5,000,000 |.eeevunnenns 4,999,261 |oovvenniiinnnnnd (U O 508 [oiiiiiiiiinnnn 0 foorriiiiiinns 0 |ueen 3.850 |...... 3.861 [N oo |evvnnnieiene 21,389 | 192,500 |....06/17/2018 ...|....06/21/2025 ...
808E13-AY=1 L.oow [ e e e T LFFE L 14,979,150 |...99.7880 |............. 14,968,154 |............. 15,000,000 |..evennnnnens 14,999,631 [..ovvvvvvnnnnnd0 e n,382 o0 [0 e 3.550 |...... 3.580 [FA .. oovennnnnnns 221,875 | 532,500 |....10/29/2018 ...|[....02/01/2024 ...
808513-BB-0 ..... N | LR FE L ...98.8480 |.......ounnnns 4,448 180 |.... .4,500,000 |.. e 4,499,385 o0 801 L0 0 4.200 |...... 4.212 .... 50,925 |... .. 189,000 |....03/20/2020 ...|....03/24/2025 ...
808513-BU-8 ..... CHARLES SCHIIAB CORP ... N A |- LFFE L ...99.4940 |... ....13,929,199 |.... 14,000,000 |.. ...13,998,547 |.oeeieiiieenn0 e it 5,706 [0 [0 e 3.750 |...... 3.792 ... 131,250 |... ..525,000 |....09/24/2021 ...|....04/01/2024 ...
817565-CG-7 ..... SERVICE CORPORATION INTERNATIO ... N |- 3.CFE ..|... ...89.5410 |.....covnnnnns 1,790,824 |.... .2,000,000 |.. 01,790,824 .. 94,284 |0 L0 [0 4.000 |...... 4.000 ... 10,222 | ..80,000 |....06/12/2021 ...|....05/15/2031 ...
817826-AD-2 ..... 7-ELEVEN INC Series 144A N A |--2.BFE ... ...87.5290 |... .... 17,505,823 |.... 20,000,000 |.. ...19,904,414 |0 e 22,416 [0 [0 e 1.300 |...... 1.420 ...101,833 |... ....02/22/2021 ...|....02/10/2028 ...
82067N-BM-9 ..... SIRIUS XM RADIO INC Series 144A .... N .. 3.CFE ..|... ...85.3940 |......ouunnnns 3,629,229 |.... .4,250,000 |.. 03,629,229 |.........270,407 |ooevivieenn 727 o0 o0 e 3.875 |...... 3.899 ... 54,89 [... ....08/03/2021 ...|....09/01/2031 ...
832248-8D-9 ... SMITHFIELD FOODS, INC. Series 144A 1 .2.CFE .. ...77.5720 |. 1,551,438 |. .2,000,000 1,979,062 |.. .2.625 |......2.777 . 15,750 ....09/08/2021 .. 09/13/2031
832696-AS-7 ..... JW SMUCKER CO J M SMUCKER CO 1 .2.BFE .. ...86.5020 |. .. 4,325,120 |. .5,000,000 .5,000,103 |.. .2.375 |......2.373 . 34,965 ...05/18/2021 .. 03/15/2030 ...
837004-BW-9 ..... DOMINION ENERGY SOUTH ...... . 1 .1.FFE . 104.6910 |. ..2,682,191 |. . 2,562,000 .2,547,3% |.. .5.800 |......5.882 . 68,519 ....00/27/2023 .. 01/15/2033 ...
843830-B#-6 ..... SOUTHERN STAR CENTRAL CORP ......ccevvunnvvrriinnnniennns foun oe o] 2.0 ...83.8770 |. ..4,193,850 |. .5,000,000 .5,000,000 |.. .3.050 |......3.050 . 61,847 ....08/05/2021 .. 08/05/2031 ...
84857L-AA-9 ..... SPIRE INC e e e [ e ..2.BFE ...99.4930 |. ..2,984,790 |. .3,000,000 .3,000,000 |.. ......3.543 |...... 3.543 . 36,611 ....02/22/2017 .. 02/27/2024 ...
855244-AV-1 ..... STARBUCKS CORP STARBUCKS CORPORATION .........ovvvves foun oue |- 2.AFE L ...92.7200 |... ....15,762,466 |.... .. 17,000,000 |.. 217,307,228 0 e (98,794) |0 [0 e 2.000 |...... 1.388 ... 102,944 |... ....08/04/2020 ...|....03/12/2027 ...
857477-BU-6 ..... STATE STREET CORPORATION .. |- 1LFFE L ...97.3930 |..ccomnnnnnnns 2,921,783 |.... ....3,000,000 |.. +2223,000,000 [...oeeeemnneeni0 o0 0 o0 e 4.421 |...... 4.277 ... 17,684 |... ....05/10/2022 ...|....05/13/2033 ...
86944B-AG-8 ..... SUTTER HEALTH | LEFE L ...85.4670 |.......ounnnns 8,546,719 |.... .. 10,000,000 |.. ..10,000,000 |.....ccevvvnenenn0 Jovvviiiiinnnin0 o0 o0 e 2.294 |...... 2.294 .... 86,662 ... ...10/22/2020 ...|....08/15/2030 ...
871829-BT-3 ..... SYSCO CORPORATION SYSCO CORPORATION |--2.BFE ... . 108.4690 |.......eeen... 5,423,460 |.... ....5,000,000 |.. 8,970,753 [0 e 28 [0 o0 6.000 |...... 6.075 .... 36,667 |... ....11/13/2023 ...|....01/17/2034 ...
87264A-CA-1 ..... T-MOBILE USA INC |- 2.BFE ... ...90.3210 |...covvnnnnnns 9,032,084 |.... .. 10,000,000 |.. ...10,090,379 |.iiviiinnnnnn0 o (22,064) [oeeenecceennnnl0 o0 e 2.050 |...... 1.810 Ll 77,444 .. ....06/25/2021 ...|....02/15/2028 ...
87264A-CV-5 ..... T-MOBILE USA INC ... .. 2.BFE ..|... . 102.5870 |...ccevnnnnnns 5,129,342 |.... .5,000,000 |.. e 4,992,500 o.eiieeeniienn0 o450 [0 o0 e 5.200 |...... 5.221 ..119,889 |... ....09/12/2022 ...|....01/15/2033 ...
87264A-CY-9 ..... T-MOBILE USA INC . .2.BFE .. . 100.9820 |. ..5,049,107 |. .5,000,000 . 4,924,994 |.. .5.050 |[......5.252 116,431 ...05/08/2023 .. 07/15/2033 ...
873050-CR-0 . TTX COMPANY Series 144A 1.FFE .. . 107.0470 |. .. 5,352,337 |. .5,000,000 .4,965,086 |.. .5.750 |......5.844 . 31,146 ... 11/13/2023 .. 11/22/2033 ...
875127-BH-4 ..... TAMPA ELECTRIC CO ........... . 1.GFE .. ...84.4900 |. .. 7,949,652 |. .9,409,000 .9,628,346 |.. .2.400 |......2.038 . 66,490 ....08/10/2021 .. 03/15/2031 ...
87612B-BS-0 ..... TARGA RESOURCES PARTNERS LP . .2.CFE .. ...97.1010 |. ..971,009 |. .1,000,000 .1,000,000 |.. .4.875 |......4.875 . 20,313 ...08/20/2021 .. 02/01/2031 ...
87612G-AF-8 ..... TARGA RESOURCES CORP .. .2.CFE .. . 108.2660 |. ..2,165,317 |. .2,000,000 .1,998,980 |.. ......6.500 |......6.508 . 18,778 ....11/06/2023 .. 03/30/2034 ...
883203-CB-5 ..... TEXTRON INC .. 2.BFE ..|... ...89.6150 |...ccvvnnnnnns 4,480,767 |.... .5,000,000 |.. e 84,954 171 [0 6,349 [0 [0 e 3.000 |...... 3.159 .. 12,500 |... ...02/10/2022 ...|....06/01/2030 ...
THERMO FISHER SCIENTIFIC INC THERMO FISHER
883556-CK-6 ..... SCIENTIFIC INC ...iieiiiniieeiermnnnereernnnnaneernnnnns foon vee [ nnnnes 1 s L 1GFE | 3,998,080 |...89.2700 [.............. 3,570,802 |..uuieeennnnn 4,000,000 |.eeveunniaens 3,998,725 |..uuuuieieeennnnn [V 258 |eeiiiieeeennnd (U 0 |..... 1.750 |...... 1.757 JA0 woees foeiiiiiiinnnns 14,778 |.ooeeeninnes 70,000 |....08/09/2021 ...|[....10/15/2028 ...
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88579Y-BB-6 ..... R IR Y T L 2AFE L 4,987,800 |...99.6900 |.............. 4,984,476 |.....cvvnnnnn. 5,000,000 |.eeevunninnns 4,999,707 |ovvvunniiiinnnnd (U 2,827 |everiieiennnd 0 foorriiiiiinns 0 |ueen 3.250 |...... 3.300 162,500 |....09/11/2018 ...|....02/14/2024 ...
89236T-DI-2 ..... |- LEFE L. ...99.2150 |..ceornnnnnnns 3,472,532 |.... .3,500,000 |.. e 3,494,543 |0 e 18,195 [0 [0 e 2.900 |...... 3.439 ..101,500 |....06/27/2018 ...|....04/17/2024 ...
89236T-HG-3 ..... TOYOTA MOTOR CREDIT CORP | LEFE L ...89.4420 |.............. 4,472,119 |.... 4,998,762 onniiiiiiennn0 388 L0 0 1.150 |...... 1.157 ... 57,500 |[....08/11/2020 ...|....08/13/2027 ...
89788M-AA-O ..... TRUIST FINANCIAL CORP ... |- 1.GFE L. . ...93.9160 |...ccovnennnns 3,756,633 |.... n3,998,673 |oeieeeeiinn0 o819 [0 [0 1.200 |...... 1.221 . 48,000 |....06/02/2020 ...|[....08/05/2025 ...
89788M-AE-2 ..... TRUIST FINANCIAL CORP ... |- 1.GFE L .. 5,000,000 |...86.5410 |.....euvnnnnnn 4,327,054 |.... 4,999,995 [0 e () [0 0 1.887 |...... 1.887 . 94,350 |....06/02/2021 ...|....06/07/2029 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP ... .. 1.G FE ..|... .. 4,800,000 |...96.5280 |.............. 4,633,356 |.... 4,800,000 [...eeeeennieen0 o0 0 o0 e 4128 |...... 3.831 .. 197,904 |....06/01/2022 ...|....06/06/2028 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP ... .. 3,000,000 |...96.8080 |.............. 2,904,248 |.... +023,000,000 [.onieeiiiinnnnn0 orviiiiiiinnd0 o0 0 5122 |...... 5.122 ... 76,830 [....01/23/2023 ...|....01/26/2034 ...
902691-C*-3 ..... UGl UTIL, INC. UGl UTILITIES INC. .. .. 8,000,000 |...92.4640 |.............. 7,397,120 |.... +...8,000,000 |....oeeeeennnena o0 0 o0 e 1.590 |...... 1.590 .. 127,200 |....06/15/2021 ... |....06/15/2026 ...
902691-Ce-1 ..... UGl UTIL, INC. UGl UTILITIES INC. .. .. 2,000,000 |...92.0230 |.eeuunnnnnnns 1,840,460 |.... 402,000,000 |..noeiiiinnnnn oeviiiiiinn0 o0 0 1.640 |...... 1.640 .. 32,800 |....09/15/2021 ...|....09/15/2026 ...
US BANK NATIONAL ASSOCIATION US BANK NA/CINCINNATI
90331H-MS-9 ..... 1.F FE . .. 954,690 |...97.2270 |... 972,269 |.... 991,872 0 [ T3 0 0 2.800 |...... 3.580 . 28,000 |....06/27/2018 ...|....01/27/2025 ...
9033TH-PL-T oo [ oo [ e 2 ) O 3,692,119 [...96.7200 |.............. 3,578,633 |......ouunnnns 3,700,000 |.eevvunnnnns 3,698,268 |........ooeeeeni0 Jovennnennnn 1,607 [0 il s 2.050 |...... 2.095 ....01/16/2020 ...|....01/21/2025 ...
904764-BG-1 ..... .. 7,000,880 |...99.5200 |......ennneenn 6,966,392 |.... 6,999,511 [0 e (1,009) [0 [0 e 3.250 |...... 3.236 ....08/29/2019 ...|....03/07/2024 ...
907818-FJ-2 ..... UNION PACIFIC CORPORATION . .. 5,812,818 |...93.5120 |... 5,805,434 [0 e (1L973) L0 0 2.150 |...... 2.113 ....02/12/2020 ...|....02/05/2027 ...
907818-FU-7 ..... UNION PACIFIC CORPORATION . ...3,096,900 |...87.0690 |... 3,074,912 [0 e (9,667) [0 [0 e 2.375 |...... 1.998 ....09/07/2021 ...|....05/20/2031 ...
910637-V*-5 ..... UNITED ILLUMINATING CO .. 1,000,000 |...83.0310 |. ..830,310 |. 1,000,000 .2.020 |......2.020 ....12/01/2020 .. 12/01/2030 ...
910637-Ve-3 ..... UNITED ILLUMINATING CO .. . . 23,000,000 |.. 80.0680 |. . 18,415,640 |. 23,000,000 .2.250 |......2.250 ...01/31/2022 .. 01/31/2032 ...
911312-BZ-8 ..... UNITED PARCEL SERVICE INC . 1 . 103.9630 |. ..5,198,158 |. .5,000,000 . 4,998,554 |.. ......4.875 |......4.879 ....02/23/2023 .. 03/03/2033 ...
91159H-HU-7 ..... US BANCORP 2 ... ...98.4480 |....covnnnnnns 4,922,386 |.... .5,000,000 |.. een4,998,657 |ooeieieiiienn0 e 676 [0 [0 e 3.950 |...... 3.965 ....11/13/2018 ...|....11/17/2025 ...
91324P-ED-0 ... UNITEDHEALTH GROUP INC N .. 86.6880 |.......nnn. 4,247,6% |.... .4,900,000 |.. 4,899,660 |.....ooeevnnnnn0 i 42 fenl0 [0 2.300 |...... 2.301 ....06/17/2021 ...|....05/15/2031 ...
913903-AlI-0 ..... UNIVERSAL HEALTH SERVICES INC ... 2 ... ...84.7670 |..ccevvnnnnnns 2,543,024 |.... .3,000,000 |.. 02,903,512 [0 e 12,635 [0 o0 e 2.650 |...... 3.181 ....12/30/2022 ...|....10/15/2030 ...
918204-BB-3 ..... VF CORPORATION ..evvveiiiiiiiiieiieiiniin v feen e N ...91.8210 |...covvnnnnnns 9,182,133 |.... .. 10,000,000 |.. 510,123,928 [0 o (37,914) L0 [0 2.800 |...... 2.386 ....06/03/2020 ...|....04/23/2027 ...
91913Y-BB-5 ..... VALERO ENERGY CORP VALERO ENERGY CORPORATION .......[... ... N A ...91.4840 |....coonnnnnnt 4,574,184 |.... ....5,000,000 |.. 4,996,449 il 0 91 0 0 e 2.150 |...... 2.170 ...09/08/2020 ...|....09/15/2027 ...
92203#-AT-5 ..... VANGUARD GROUP INC/THE THE VANGUARD GROUP INC ......[... ... I ...81.6200 |.......oennnn. 2,448,600 |.... .3,000,000 |.. +023,000,000 [.onieeiiiinnnnn0 orviiiiiiinnd0 o0 0 1.940 |...... 1.940 ....08/19/2020 ...|....08/22/2030 ...
92343V-CQ-5 ...... VERIZON COMMUNICATIONS INC ..eevveeeeeeeenieeeeeennas feen e N A ...96.5080 |... .5,000,000 |.. 4,660,104 [..oeeieiinl0 e 13,454 |0 [0 4.400 |...... 5.230 ....06/01/2023 ...|....11/01/2034 ...
92343V-GH-1 ... VERIZON COMMUNICATIONS INC N ...90.4910 |... .5,000,000 |.. 4,998,603 [o..oiiiiiiinnn0 318 0 0 2.100 |...... 2.107 ...03/11/2021 ...|....03/22/2028 ...
92343V-GJ-7 . VERIZON COMMUNICATIONS INC 1 ...86.3060 |. . 376,000 374,844 |.. .2.550 |......2.597 ....08/11/2021 .. 03/21/2031
92556V-AC-0 . VIATRIS INC . 1 ...90.8220 |. . .5,000,000 .4,998,881 |.. .2.300 |......2.307 ....10/29/2021 .. 06/22/2027 ...
92556V-AD-8 . VIATRIS INC . 1 ...84.7260 |. ..2,541,782 |. .3,000,000 . 2,993,155 |.. .2.700 |......2.739 ...10/29/2021 .. 06/22/2030 ...
928563-AK-1 ..... B N RN mi ...87.8200 |. .. 4,390,985 |. .5,000,000 . 4,982,583 |.. .1.800 |......1.879 ....07/20/2021 .. 08/15/2028 ...
929160-AZ-2 ..... VULCAN MATERIALS COMPANY .....eeeemeeeeeeeeniieeeeeenns foen o N ...93.1480 |. .. 1,862,958 |. .2,000,000 1,861,817 |.. ......3.500 |......4.762 ....08/25/2022 .. 06/01/2030 ...
92940P-AE-4 ... WESTROCK CO N ...95.5110 |..ocovnnnnnnns 2,865,341 |.... .3,000,000 |.. 02,999,636 [...ieiiiennnnn0 i T4 0 0 3.900 |...... 3.903 .. 117,000 |....05/16/2019 ...|....06/01/2028 ...
931142-FD-0 ..... WAL-MART STORES INC ... N A ...99.0880 |... ....14,863,164 |.... ...15,000,000 |.. ...15,000,000 |.....cceevnneeena0 Jooeeiiiiiieeeen0 0 o0 e 4.100 |...... 4.097 .. 302,375 |....04/12/2023 ... |....04/15/2033 ...
94106L-BQ-1 ..... WASTE MANAGEMENT INC . N ...89.0990 |.........onnn. 8,909,884 |.... .. 10,000,000 |.. 09,996,278 [oiiiiiiiennn0 i 844 0 0 2.000 |...... 2.007 ..200,000 |....04/29/2021 ...|....06/01/2029 ...
95000U-2H-5 ... WELLS FARGO & COMPANY ... N A ...97.3660 |....covnnnnnns 4,868,288 |.... ....5,000,000 |.. 425,000,000 |...oeeeeennnenn0 o0 0 o0 e 2.406 |...... 2.406 .. 120,300 |....10/25/2019 ... |....10/30/2025 ...
95000U-2K-8 ..... WELLS FARGO & COMPANY ... N ...96.2870 |.....covnnnnns 9,628,681 |.... .. 10,000,000 |.. ...10,000,222 [oenviviiinnnnnn e (198) vl o0 e 2.164 |...... 2.162 .. 216,400 |....02/12/2020 ...|....02/11/2026 ...
95000U-3B-7 ..... WELLS FARGO & COMPANY N A ...97.6100 |...ccvvnnnnnns 4,880,483 |.... 425,000,000 |...eeeeeennnenn0 o0 0 o0 e 4.897 |...... 4.812 .. 244,850 |....07/18/2022 ...|....07/25/2033 ...
960386-AN-0 ..... WEST INGHOUSE AIR BRAKE WABTEC CORPORATION ... N ...99.5660 |........c.... 4,978,293 |.... 4,997,542 L0 e (120) [0 0 4.400 |...... 4.3% ..220,000 |....09/12/2018 ...|....03/15/2024 ...
WESTINGHOUSE AIR BRAKE TECHNOL WESTINGHOUSE AIR
960386-AQ-3 ..... BRAKE TECHNOL 1. 2.CFE L..96.7760 |......ounnnnns 2,903,266 |.... 002,998,987 [oiiiiiiinennn0 i 869 [0 0 3.200 |...... 3.224 D ....... .. 96,000 |....06/16/2020 ...]|....06/15/2025 ...
960413-AT-9 ..... WESTLAKE CHEMICAL CORP .. 1 2.BFE ...96.6060 |. .. 4,659,300 |. .4,811,891 |.. .3.600 |......3.693 ....06/11/2019 .. 08/15/2026
96145D-AD-7 . WESTROCK CO ... 1 2.BFE ...94.5340 |. ..4,726,69 |. .5,003,219 |.. .3.375 |...... 3.356 ....06/26/2019 .. 09/15/2027 ...
962166-BY-9 ..... [WEYERHAEUSER COMPANY . 1 2.BFE ...95.5080 |. .. 4,975,954 |. 4,922,324 |.. ......4.000 |......5.085 ...04/18/2023 .. 04/15/2030 ...
96949L-AD-7 ..... WILLIAMS PRTNRS 1 2.BFE ...96.4290 |.......oennnns 8,678,635 |.... s .. 9,345,256 [onniiiiinnnnnn0 i (102,146) [0 o0 e 3.750 |...... 2.498 ....06/03/2020 ...|....06/15/2027 ...
970648-AF-8 ..... WILLIS NORTH AMERICA INC ....eevevueniieremnnnnneeennnns foon ven [ nnnnes 1 s 2.B FE ...99.0440 |....coennnnnns 2,971,827 |oeieinninnnns 3,000,000 |.eeveuunianns 2,999,846 |.....ooeeeeennn0 oo 404 0 0 3.600 |...... 3.614 ...05/11/2017 ...|....05/15/2024 ...
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970648-AL-5 ..... WILLIS NORTH AMERICA INC ....eevvvveniiiiiiiineeiennns foee vee | s T L 2BFE | 4,597,930 [...99.1630 [.....ceeevenn 4,561,476 |....oeevennnn 4,600,000 |.eeeuunnnnnnns 4,598,679 |..eevveviiinnnn0 o345 |0 [0 4.650 |...... LSO () R 9,507 |oueveniiiinnne 213,900 |....05/12/2022 ...|....06/15/2027 ...
97670M-A#-3 ..... WISCONSIN GAS CO .. 5,000,000 |...97.3380 |....ennnnnnnn 4,866,900 |.... .5,000,000 |.. 425,000,000 |...oeeeernnnenn0 o0 0 o0 e 2.380 |...... 2.380 [MN ...... .. 19,833 |... ..119,000 |....10/24/2019 ... |....11/01/2024 ...
97786#-AN-2 ..... WOLSELEY CAPITAL INC ..oevvvviniiiiiniiiievinniieeeees fean e .. 3,000,000 |...98.0000 |.............. 2,940,000 |.... .3,000,000 |.. 403,000,000 [..oneeriiiinnnnn oeviiiiiiiind0 o0 0 3.440 |...... 3.440 [MN ...... .. 103,200 |....11/30/2017 ...|....11/30/2024 ...
98419M-AM-2 ..... XYLEM INC ...90.5390 |...ccovnunnnns 9,053,915 |.... .. 10,000,000 |.. 29,972,306 |...oeeeeennnnnn0 i 6,448 |0 [0 e 1.950 |...... 2.021 [ ....... .. 195,000 |....06/24/2020 ...|....01/30/2028 ...
98478*-AY-3 ..... YANKEE GAS SERVICES CO .. ...91.5730 |..ocovnnnnnnns 4,578,650 |.... +..5,000,000 |...ooeerivnnnnn ooviiiiiinnd0 o0 0 1.380 |...... 1.380 |FA ...... ... 69,000 [....08/31/2021 ...|....08/15/2026 ...
98956P-AF-9 ..... ZIMMER HOLDINGS INC . ...97.9510 |.oeeeinnnnnnns 4,897,528 |.... ...4,938,899 [..ooeeienninnn0 e 46,511 [0 [0 e 3.550 |...... 4.568 [AO ...... .. 177,500 |....11/21/2018 ...|....04/01/2025 ...
008474-C#-3 ..... AGNICO EAGLE MINES LTD . e .. 2,000,000 |...98.6570 |........c.... 1,973,140 |.... 202,000,000 [...noeiiiinnnnnn v o0 0 4.420 |...... 4420 (D ....... ... 88,400 [....06/29/2017 ...|....06/29/2025 ...
015644-At-4 ..... ALGOMA CENTRAL CORP ALGOMA CENTRAL CORPORATION ... [... ... .. 3,000,000 |...92.9840 |.............. 2,789,520 |.... ....3,000,000 PPN | N FRRRROR | R IS 3.370 |...... 3.370 ....12/10/2020 ...|....12/10/2027 ...
01626P-AM-8 ..... ALIMENTATION COUCHE-TARD INC Series 144A . 5,095,550 |...89.5320 |. .. 4,476,618 |. .5,062,118 |.. (9,718) | .2.980 |......2.718 ....06/03/2020 .. 01/25/2030
064159-QE-9 . BANK OF NOVA SCOTIA SCOTIABAN . 9,844,740 |...94.7860 |. ..8,530,744 |. .9,362,049 |.. .(137,082) | .2.700 |......1.119 ....06/03/2020 .. 08/03/2026
064159-TF-3 ..... BANK OF NOVA SCOTIA SCOTIABAN . . 14,971,350 |...96.9690 |. . 14,545,307 |. 14,993,5% |.. ......2.200 |......2.240 ....01/07/2020 .. 02/03/2025 ...
124900-AB-7 ..... CCL INDS INC Series 144A e s ...4,754,550 |...94.9780 |.............. 4,748,925 |.... . . e 4,900,373 o0 i 33,628 il [0 e 3.250 |...... 4.023 (A0 ...... .. 162,500 |....05/02/2019 ...|....10/01/2026 ...
124900-AD-3 ..... CCL INDS INC Series 144A .....ooovvvvvveviiiininninnnennsfoen e | s T L 2BFE | 5,252,250 |...87.7410 [.oeeeennnn 4,387,061 |.eeeerennnnn 5,000,000 |.eeevunninnns 5,184,764 [....ooovveiinn0 Joeeenen (27,469) [0 foviiiiennl0 s 3.050 |...... 2.402 (D ....... 152,500 |....06/28/2021 ...|....06/01/2030 ...
CANADIAN NTL RAIL CO CANADIAN NATIONAL RAILWAY
136375-DH-2 ..... LR SRR RN T L FFE e 4,988,400 |. 110.1580 |.............. 5,507,880 [...uoeeeernnnn 5,000,000 |.eeevunninnns 4,988,545 |..eeevviiinnnn0 [ 145 o0 [0 e 5.850 |...... 5.881 ....10/30/2023 ...}|....11/01/2033 ...
138050-A*-3 ..... CANPOTEX ...98.2260 |....covvunnnns 4,420,170 |.... .4,500,000 |.. . 4,548,598 |...ooiiiiiie 0 el (46,481) [0 [0 e 3.610 |...... 2.530 ....01/18/2022 ...|....01/08/2025 ...
20250N-AY-1 ..... ENBRIDGE INC ... . ...97.0180 |...ccvvnnnnnns 6,791,254 |.... .7,000,000 |.. 6,997,296 [oiiiiiinnnnn0 2,837 o0 0 2.500 |...... 2.538 ....11/13/2019 ...|....01/15/2025 ...
303901-BL-5 ..... FAIRFAX FINANCIAL HOLDINGS LTD 2.BFE . 100.1250 |....cevnnnnnns 5,006,263 |.... .5,000,000 |.. 4,994,084 o0 816 [0 [0 5.625 |...... 5.643 ...05/19/2023 ...|....08/16/2032 ...
303901-BM-3 ..... FAIRFAX FINANCIAL HOLDINGS LTD Series 144A .. 2.BFE . 103.0140 |....ccvvnnnnns 2,060,282 |.... 1,985,114 [0 e TR 0 0 6.000 |...... 6.101 ....12/04/2023 ...|....12/07/2033 ...
349553-A8-6 ... FORTIS INC . 110.0000 |....ccevennnns 3,850,000 |.... 3,748,415 [0 e (10,095) [0 [0 e 6.600 |...... 5.839 ...02/03/2023 ...|....09/01/2037 ...
59151K-AK-4 ..... METHANEX CORP METHANEX CORPORATION . ...98.3630 |. ..2,950,877 |. .2,950,877 |.. .4.250 |......3.984 ....11/13/2017 .. 12/01/2024 ...
59151K-AM-0 ..... METHANEX CORP METHANEX CORPORATION . ...97.6630 |. ..976,630 |. .1,000,000 .976,630 |.. .5.125 |......5.125 ....09/17/2020 .. 10/15/2027
683715-AD-8 ..... OPEN TEXT CORP Series 144A .. ...89.7120 |. .. 4,485,612 |. .5,000,000 . 4,485,612 |.. .3.875 |......4.122 ....01/24/2022 .. 12/01/2029
C4861%-AM-9 ..... IRVING OIL LTD ... ...99.0540 |. ..2,971,620 |. .3,000,000 .3,000,000 |.. .4.960 |......4.960 ....10/31/2018 .. 10/31/2026
C4861*-AR-8 ..... IRVING OIL LTD ... ...92.8060 |. .. 4,640,300 |. .5,000,000 |.. ......3.840 |......3.840 ....03/20/2020 .. 03/20/2029 ...
C5793#-AN-5 ..... MCCAIN FINANCE CANADA LTD . ...96.9030 |...ccevnnnnnns 7,752,240 |.... +...8,000,000 |....oeeeeennnena o0 0 o0 e 2.520 |...... 2.521 ...01/17/2020 ...|....01/17/2025 ...
00084D-AW-0 ..... ABN AMRO BANK NV Series 144A ...87.9120 |.....oounnnnns 8,791,217 |.... . . ..10,000,000 |.....ccevvvnenena Jovvviiiiiinnnin0 o0 o0 e 2.470 |...... 2.343 ....12/06/2021 ...|....12/13/2029 ...
00182Y-AA-3 ..... ANZ BANK NEW ZEALAND LTD Series 144A . . 100.3260 |.......eenn... 2,006,522 |.... ....2,000,000 |.. +n2,015,805 |ooieeeinninnn0 e (3,869) [0 [0 e 5.548 |...... 5.304 ...08/03/2022 ...|....08/11/2032 ...
AERCAP |RELAND CAPITAL LTD / A AERCAP IRELAND
00774M-AW-5 ..... CAP/GLOBA (V- 1 2.BFE ...91.2060 |....covnennnns 5,472,387 |.... .6,000,000 |.. ....5,950,737 O 9,264 |0 0 e 3.000 |...... 3.184 ....02/03/2022 ...|....10/29/2028 ...
00973R-AM-5 ..... AKER BP ASA Series 144A ... [CRR—. 1 2.BFE . 104.0950 |.............. 5,204,729 |.... .5,000,000 |.. .... 4,988,588 O e 488 |0 [0 6.000 |...... 6.032 ....06/07/2023 ...|....06/13/2033 ...
013822-AE-1 ..... ALCOA NEDERLAND HOLDING BV Series 144A .... (V- 1 2.C FE . ...97.5500 |...ccovnnnnnns 4,877,508 |.... .5,000,000 |.. ....5,000,000 JLO N N | [ ARt | B ISP | B AU 5.500 |...... 5.500 ....07/08/2020 ...|....12/15/2027 ...
013822-AG-6 ..... ALCOA NEDERLAND HOLDING BV Series 144A .... [CRR—. 1 2.CFE .. 4,000,000 |...92.8430 |.....ennnnn 3,713,702 |.... ....4,000,000 L RN | N | RPN | B FON 4125 |...... 4122 ....03/08/2021 ...|....03/31/2029 ...
034863-AP-5 ..... ANGLO AMERICAN CAPITAL PLC Series 144A .... 2.AFE .. 1,560,570 |...99.2500 |.............. 1,488,747 |.... .... 1,514,892 0 feeeennn(10,368) |eeeeeeeeeeen0 [0 e 4.875 |...... 4.121 ...08/29/2019 ...|....05/14/2025 ...
034863-AS-9 . ANGLO AMERICAN CAPITAL PLC Series 144A . 2.AFE 1,998,900 |...98.3860 |. .. 1,967,725 |. .1,99,878 |.. .0 .3.625 |......3.634 ....09/06/2017 .. 09/11/2024 ...
034863-AT-7 ..... ANGLO AMERICAN CAPITAL PLC Series 144A . 2.AFE 2,466,275 |...96.1370 |. .. 2,408,419 |. .2,500,000 .2,481,880 |.. .0 ......4.000 |......4.214 ....04/22/2020 .. 09/11/2027 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL PLC Series 144A .... 2.AFE 4,971,400 |...89.1900 |........eenn.. 4,459,500 |.... .5,000,000 |.. ... 4,982,243 O e 3,968 |0 [0 2.250 |...... 2.339 e 32, .. 112,500 |....03/15/2021 ... |....03/17/2028 ...
ATRESMEDIA CORPORACION DE MEDI ATRESMEDIA
04965D-A@-5 ..... CORPORACION DE MEDI ... P IO .. 5,000,000 |...98.5080 |.............. 4,925,400 |.... .5,000,000 |. ....5,000,000 LU RN | N | RPN | ) SN 4.750 |...... 4.750 112, .. 237,500 |....07/11/2018 ...|....07/11/2025 ...
05401A-AJ-0 ..... [AVOLON HOLDINGS FUNDING LTD Series 144A .............|... ... ...92.6150 |. .. 3,241,517 |. .3,513,334 |.. .0 eeenn3.250 |......3.115 .42, 113,750 |....02/12/2020 .. 02/15/2027 ...
055451-BA-5 ... BHP BILLITON FINANCE USA LTD . 102.3620 |.............. 5,118,116 |.... .... 4,990,200 I RN | N | RPN | B SN 4.900 |...... 4.929 ... 83, .. 122,500 |....02/23/2023 ... |....02/28/2033 ...
055451-BE-7 ..... BHP BILLITON FINANCE USA LTD . 103.7510 |.oeeevnnnnnnns 5,187,543 |.... .... 4,862,517 O e 2,867 o0 o0 e 5.250 |...... 5.622 ....09/26/2023 ...|....09/08/2033 ...
05581K-AB-7 ..... BNP PARIBAS SA ...99.9560 |.............. 1,999,115 |.... .... 1,999,975 O e 970 |0 [0 e 3.800 |...... 3.850 ...01/04/2017 ...|....01/10/2024 ...
05581K-AG-6 ..... BNP PARIBAS SA . . 104.7070 |...cevvnnnnnns 4,188,265 |.... . .. ....4,000,000 JL I N | I FORRPRR | B IR | ) AT 5.894 |...... 5.894 ....11/28/2023 ...|....12/05/2034 ...
05583J-AG-7 ..... BPCE SA Series 144A ... e .. 4,970,100 |...96.6900 |.............. 4,834,504 |.... .5,000,000 |.. ... 4,993,49% O e 6,121 |0 [0 2.375 |...... 2.503 ....01/06/2020 ...|....01/14/2025 ...
05583J-AH-5 ... BPCE SA Series 144A ......cooveiiiiiiimininnieeiinnaanaae fon e I PP 25,101,550 |...93.0680 [............. 23,266,994 |....covnnnnns 25,000,000 |..eevnnnnnnns 25,037,921 |oeveiiieeennn 0 fooeeeeec @M |0 0 [ 1.652 |...... 1.562 ...12/10/2020 ...|....10/06/2026 ...
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05964H-AN-5 ... BANCO SANTANDER SA ...vvvniiiiiiiiieiiieiiieeecenniins foen o [CRR—. 2 i L1GFE L 4,000,000 |...90.5060 |.............. 3,620,235 |..ccevvnnnnnns 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveuniernnnnnn (O R | R PN | I AR | B RN 1.722 |...... 1.602 |NS ...... ....09/07/2021 ...|....09/14/2027 ...
067316-AE-9 ..... BACARDI LTD Series 144A (V- 1 |- 2.CFE ..|... ...98.6170 |..cevvnnnnnnns 4,930,850 |.... .5,000,000 |.. .... 4,997,175 O [ 1,954 |0 [0 e 4.450 |...... 4.493 |WN ...... . ....04/24/2018 ...|....05/15/2025 ...
096591-20-5 ... BNP PARIBAS SA Series 144A .. [CRR—. - 1.GFE ... ...97.9120 |...coovnnnnnns 3,916,491 |.... .... 3,998,846 O s 1,091 |0 [0 e 3.375 |...... 3.404 [ ....... .. 135,000 |....01/02/2018 ...|....01/09/2025 ...
096590-2L-7 ..... BNP PARIBAS SA Series 144A (V- 2 |- 1.GFE L. . ...95.4820 |....coounnnnns 3,819,300 |.... .... 4,054,619 JUO I O (7<) ARt | B IEUURPRRIN | ) FOU 2.219 |...... 1.258 [ ....... ... 88,760 |....08/04/2020 ...|....06/09/2026 ...
096591-2R-4 ... BNP PARIBAS SA Series 144A [CRR—. 2 |- 1.GFE L .. 5,000,000 |...87.0460 |.............. 4,352,304 |.... .... 4,999,836 LU SR (£ ) N N | N RPN | ) AN 2.159 |...... 2.158 [MS ...... .. 107,950 |....09/08/2021 ...|....09/15/2029 ...
096591-2T-0 ..... BNP PARIBAS SA Series 144A (V- 2 oo |- 1.GFE ... .. 5,000,000 |...92.5430 |...eennnnnnnn 4,627,160 |.... .... 4,999,997 O i3 0 [0 e 2.591 |...... 2.591 [ ....... .. 129,550 |....01/12/2022 ...|....01/20/2028 ...
184494-A%-3 ..... CLEANAWAY WASTE MANAGEMENT LTD .. [CRR—. FUUU RN - RO .. 4,000,000 |...92.5140 |.....oovennnns 3,700,560 |.... . .. ....4,000,000 I RN | N | RPN | B FN 2.820 |...... 2.820 [FA ...... .. 112,800 |....02/11/2020 ...|....02/11/2028 ...
2027A0-KF-5 ..... COMMONWEALTH BANK AUSTRALIA Series 144A .............|o. ... [CFP [ L ADFE e 6,933,010 |.. 81.6800 |.............. 5,717,625 |ouueeeeennnn 7,000,000 |eeveunnnenn 6,947,238 0 fooeeeeeeenn 8,279 o0 el e 1.875 |...... 1.981|MS ...... 131,250 |....09/08/2021 ...|....09/15/2031 ...
COOPERAT RABOBANK UA/NY RABOBANK NEDERLAND (NY
21688A-AE-2 ..... BRANCH) D...... .. 1.DFE ..|... ...1,959,640 |...98.0370 |........e..ee. 1,960,732 |.... .... 1,991,034 0 e 6,181 |0 o0 e 3.375 |...... 3.709 . 67,500 |....06/27/2018 ...|....05/21/2025 ...
22535/1-AH-0 ..... [CREDIT AGRICOLE SA Series 144A ... ..[2 .1.GFE .. 8,000,000 |...92.0530 |. .. 7,364,226 |. .8,000,000 |.. .0 J1.247 |......1.202 . 99,760 |....01/19/2021 .. 01/26/2027
29278G-AN-8 ..... [ENEL FINANCE INTERNATIONAL NV Series 144A . |1 L2.AFE .. 6,971,720 |...87.3260 |. ..6,112,838 |. .6,981,264 |.. .0 .1.875 |......1.937 ....07/07/2021 .. 07/12/2028
20446M-AE-2 ..... [EQUINOR ASA ....ceiivriiiiiiiiiiiee e [oe e 1 .1.DFE .. . 10,970,600 |...95.7530 |. .. 9,575,264 |. 10,000,000 10,462,124 |.. .0 .3.000 |...... 1.466 ....06/03/2020 .. 04/06/2027 ...
314890-AC-8 ..... [FERGUSON FINANCE PLC Series 144A .......ccovveeeveeenn oo oe |1 .2.BFE .. ...98.0140 |. ..4,900,691 |. .5,000,000 . 4,989,809 |.. .0 e 4250 |......4.317 ...04/12/2022 .. 04/20/2027 ...
404280-CX-5 ..... HSBC HOLDINGS PLC 1. | 1.GFE L. ...91.8380 |... ...10,745,046 |.... .. 11,700,000 |.. ...11,670,852 LU ORI 1V T O | I RPN | ) AN 2.251 |...... 2.505 ....02/11/2022 ... |....11/22/2027 ...
448414-AE-2 ..... HUTCHISON WHAMPOA FIN CI LTD 144A .. D...... .. 1.F FE ..|... . 108.7360 |... ... 400,000 |.. 0 [ (4,458) |0 [0 e 7.500 |...... 6.057 ....03/08/2007 ...|....08/01/2027 ...
449282-AA-0 ... ICHTHYS LNG PTY LTD ...97.6420 |... ... 11,717,040 |.... 12,000,000 |.. . L RN | N | RPN | B FON 4.250 |...... 4.250 ....06/15/2022 ...|....12/15/2029 ...
45326Y-A*-8 ..... INCITEC PIVOT LTD ...95.9820 |...ccovnunnnns 2,399,550 |.... .2,500,000 |.. ....2,500,000 0 . N POV PO 4.030 |...... 4.030 . ....10/30/2019 ...|....10/30/2028 ...
45685N-AA-4 ..... ING GROEP NV Series 144A .. ...99.4120 |....ooonnnnnns 2,485,303 |.... .... 2,498,052 0. L 902 | 0 e 4.625 |...... 4.666 |JJ ....... .... 56,207 |... ....11/08/2018 ...|....01/06/2026 ...
478375-AH-1 ..... JOHNSON CONTROLS INTL PL SERIES * . 107.1250 |..ccevnnnnnnns 5,356,231 |.... ....5,199,180 0 |eeeeen.. (6,470) | 0] 6.000 |...... 5.542 |dJ ....... .. 138,333 |... ...05/24/2023 ... |....01/15/2036 ...
494386-AC-9 ... KIMBERLY CLARK DE MEXICO SAB D Series 144A . ...97.4050 |. ..4,870,250 |. . 4,975,208 |.. .0 19,822 |. .3.250 |......3.677 . 49,201 ....03/29/2019 .. 03/12/2025 ...
50202*-AA-9 ..... LIDL US LLC . ...98.5810 |. .. 2,957,430 |. .3,000,000 .3,000,000 |.. .0 0 | .4.460 |......4.460 . 44,600 ....08/31/2022 .. 09/01/2027
50202*-AB-7 ..... LIDL US LLC .... ...98.0780 |. ..4,903,900 |. .5,000,000 .5,000,000 |.. .0 L0 .4.520 |......4.520 . 75,333 ....08/31/2022 .. 09/01/2029
539439-AV-1 . LLOYDS BANKING GROUP PLC ...96.5280 |. .. 4,826,424 |. .5,000,000 .5,004,822 |.. .0 (4,293) | 2,438 |......2.348 . 49,437 ....01/30/2020 .. 02/05/2026
53944Y-AH-6 ..... [LLOYDS BANKING GROUP PLC .. ...99.6360 |. ..2,989,079 |. .2,999,809 |.. .0 . ......3.900 |......3.933 . 35,425 ....03/05/2019 .. 03/12/2024 ...
55037A-AB-4 ..... LUNDIN ENERGY FINANCE BV Series 144A . ...85.6150 |...ccovnennnns 7,705,330 |.... ....1,510,818 0 [ 70,628 e [0 e 3.100 |...... 5.841 () ....... .. 128,650 |... ...09/26/2023 ...|....07/15/2031 ...
MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ
606822-BY-9 ..... FINANCIAL GROUP ....eeeeeeeieeeeeennne e e e eeeeneeeeeees foen e (V- 2 e L 1GFE e 5,000,000 |...91.4120 |.............. 4,570,581 |oeeeeeennnn 5,000,000 |-eevvunnannnn 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 1.538 |...... 1.424 [0 oo | 34,391 |oeeeiiieeeee 76,900 |....07/12/2021 ...|....07/20/2027 ...
MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ
606822-CK-8 ..... FINANCIAL GROUP ....eeeeeeeeeeeeeennie e e eeeeeneeeeeeen fen e (V- 2 e L 1GFE e 11,993,050 |. 101.7090 |............. 12,205,129 |.ceevrnennnns 12,000,000 |-eevennneenes 12,002,895 |..ccvvvvennens 0 fooeeeeeennnd9,875 |0 el e 5.133 |...... 5144 [JJ coovees |eveiiies 215,471 o 615,960 |....07/13/2022 ...|....07/20/2033 ...
MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ
606822-CR-3 ..... FINANCIAL GROUP (V- 2 |- 1.GFE L. .. 5,000,000 |. 103.4480 |.............. 5,172,391 |.... .5,000,000 |.. 425,000,000 |...eeeeernneenn o0 0 o0 e 5.472 |...... 5.472 [MS ...... .... 82,080 ... .. 273,600 |....09/06/2022 ...|....09/13/2033 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP INC .. . [CRR—. 2. .. 1.G FE ..|... ...91.1770 |... ... 13,676,524 |.... 15,000,000 |.. ...15,000,000 |.....oceevnnnnnnn Joovviiiiiinninn0 o0 o0 e 1.234 ... 1155 [N ... .... 20,083 |[... .. 185,100 |....02/16/2021 ...|....06/22/2027 ...
60687Y-CM-9 ..... MIZUHO FINANCIAL GROUP INC ..eeeeeeeeeemneieeeeeennnas foan e (V- 2 eeeeeenen |- LG FE L. . 103.1600 |....ccevnnnnns 5,158,014 |.... .5,000,000 |.. ....5,000,000 PRI | N RPN | R IS 5.669 |...... 5.669 MS ...... .... 85,085 |... .. 283,450 |....09/07/2022 ...|....09/13/2033 ...
629470-BA-5 ... NXP BV AND NXP FUNDING LLC NXP BV/NXP FUNDING LLC |... ... [CRR—. T [ 2AFE L. . ...99.7840 |.....oonnnnnns 4,989,197 |.... .5,000,000 |.. ....5,002,079 L (24611) |0 [0 4.875 |...... 4.368 [MS ...... ... 81,250 |[... ....06/19/2022 ...|....03/01/2024 ...
62954H-AX-6 ..... NXP BV/NXP FUNDING LLC/NXP USA ..eeeeeeeinnieeeeeens feen e (V- Tons L 2AFE e 3,087,860 |...95.0300 |......ennneeen 2,850,895 |....covuennnns 3,000,000 |eeveunnannnn 3,059,347 |oeeiieeennnnn0 [ (17,780) |-eeeeveeeeeenn0 [0 s 3.150 |...... 2497 [MN ooooen o 15,750 ...06/19/2022 ...|....05/01/2027 ...
NXP BV/NXP FUNDING LLC/NXP USA NXP BV / NXP
62954H-BE-7 ..... FUNDING LLC / NXP e eeee foen e (V- Tons L 2AFE e 4,892,454 |...98.8370 [...eeeeennnnn 4,842,990 |..ccevnnnnnnns 4,900,000 |...ccvvrennnns 4,894,781 |..coovnnnnes (V1 R 1,386 |oeeeeenniineeees (VI 0 |oueeen 4.400 |...... 44341 e e 17,967 ...06/12/2022 ...|....06/01/2027 ...
NATIONAL AUSTRALIA BANK LIMITE NATIONAL AUSTRALIA
63254A-AP-3 ... BANK LIMITE oo [ e [CFP [ LADFE s 972,410 |...97.4510 |....cceeennnnnnns 974,515 |.oeeeennnnnnns 1,000,000 |-eveenneeeeennnd 991,760 [.ooeeeeeenieeenn0 e 3,822 [0 o0 e 3.375 |...... KIVE N (VN R 15,656 ...06/27/2018 ...|....01/14/2026 ...
NATIONAL AUSTRALIA BANK LIMITE NATIONAL AUSTRALIA
63254A-BE-7 ..... BANK LTD (N . (V- .. 1.DFE ..|... 4,858,300 |...97.8610 |.............. 4,893,035 |.... .5,000,000 |.. 4,898,867 |ooieeeeinienn0 i 26,596 [0 o0 e 3.905 |...... 4.547 L 11,932 | ....06/14/2022 ...|....06/09/2027 ...
67078A-AE-3 ..... NVENT FINANCE SARL . 1 .2.CFE .. ...82.1830 |. ..4,930,970 |. .6,000,000 4,942,445 |.. .2.750 |......5.544 . 21,083 ....08/25/2022 .. 11/15/2031 ...
67078A-AF-0 ..... NVENT FINANCE SARL . . 1 .2.CFE .. . 101.6280 |. .10,162,815 |. 10,000,000 .9,973,379 |.. .5.650 |......5.687 . 72,19 ...04/24/2023 .. 05/15/2033 ...
716973-AF-9 ..... PFIZER INC ..viiiiiiiiiiiiiiiis e [een e 1 1FFE .. ...99.9360 |. .. 9,903,580 |. 10,000,000 .9,803,568 |.. .5.110 |......5.273 ....06/16/2023 .. 05/19/2043 ...
74977R-DL-5 ..... [COOPERATIEVE RABOBANK UA Series 144A .................|... ... S v 1.G FE .. .10,000,000 |...90.9670 |. ..9,096,741 |. 10,000,000 10,000,000 |.. ......1.980 |......1.827 ....12/09/2021 .. 12/15/2027 ...
756250-AD-1 ... RECKITT BENCKISER TREASURY SER Series 144A .. C...... 1 .. 1.GFE ..|.. ...4,914,780 )...98.5570 |............. 4,927,866 |.... ....5,000,000 |.. ..4,992,550 .o 0 el 14,987 0 0 2.750 |...... 3.061 .. 137,500 |....03/29/2019 ...|....06/26/2024 ...
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75968N-AE-1 ..... RENAISSANCERE HOLDINGS LTD ...evvvenniveiiinnieeeecannas foan e [CRR—. T L1GFE Lo 11,378,930 |. 101.1860 |............. 11,636,343 [ 11,500,000 |..evennnnnens 11,382,057 [oovvvvvvinnennnd0 o 3,127 [0 0 s 5.750 |...... 5.891 [ coevees |oovvinnneee e 47,757 i 330,625 |....09/28/2023 ...|....06/05/2033 ...
780097-BK-6 ..... NATWEST GROUP PLC D...... 2 |- 1.GFE L. 5,000,000 |...99.6410 |.......n....e. 4,982,034 |.... .5,000,000 |.. 45,000,000 |...oeeeeennneni o0 0 o0 e 4.269 |...... 4.269 [MS ...... .. 213,450 |....03/19/2019 ...|....08/22/2025 ...
780097-BP-5 ..... NATWEST GROUP PLC [CRR—. 2 |- 1.GFE L L..92.9870 |...ccovnnnnnns 4,649,369 |.... .5,000,000 |.. 5,227,769 |oeniiiiiinnnn0 |l (64,866) [oaneneieinnn0 [0 3.073 |...... 1.683 |WN ...... .. 153,650 |....01/28/2021 ...|....06/22/2028 ...
78081B-AJ-2 ..... ROYALTY PHARMA PLC .... (V- 1 |- 2.CFE ..|... ...89.7520 |...ccovnnnnnns 4,487,610 |.... .5,000,000 |.. e 4,953,551 [0 e 12,079 [0 [0 e 1.750 |...... 2.014 [MS ...... ... 87,500 |....08/05/2021 ...|....09/02/2027 ...
7846EL-AD-9 ..... SPCM SA Series 144A ... [CRR—. 1 |- SAFE L. ...90.8740 |.....oovnnnnns 3,634,959 |.... .4,000,000 |.. 03,634,959 [ 174759 |0 L0 0 3125 |...... 3AB[MS ...... .. 125,000 |....09/09/2021 ...|....03/15/2027 ...
803014-AB-5 ..... SANTOS FINANCE LTD. Series 144A . (V- 1 |- 2.CFE ..|... . 106.3980 |....cevvnnnnns 2,127,963 |.... ....2,000,000 |.. 121,960,560 |...ooeeeeennenni0 e 760 [0 [0 e 6.875 |...... 7.160 ....09/26/2023 ...|....09/19/2033 ...
806854-AL-9 ..... SCHLUMBERGER INVESTMENT SA [CRR—. 1 | LR FE L . 101.7480 |... ....10,174,769 |.... .. 10,000,000 |.. 09,964,203 [o..iiiiiinnnnn0 i 1,813 [0 0 4.850 |...... 4.898 ....06/02/2023 ...|....05/15/2033 ...
81180W-BF-7 ..... SEAGATE HDD CAYMAN (V- 1. .. 3.BFE ..|... ...80.4120 |... .. 7,558,724 |.... .9,400,000 |.. ... 7,558,724 |......... 359,067 |..........22,287 |ecceerreeennann0 forrreiiiiienl0 e 3125 |...... 3.420 ....12/14/2021 ... |....07/15/2029 ...
81720-AK-9 ..... SENSATA TECHNOLOGIES BV Series 144A .. 1 .3.BFE .. ...92.9980 |. ..929,979 |. .1,000,000 .929,979 |.. .4.000 |......3.887 ....06/06/2021 .. 04/15/2029
82620K-BD-4 ..... SIEMENS FINANCIERINGSMAATSCHAP Series 144A |1 . 1EFE .. ...89.8580 |. .. 4,492,900 |. .5,000,000 4,994,754 |.. .1.700 |......1.726 ....08/02/2021 .. 03/11/2028
82620K-BE-2 ..... SIEMENS FINANCIERINGSMAATSCHAP Series 144A SCe 1 .1EFE .. ...85.3670 |. ..8,536,714 |. 10,000,000 .9,990,074 |.. ......2.150 |......2.165 ....03/02/2021 .. 03/11/2031 ...
83368R-AV-4 ..... SOCIETE GENERALE Series 144A D...... .. 2.BFE ..|... ...96.8820 |....coennnnnns 4,844,105 |.... ....5,000,000 |.. 8,997,772 o0 2,049 |0 [0 e 2.625 |...... 2.668 |JJ ....... .. 131,250 |....01/16/2020 ...|....01/22/2025 ...
83368R-AZ-5 ..... SOCIETE GENERALE Series 144A [CRR—. 2 |- 2.BFE ... ... 92.0730 |..ooevvnnnnnns 9,207,343 |.... .. 10,000,000 |.. ...10,003,879 |....oevvvvnnnnnn0 foreiinnnn (2,188) el o0 e 1.488 |...... 1.424 (D ....... .. 148,800 |[....12/09/2020 ... |....12/14/2026 ...
83368R-BH-4 ..... SOCIETE GENERALE Series 144A (V- 2 |--2.BFE ... . ...92.5520 |..ccovnnnnnnns 4,627,588 |.... ....5,000,000 |.. e 4,999,987 o0 e (D) [0 o0 e 2,797 |...... 2.797 (W ....... .. 139,850 |....01/11/2022 ...|....01/19/2028 ...
853254-C6-3 ..... STANDARD CHARTERED PLC Series 144A . [CRR—. 2 |- 1.GFE L .. 5,000,000 |...91.5060 |.............. 4,575,299 |.... +..5,000,000 |...ooeeeiinnnnnn orviiiiiiin0 o0 0 2.608 |...... 2.459 | ....... .. 130,400 |....01/05/2022 ...|....01/12/2028 ...
85325lI-AA-6 ..... STANDARD CHARTERED PLC Series 144A . D...... 2 .. 1.G FE ..|... .. 8,410,971 ...96.7310 |.eeruunnnnenns 8,028,683 |.... 8,325,455 o0 e (22,958) [0 [0 e 2.819 |...... 2.529 | ....... .. 233,977 |....02/12/2020 ...|....01/30/2026 ...
SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI
8656211-CG-3 ..... FINANCIAL GROU ...eeeeeeneeeeeemnnneeeeeemnneeeeeeennns foen e [CFP [ L 1GFE e 5,000,000 |...87.6150 |....eunnnnneen 4,380,759 |..ccevnnnnnnns 5,000,000 |eeveunnnnns 5,000,000 |-eevvunieeeeennn0 fooiiiiiiiiiiin0 0 [0 e 1.902 |...... 1.902 [MS wovvet Jereieieeene 21,473 | 95,100 |....09/13/2021 ...|....09/17/2028 ...
SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI
865621-CN-8 ..... FINANCIAL GROU ...eeeeeeeeeeeeemnne e e eeemnne e eeeenens feen e [CFP [ L 1GFE e 2,000,000 |...89.1160 |..eeeennnnnenn 1,782,315 [ 2,000,000 |eeveunnannns 2,000,000 |-eeernnieeeeennn0 feoiiiiiiiiiin0 0 o0 e 2472 |...... 2472 [0 oo s 22,935 [.oeeeiiiines 49,440 |....01/05/2022 ...|....01/14/2029 ...
874060-AX-4 ..... TAKEDA PHARMACEUTICAL CO LTD ...vvvvvvenniiviinnnnns foun oee [CRR—. T L 2AFE L 3,946,200 |...85.8330 |.........onnn. 3,433,331 [oooiiiiiinnnnn 4,000,000 |.eeevenninnns 3,960,768 |........ooveeeni0 Joveenenn 5,794 [0 0 2.050 |...... 22219 [MS oo [ 20,728 [oeeiiiiiiinnnnn 82,000 |....06/10/2021 ...|....03/31/2030 ...
TATE & LYLE INTL FIN PLC TATE & LYLE INTERNATIONAL.
87656X-Be-9 ..... FINA e [ e [ O 2.0 i 7,359,590 |...90.8480 [.............. 6,359,360 |........eunnn. 7,000,000 |.eeevunnnnns 7,257,874 [.ooovivniienn 0 | (40,028) [0 vl s 3.310 |...... 2.630 [MN ... [orreiniinnnnns 27,032 |ooeevinnnnns 231,700 |....05/13/2021 ... |....11/19/2029 ...
902613-AK-4 ..... UBS GROUP AG Series 144A |- 1.GFE L. .. 5,000,000 |...82.0130 |.ceeunnnneenn 4,100,668 |.... .5,000,000 |.. 425,000,000 |...oeeeeennnenn0 o0 0 o0 e 2.746 |...... 2.746 [FA ...... .. 137,300 |....01/04/2022 ...|....02/11/2033 ...
902613-AP-3 . UBS GROUP AG Series 144A .1.GFE .. 4,350,000 |...98.4430 |. ..4,282,280 |. . 4,350,000 .4,350,000 |.. 4751 |...... 4.5% ....06/03/2022 .. 05/12/2028 ...
961214-FC-2 . WESTPAC BANKING CORP . .. 1.DFE .. 5,000,000 |...98.8520 |. .. 4,942,612 |. .5,000,000 .5,000,000 |.. .4.043 |......4.043 ....05/18/2022 .. 08/26/2027
961214-FG-3 ..... WESTPAC BANKING CORP ... L2.AFE .. 3,000,000 |...99.3440 |. ..2,980,313 |. .3,000,000 .3,000,000 |.. ......5.405 |......5.405 ....08/03/2022 .. 08/10/2033 ...
980236-AP-8 ..... WOODSIDE FIN LTD Series 144A .. cee |- 2.AFE )., ...93.8420 |.......eeennnt 8,915,001 |.... .9,500,000 |.. 29,859,335 [oieeeeiiienn0 e (84,962) [0 [0 e 3.700 |...... 2.686 . ....02/25/2021 ...|....03/15/2028 ...
984851-AG-0 ..... YARA INTERNATIONAL ASA Series 144A ... [CRR—. 1 voo |- 2.BFE ... ...86.8500 |.........onnn. 4,342,481 |.... ....5,000,000 |.. 5,218,722 o0 e (32,490) [0 [0 3.148 |...... 2.382 (D ....... ... 11,805 |[... ....10/01/2021 ...|....06/04/2030 ...
A3158#-AC-3 ..... HOFER FINANCIAL SERVICES GNBH (V- ] 1.GPL ... ...98.6510 |... ....10,851,610 |.... .. 11,000,000 |.. .. 11,000,000 |....ceeeevveeena Joveeiiiiiiieee0 feieieel0 o0 e 3.410 |...... 3.410 (W ....... ... 162,543 |... ...07/25/2017 ...|....07/25/2024 ...
D2736#-AN-9 ..... FRITZ DRAXLMAIER GMGH & CO KG .... [CRR—. ...99.5670 |.....couunnnns 1,991,340 |.... .2,000,000 |.. 202,005,353 [oiiiiiiiinnnn0 i (20,768) [eeecceeennnnl0 o0 e 5.000 |...... 3.920 (A0 ...... . 24,722 ... ....08/02/2017 ...|....04/02/2024 ...
D2736#-AT-6 ..... FRITZ DRAXLMAIER GMGH & CO KG ... (V- ...97.6930 |...ccovnnnnnns 1,953,860 |.... .2,000,000 |.. 422,000,000 |...eeeeemnneena o0 0 o0 e 4.680 |...... 4.680 |J ....... .... 40,560 |... ....07/25/2019 ...|....07/25/2027 ...
G2242#-AA-1 ..... COATS GROUP FINANCE CO LTD .. [CRR—. L..97.9910 |.ooeiiinnnnnns 3,919,640 |.... .4,000,000 |.. 4,000,000 [..oneiiiiiinnn0 o0 0 0 3.880 |...... 3.880 | ....... .... 10,778 |... ....12/06/2017 ...|....12/06/2024 ...
G2616#-AF-8 ..... DCC PLC e eeeeeee e e e e e e e e e eeeene e ees foen e (V- B . ...99.3140 |...cornnnnnnns 2,979,420 |.... .3,000,000 |.. 23,001,943 [oiiiiiiien0 e (4,861) [0 [0 e 4.530 |...... 4.360 [MN ...... .... 15,100 |... ....06/03/2022 ...|....05/21/2024 ...
G3198@-AF-4 ..... ESSENTRA PLC .vvveiiviiiiiiieciiii e eceenias feen e [ [T 2.0YE | 2,460,207 |...93.2040 |.............. 2,293,011 |oooiiininnnns 2,460,207 |...ccovnnnnnns PRSIV (V7 R | FORPN | Y R | B RPN | B R 3.620 |...... IV (VN I R, 38,098 ...07/2172021 ... |....07/27/2028 ...
OMEGA LEASING NO 9 LTD OMEGA LEASING (NO. 9)
G6764#-AA-0 ..... LIMITED [CRR—. ...1,263,158 |...95.4910 |......onnnnees 1,206,202 |.... ....1,263,158 |.. ..1,206,202 |.......... 16,723 |ooiiiiiiiiiiin0 o0 o0 2.400 |...... 2.407 30,316 |....04/12/2017 ...|....10/12/2026 ...
G7304*-AD-3 ..... QUADGAS FINANCE PLC ... .|C. .10,000,000 |...98.1520 |. ..9,815,200 |. 10,000,000 .. 10,000,000 |.. .3.660 |......3.661 366,000 |....10/31/2017 .. 10/31/2024 ...
G8781@-AC-3 ..... THAMES WTR UTILS THAMES WATER UTILITIES LTD .|C. . 10,677,739 |...95.2220 |. .10,379,198 |. 10,900,000 10,780,326 .3.570 |......4.497 389,130 |....11/02/2022 .. 03/22/2025 ...
N4281@-CH-6 . KONINKLIJKE VOPAK VN KONINKLIJKE VOPAK NV ... .|C. 2,000,000 |...96.5170 |. 1,930,340 | .2,000,000 .3.890 |......3.890 77,800 |....12/21/2020 .. 06/19/2026
Q1297#-AN-8 ..... CSL FINANCE PTY LTD ... .|C. 3,078,630 |...85.5230 |. .. 2,565,690 |. 102,730 |...... 2.455 . 81,900 |....06/10/2021 .. 05/27/2032 ...
026008-AA-8 ..... COATES GROUP PTY LTD . [V .. 3,000,000 |...88.9140 |.............. 2,667,420 |..............3,000,000 |..............3,000,000 |......ccevvueeenaO foereermriiieeec0 o0 o0 e 2.890 |...... 2.890 .86,700 |....01/12/2022 ...|....01/12/2029 ...
03647#-AA-9 ..... EVOLUTION MINING FINANCE PTY L ... [CRR—. .. 4,000,000 |...89.5900 |.............. 3,583,600 |..............4,000,000 |..............4,000,000 |........ccevvens0 [oorrirnnninninnn0 Joennniiinnnnl0 o0 e 2.830 |...... 2.830 .. 113,200 |....11/08/2021 ...|....11/08/2028 ...
03647#-AC-5 ..... EVOLUTION MINING FINANCE PTY L ... [V .. 4,000,000 |...84.7510 |eeeuunnnneenn 3,390,040 |.... 14,000,000 [...eeeeeenieen0 o0 0 o0 e 3.060 |...... 3.060 .. 122,400 |....02/14/2022 ...|....02/14/2031 ...
03647#-AD-3 ..... EVOLUTION MINING FINANCE PTY L [CR—. .. 3,000,000 |. 103.6550 |.......eeeees 3,109,650 |.... B N 00 [V R | N RPN | I AU | B RPN | ) RN 6.190 |...... 6.190 ....08/22/2023 ...|....08/22/2033 ...
03793#-AD-5 ... FIRST GAS LTD [ .. 7,000,000 )...89.4470 |.............. 6,261,290 |.... ....7,000,000 J....ooeeeennnen0 foviiiiiiiinn0 o0 0 2.320 |...... 2.320 ...08/23/2021 ...|....03/23/2028 ...
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03793#-AE-3 ..... FIRST GAS LTD ..ivvviiiiiiiiiiie e [ e [ [T L 2BFE | 6,000,000 |...86.4100 |.............. 5,184,600 [....oeevennnn 6,000,000 |..eevunnnnnnns 6,000,000 |.eevvenrirrennnn0 fooeiiiiiiiiinn0 0 o0 2.590 |...... 2.590 [MS ... [oeviiinnnnnnnn 42,308 |oiiiinnnns 155,400 |....03/23/2021 ...|....03/23/2030 ...
03974*-AA-6 ..... GIP CAPRICORN FINCO PTY LTD .... (V- voo |- 2.BPL ... ...4,986,312 |...87.5880 |.............. 4,367,415 |.... ....4,986,316 |.. .... 4,986,319 e 0 [0 e 3.110 |...... 3.122 [MJSD .. 155,074 |....07/21/2021 ... |....12/31/2034 ...
Q7724#-AN-8 ..... POWERCO LTD POWERCO LIMITED .... [CRR—. . |- 2.BFE ..|... .10,000,000 |.. 80.6180 |.............. 8,061,800 |.... .. 10,000,000 |.. .. 10,000,000 FRN VN R | N | B RN 2.410 |...... 2.410 [MS ...... .. 241,000 |....03/15/2022 ...|....03/15/2032 ...
082780-QW-2 ..... SANTOS FINANCE LTD. ..oovevveiiiiiiiiiiiiiiiiiiiieeeeeeees o e C...... 1. L 2.CFE .| 5,321,750 [...95.2380 [....ccceunnnns 4,761,908 |....ooeeennnn 5,000,000 |.eeveunnnnns 5,181,316 [....ccceeeeee 0 oo (49,088) [-.oeeeevvvnneeeec0 vl 0 fennnns 4125 |...... 3.012MS ... [eeeiinnaenen. 61,286 |ouiiiinnes 206,245 |....01/15/2021 ...[....09/14/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,395,546,917 | XXX 3,210,360,789 3,404,695, 245 3,383,587,711 6,024,199 19,910 0 0 XXX XXX XXX 28,430,345 93,957,059 XXX XXX
AEP TEXAS CENTRAL TRANSITION F AEP TEXAS CENTRAL
00115B-AB-3 ..... TRANSITION F oo e e o vee | s 4 s CAFE e 9,999,982 |...91.7450 |......ceeen 9,174,477 |eeeeen. 10,000,000 |.............. 9,999,634 |..cevvrniiaeens 0 fooeereeeeneea (40) |0 [0 e 2.29% |...... 2.204 |FA ...... 229,390 |....09/11/2019 ...|....08/01/2031 ...
00217F-AD-7 ..... ARI FLEET LEASE TRUST ARIFL_21 Series 144A .........[|... ... 2. .. 1.AFE ..|... ...94.1490 |.....oounnnnns 3,436,455 |.... .3,650,000 |.. .... 3,650,414 LU R (1D N N | I RPN | ) AN 1.130 |...... 1.125 [MON ..... . 41,245 |....06/18/2021 ...|....03/15/2030 ...
00217F-AE-5 ..... ARI FLEET LEASE TRUST ARIFL_21 Series 144A .........[|... ... 2 ... .. 1.CFE ..|... ...93.1500 |..ccovnnnnnnns 3,493,116 |.... .... 3,750,534 0 e (293) |0 o0 e 1.450 |...... 1.447 [MON ..... . 54,375 |....05/18/2021 ...|....03/15/2030 ...
00217Q-AD-3 ..... ARl FLEET LEASE TRUST ARIFL_22 Series 144A .........[|... ... B L .. 1.B FE ..|... ...97.1070 |...covvnnnnnns 3,272,491 |.... .... 3,369,791 O i 88 o0 [0 e 3.790 |...... 3.823 [MON ..... . 127,723 |....04/07/2022 ... |....01/15/2031 ...
00217Q-AE-1 ..... ARI FLEET LEASE TRUST ARIFL_22 Series 144A .........|... ... N L .. 1.CFE ..|... ...97.0380 |..ccovnnnnnnns 6,792,626 |.... ....6,999,075 O [ 3 0 0 e 4170 |...... 4.212 [ MON ..... ..291,900 |....04/07/2022 ...|....01/15/2031 ...
AMERICAN AIRLINES 2016-3 CLASS AMERICAN AIRLINES
023771-R9-1 ..... 2016-3 CLASS . N L 1.FFE ... ...90.1500 |...covvnnnnnns 5,454,205 |.... .6,050,130 |.. ....5,984,166 0 [ 10,409 |0 o0 e 3.000 |...... 3.295 .. 181,504 |....12/18/2019 ...|....10/15/2028 ...
03236V-AC-5 . AXIS EQUIPMENT FINANCE RECEIVA Series 144A 2 .1.BFE .. ...94.4470 |. .. 7,256,345 |. .7,683,000 . 7,682,269 |.. .0 .2.200 |......2.216 169,026 |....01/19/2022 .. 01/20/2028 ...
03236V-AD-3 . AXIS EQUIPMENT FINANCE RECEIVA Series 144A 2 1.FFE .. ...93.5400 |. .. 3,648,047 |. .3,900,000 .3,899,910 |.. .0 .2.370 |......2.383 92,430 |....01/19/2022 .. 04/20/2028
03236X-AB-3 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A 2 1AFE .. ...99.7160 |. .. 2,735,427 |. .2,743,214 . 2,742,960 |.. .0 .5.300 |......5.367 145,390 |....00/14/2022 .. 06/21/2028
03236X-AC-1 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A 2 .1.CFE .. ...99.5080 |. .. 4,053,958 |. .4,073,805 |.. .0 .5.650 |[......5.719 230,181 |....00/14/2022 .. 10/20/2028
03236X-AD-9 . AXIS EQUIPMENT FINANCE RECEIVA Series 144A 2 1.F FE .. ...99.8320 |. .. 7,487,427 |. . 7,498,343 |.. .0 ......6.270 |......6.361 470,250 |....00/14/2022 .. 01/22/2029 ...
03236Y-AC-9 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2 ... . 1.CFE ..|... . 101.4010 |.oeeeennnnnnns 5,343,854 |.... .... 5,269,064 O e (12) 0 o0 6.030 |...... 6.108 .. 151,829 |....06/22/2023 ...|....12/20/2029 ...
03236Y-AD-7 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2 e | LFFE L . 101.4590 |.........ennnt 1,816,107 |.... .... 1,789,560 O i 82 o0 [0 6.360 |...... 6.452 ... 54,392 |....06/22/2023 ... |....12/20/2029 ...
038779-AB-0 ..... ARBYS FUNDING LLC ARBYS_20-1A Series 144A ... 2 e |- 2.CFE ... L..91.2730 |.oeeiininnnnns 6,623,004 |.... ... 1,290,317 0 [ (10,451) |0 o0 e 3.237 |...... 2.986 .. 234,885 |....07/30/2020 ...|....07/30/2050 ...
05377R-DL-5 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. 4 [ TAFE L ...98.7860 |.......oeunnn. 3,951,450 |.... ... 3,999,622 LU R T N | I RN | ) AN 3.350 |...... 3.380 .. 134,000 |....04/16/2019 ...|....09/22/2025 ...
05377R-DM-3 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. 4 | LEFE L ...98.4220 |......ouunnnnt 2,952,669 |.... .... 2,999,750 O e 91 0 [0 e 3.550 |...... 3.580 .. 106,500 |....04/16/2019 ...|....09/22/2025 ...
05377R-ER-1 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. 2 e [ TAFE L ...90.0790 |....covnnnnnns 6,755,927 |.... .. ... 7,499,733 O i 88 o0 [0 1.660 |...... 1.667 .. 124,500 |....11/09/2021 ...|....02/20/2028 ...
05377R-ES-9 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. 2 weeeeenn |- LFFE ... ...89.2830 |...ccovuunnnns 8,928,314 |.... .. 10,000,000 |.. ....9,997,325 O e 879 |0 o0 e 1.900 |...... 1.917 ..190,000 |....11/09/2021 ... |....02/20/2028 ...
05377R-ET-7 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. 2 e | 2.CFE ..., ...88.6260 |.............. 6,203,818 |.... .7,000,000 |.. ....6,998,926 O 349 0 [0 2.350 |...... 2.367 .. 164,500 |....11/09/2021 ...|....02/20/2028 ...
05377R-HG-2 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .........[... ... .. 1.AFE ..|... . 102.4700 |......oeenn... 7,172,883 |.... .7,000,000 |.. ....6,997,083 0 e 265 |0 o0 e 5.810 |...... 5.891 .. 224,815 |....05/24/2023 ... |....12/20/2029 ...
AVIS BUDGET RENTAL CAR FUNDING AVIS BUDGET RENTAL
05377R-HH-0 ..... [CAR FUNDING ... .. 1.F FE .. . 101.7580 |. .. 3,052,748 |. .3,000,000 .2,999,385 |.. .0 .6.400 |......6.491 106,133 |....05/24/2023 .. 12/20/2029 ...
05608T-AA-9 ..... BXG RECEIVABLES NOTE TRUST BXG SERIES 144A . 1AFE .. ...91.7510 |. ..2,197,035 |. . 2,394,550 . 2,394,419 |.. .0 ......1.550 |......1.567 . 37,116 |....10/01/2020 .. 02/28/2036 ...
05608T-AB-7 ..... BXG RECEIVABLES NOTE TRUST BXG Series 144A .. 1.G FE ..|... ...92.5770 |... O i e 26 o0 o0 e 2.490 |...... 2.507 . 24,671 |....10/01/2020 ...|....02/28/2036 ...
07359B-AA-5 ..... BEACON CONTAINER FINANCE LLC | Series 144A .. .. 1.F FE ..|... ...88.7200 |... O o 418 |0 [0 2.250 |...... 2.270 .. 224,719 |....10/28/2021 ...|....10/22/2046 ...
12434K-AA-4 ... BXG RECEIVABLES NOTE TRUST BXG Series 144A . .. 1.AFE ..|... ...96.7610 |..eeerrnnnnnns 2,513,877 |.... . .... 2,597,597 O e 12 0 [0 e 4.120 |...... 4.162 .. 118,552 |....04/22/2022 ...|....09/28/2037 ...
12434K-AB-2 ..... BXG RECEIVABLES NOTE TRUST BXG Series 144A . I .. 1.G FE ..|... ...94.9350 |... 924,913 |.... ..974,264 |.. 974,096 LU ST () I N | N RN | B A 4.610 |...... 4.662 . 44,914 |....04/22/2022 ... |....09/28/2037 ...
12509D-AD-4 ..... CCG RECEIVABLES TRUST CCG_20-1 Series 144A .. 2 ... .. 1.AFE ..|... ...98.2540 |... .. 3,438,877 |.... .3,500,000 |.. .... 3,499,911 O e 13 0 [0 e 1.840 |...... 1.850 . 64,400 |....08/04/2020 ...|....12/14/2027 ...
12510K-AE-3 ..... CCG RECEIVABLES TRUST CCG_21-1 Series 144A .. 2. .. 1.AFE ..|... ...96.9530 |... 4,605,252 |.... .4,750,000 |.. ... 4,749,810 O 268 o0 [0 0.690 |...... 0.697 . 82,775 |....02/08/2021 ...|....06/14/2027 ...
12510K-AG-8 ..... CCG RECEIVABLES TRUST CCG_21-1 Series 144A .. 2 ... .. 1.DFE ..|... ...96.8650 |... 3,680,858 |.... .3,800,000 |.. ....3,799,700 O e 281 |0 o0 0.840 |...... 0.848 . 31,920 |....02/08/2021 ...|....06/14/2027 ...
12511E-AE-6 ..... CCG RECEIVABLES TRUST CCG_21-2 Series 144A .. 2. .. 1.AFE ..|... ...94.3210 |... 5,733,785 |.... .6,079,000 |.. ....6,078,472 O 285 o0 [0 1.270 |...... 1.278 . 77,203 |....10/13/2021 ...|....03/14/2029 ...
12511E-AG-1 ... CCG RECEIVABLES TRUST CCG_21-2 Series 144A 2 1.FFE .. ...93.2880 |. .. 4,935,862 |. .5,291,000 .5,290,543 |.. .0 .1.500 |...... 1.507 . 79,365 |....10/13/2021 .. 03/14/2029 ...
12511J-AB-1 ... CCG RECEIVABLES TRUST CCG_22-1 Series 144A 2 1AFE .. ...98.7450 |. ..2,782,390 |. .2,817,751 .2,817,727 |.. .0 .3.910 |...... 3.943 110,174 |....06/08/2022 .. 07/16/2029 ...
12511J-AC-9 ..... CCG RECEIVABLES TRUST CCG_22-1 Series 144A 2 .1.BFE .. ...97.7460 |. .. 7,790,372 |. .7,970,000 .7,969,429 |.. .0 .4.420 |......4.465 352,274 |....06/08/2022 .. 07/16/2029
12511J-AD-7 ..... CCG RECEIVABLES TRUST CCG_22-1 Series 144A -2 .1EFE .. ...97.6660 |. ..976,665 |. .1,000,000 999,992 |.. .0 .4.670 |......4.716 46,700 |....06/08/2022 .. 07/16/2029
12563L-AN-7 ..... CLI FUNDING LLC CLIF_20-1A Series 144A .............. . ... |4 1.FFE .. . 12,590,488 |...89.3590 |. 11,924,951 |. 13,345,000 12,650,561 |.. .0 ......2.080 |......3.644 242,879 |....04/13/2023 .. 09/18/2045 ...
12563L-AS-6 ..... CLI FUNDING VI LLC CLIF_20-3A B L .. 1.F FE ..|... .. 6,398,681 ...89.7370 |......ovvneeen 5,743,185 |.... .6,400,000 |.. .... 6,399,095 O e 134 0 [0 2.070 |...... 2.083 s ....10/02/2020 ...|....10/18/2045 ...
14316N-AF-6 ..... CARMAX_AUTO OWNER TRUST CARMX_ ......eeeereemsnreeemnnnafons vonfonnnnns 2 ieeeennnn |- 1.0FE | 1,999,909 [...94.4910 [.............. 1,889,828 |......ccennn 2,000,000 |.eeeeuuiaenns 1,999,960 [.......cconnnnn.s 0 fooeeieeeeeee 16 o0 0 s 0.940 |...... 0.943 18,800 |....01/20/2021 ...|....12/15/2026 ...




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

SCHEDULE D - PART 1

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

8L'0L3

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
14317D-AF-7 ..... CARMAX AUTO OWNER TRUST CARMX_ ......ceevvvvnnvivvrnnnnsfons von | s 2 i L 1CFE | 5,999,369 |...93.0810 [.............. 5,584,854 |......oeennnns 6,000,000 |..eevunnnnnnns 5,999,666 |......oeeeeennnn (U O 15 [ 0 foorriiiiiinns 0 |ueen 1.250 |...... 1.255 [MON oot v 3,333 | 75,000 |....07/21/2021 ...|....06/17/2027 ...
CARVANA AUTO RECEIVABLES TRUST CARVANA AUTO
14687A-AR-9 ..... RECEIVABLES TRUST |- 1.CFE ... ...91.0140 |....covvnnnnns 1,365,217 |.... .1,500,000 |.. 01,499,885 [o.iiiiiiiennnl0 i 51 0 0 1.320 |...... 1.328 [MON ..... ....12/03/2020 ...|....11/09/2026 ...
14687B-AJ-5 ..... CARVANA AUTO RECEIVABLES TRUST CRVNA_21-P1 .. .. 1.BFE ..|... ...92.0830 |...ccvnnnnnnns 5,202,717 |.... .5,650,000 |.. +...5,649,606 |......ccevvueeeni0 Joeeeininiee 187 o0 o0 e 1.190 |...... 1.197 | NON ..... ...03/11/2021 ... |....01/11/2027 ...
CARVANA AUTO RECEIVABLES TRUST CARVANA AUTO
14687J-AG4 ..... RECEIVABLES TRUST |- 1.BFE ... ...89.3780 |..ceevrnnnnnns 4,468,889 |.... ....5,000,000 |.. 4,999,528 |0 e 148 0 [0 1.420 |...... 1.428 ....09/21/2021 ...|....08/10/2027 ...
233046-A0-4 ... DB MASTER FINANCE LLC DNKN_21- Series |- 2.BFE ... ...88.9850 |... .... 10,464,577 |.... .. 11,760,000 |.. 11,760,000 [o.eneeeeeninnn0 o0 0 0 2.493 |...... 2.4% ....10/15/2021 ...|....11/20/2051 ...
24703G-AD-6 ..... DELL EQUIPMENT FINANCE TRUST D Series |- 1.CFE ... . 100.8230 |....coeunnnnns 3,327,145 |.... .3,300,000 |.. e 3,299,843 o0 e 97 0 o0 e 5.770 |...... 5.842 ....06/12/2023 ...|....01/22/2029 ...
24703G-AE-4 ..... DELL EQUIPMENT FINANCE TRUST D Series | 1R FE L . 100.5860 |.............. 4,526,382 |.... 40499544 0 188 0 [0 6.060 |...... 6.141 ....06/12/2023 ...|....01/22/2029 ...
247031-AE-9 ..... DELL EQUIPMENT FINANCE TRUST D Series .. 1.F FE ..|... L..97.9270 |.oeeeennnnnnns 7,589,378 |.... e 178977 0 e 175 [0 o0 e 2.940 |...... 2.960 . ...03/10/2022 ...|....08/23/2027 ...
247031-AF-6 ..... DELL EQUIPMENT FINANCE TRUST D Series .2.BFE .. ...97.7200 |. .. 8,794,755 |. .8,999,217 |.. .3.330 |......3.359 299,700 |....03/10/2022 .. 01/24/2028 ...
25755T-AJ-9 . DOMINOS P1ZZA MASTER ISSUER LL Series L2.AFE .. ...97.1560 |. .. 3,691,939 |. .3,800,000 .3,800,000 |.. 4116 |......4.136 156,408 |....04/19/2018 .. 07/25/2048
25755T-AN-0 ..... [DOMINOS P1ZZA MASTER ISSUER LL Series L2.AFE .. ...88.4460 |. .. 8,623,475 |. .9,750,000 .9,750,000 |.. .2.662 |......2.671 259,545 |....04/08/2021 .. 04/25/2051
26209X-AA-9 ..... DRIVEN BRANDS FUNDING LLC HONK Series .2.CFE .. ...92.1440 |. ..2,540,761 |. . 2,757,375 .2,765,706 |.. .3.786 |......3.634 104,394 |....06/29/2020 .. 07/20/2050
26209X-AC-5 ..... DRIVEN BRANDS FUNDING LLC HONK Series .2.CFE .. ...89.2430 |. ..2,169,728 |. . 2,431,250 |.. 03,237 ... 3,250 . . 78,700 |....10/29/2020 .. 01/20/2061 ...
26209X-AF-8 ..... DRIVEN BRANDS FUNDING LLC HONK Series |- 2.CFE ..|... . 101.0720 |...ccevnnnnnns 4,002,451 |.... . . 123,960,000 [...oeeeevnnnenn0 o0 0 o0 e 7.398 |...... 7.462 | AL ... .. 292,763 |....09/28/2022 ...|....10/20/2052 ...
262530-AA-9 ... DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A .. | TAFE L .... 10,000,000 |. 100.1820 |... ....10,018,200 |.... .. 10,000,000 |.. ..10,000,000 |.....ccevvvnenenn Jovvviiiiininin0 o0 o0 e 719 |...... 7.249 | JALO ... .. 388,853 [....02/13/2023 ...|....04/18/2036 ...
29374J-AC-9 ..... ENTERPRISE FLEET FINANCING LLC Series 144A ......... .. 1.AFE ..|... .. 14,996,972 |...99.1990 |... ...14,879,817 |.... ...15,000,000 |.. ...14,998,094 |....ooeeinniienn0 e T34 0 [0 e 4.790 |...... 4.844 [MON ..... ..718,500 |....06/15/2022 ...|....05/21/2029 ...
ENTERPRISE FLEET FINANCING LLC ENTERPRISE FLEET
29375N-AC-9 ..... FINANCING LLC -.eeeeeeeieeeeeeeee e eeeeeee e eeememe e [ ven | s 2 e L LAFE e 9,997,779 |. 101.1680 |............. 10,116,827 |............ 10,000,000 |.............. 9,998,060 |....ccvvuueeeenn0 Joveenieeeeen 281 o0 |0 5.500 |...... 5.570 [MON ..... [eeeeeennnnns 16,806 |eevvvnnnnnnns 305,556 |....05/23/2023 ... |....04/22/2030 ...
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO
345287-AF-3 ..... LEASE TRUST F oo eeeeme e eeen [ e | s 2 e L 1.CFE | 1,249,884 1...99.3610 |....cevnnnnnns 1,242,008 |...coeeeeennn 1,250,000 |-eeeeernnnnnns 1,249,923 |ooeveeiiieeenn0 [ 89 0 0 5.290 |...... 5.353 |MON ... [oeemnereeennnnnns 2,939 |oeeiiiins 59,145 |....01/18/2023 ...|....06/15/2026 ...
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO
345287-AG-1 ..... LEASE TRUST F oo eeeeme e eeen [ e | s 2 e L FFE e 4,249,944 1...99.3500 |.......eennnn. 4,222,388 |..covnnnnnnnns 4,250,000 |...ccvvrennnns 4,249,947 |oeeveniiieeen0 o8 0 [0 5.540 |...... 5.605 [MON ..... [eeeereennanns 10,464 |.....cceeeeees 210,597 |....01/18/2023 ... |....12/15/2026 ...
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO
34528L-AG-0 ..... LEASE TRUST . eeeeee e eee e e eeenn e eees fo vee | s Tons L ACFE o 11,997,978 |...98.5040 |............. 11,820,533 |...coeeeen 12,000,000 |-eevennneenes 11,999,307 [oeeeeveeiiieeeenn0 o828 o0 0 [ 4.180 |...... 4.224 IMON ... foeeeeeeeinnnnns 22,293 [.oeeiieininnnn 501,600 |....04/21/2022 ... |....10/15/2025 ...
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO
34528L-AH-8 ..... LEASE TRUST FFE ... ...98.2520 |....covnunnnns 4,224,849 |.... .4,300,000 |.. 84,296,449 il 0 e 3705 [0 [0 e 4.660 |...... 4.800 ..200,380 |....04/21/2022 ...|....12/15/2026 ...
34532J-AA-2 ... FORD CREDIT AUTO ONNER TRUST F Series 144A .. AFE ... ...93.2420 |.....oovnnnnns 5,504,494 |.... .6,000,000 |.. 205,996,030 [ooeeiiiinnnnnn0 oo (2,877) [0 o0 e 1.060 |...... 1.062 ... 63,600 [....10/06/2020 ...|....04/15/2033 ...
34532J-AB-0 ... FORD CREDIT AUTO ONNER TRUST F Series 144A .. .CFE ..|... ...93.0970 |...covnnnnnnns 8,378,686 |.... .9,000,000 |.. 8,992,451 [0 e (6,481) [0 [0 e 1.490 |...... 1.476 .. 134,100 |....10/06/2020 ... |....04/15/2033 ...
34532J-AC-8 . | FORD CREDIT AUTO OWNER TRUST F Series 144A .. FFE .. ...92.9300 |. .. 4,646,516 |. .5,000,000 . 4,995,325 |.. 1740 ... 10722 . 87,000 |....10/06/2020 .. 04/15/2033 ...
34532N-AF-2 ..... [FORD CREDIT AUTO OWNER TRUST F FORDO_21-A BFE .. ...94.7480 |. .. 3,553,045 |. .3,750,000 . 3,749,850 |.. .0.830 |......0.833 . 31,125 |....02/17/2021 .. 08/15/2028 ...
34532R-AB-2 ..... [FORD CREDIT AUTO ONNER TRUST F Series 144A .. .CFE .. ...97.5590 |. .. 7,804,755 |. .8,000,000 .7,999,699 |.. ......3.340 |......3.367 267,200 |....01/23/2018 .. 07/15/2031 ...
34532R-AC-0 ..... FORD CREDIT AUTO ONNER TRUST F Series 144A .. FFE ... ...97.3780 |.oeeeeninnnnns 6,298,427 |.... .6,468,000 |.. 8,467,896 |...ooeeeennneenn0 e 95 [0 0 e 3.490 |...... 3.517 .. 225,733 |....01/23/2018 ...|....07/15/2031 ...
345340-AB-9 ..... FORD CREDIT AUTO ONNER TRUST F Series 144A .. .CFE ..|... ...91.8130 |..ooevnnnnnnns 4,613,588 |.... .5,025,000 |.. +n5,024,036 |....ooeeevnnnnnnn oriiiiinenn 885 feiiiiinnl0 o0 1.610 |...... 1.624 . 80,903 |....04/07/2021 ...|....10/17/2033 ...
345340-AC-7 ... FORD CREDIT AUTO ONNER TRUST F Series 144A .. FFE ... L..91.7550 |..eeeinnnnnnns 4,220,732 |.... .4,600,000 |.. 8,599,347 o0 e AT 0 [0 1.910 |...... 1.924 . 87,860 |....04/07/2021 ...|....10/17/2033 ...
361528-AA-0 ..... GBX LEASING GBXL_22-1 Series 144A FFE ... ...88.0900 |.......oeennns 7,418,810 |.... 8,418,827 o0 837 0 0 2.870 |...... 2.900 .. 241,707 |....02/01/2022 ... |....02/20/2082 ...
361886-CR-3 ..... GENERAL MOTORS GFORT 2023-1 Series 144A ... oo | eeveenen | LA FE Ll . . 101.2500 |....cevnnnnnns 2,531,260 |.... . . e 2,499,475 o0 e 87 0 [0 e 5.340 |...... 5.409 [MON ..... ... 61,929 |....06/21/2023 ...|....06/15/2028 ...
361886-CT-9 ..... GENERAL MOTORS GFORT 2023-1 Series 144A ........couuwfoee o] veeeein | eeeeeees L 1CFE o 7,997,864 |. 100.8260 |.............. 8,066,095 |.....eeeevnnn 8,000,000 |.eeevunnnnns 7,998,158 [..oovvvvniieennn0 e 204 [0 0 5.730 |...... 5.809 [MON ..... |.eeevereennnn 20,373 |oriinnnnnnnnne 212,647 |....06/21/2023 ... |....06/15/2028 ...
GM FINANCIAL SECURITIZED TERM GM FINANCIAL
362554-AE-7 ..... SECURITIZED TERM ..vvvvvvviiniiiiiniineeeveenieeeevennns oo ven | s 2 i L LAFE e 3,809,613 [...92.9040 |.............. 3,539,628 |......ouunnnn. 3,810,000 |.eeevunnnnnnns 3,809,792 |o.eevvviivnnnnd oo 77 el [0 e 1.250 |...... 1.256 [MON ... Jovvvnnnnnnnnnnn 1,984 s 47,625 |....10/13/2021 ...|....10/18/2027 ...
GM FINANCIAL CONSUMER AUTOMOBI GM FINANCIAL
36261L-AF-8 ..... CONSUMER AUTOMOBI | TAFE L ...95.6340 |........ounnnt 2,629,925 |.... .2,750,000 |.. 2,749,630 [oennieiiinnnnn0 i 198 L0 0 1.040 |...... 1.050 | MON ... ....01/12/2021 ...|....05/17/2027 ...
36263H-AB-4 ..... GM FINANCIAL REVOLVING RECEIVA Series 144A . |- 1.CFE ... ...89.9680 |....coeuunnnns 2,249,188 |.... .2,500,000 |.. 2,499,844 |0 e 87 0 [0 e 1.490 |...... 1.497 [MON ..... ....09/14/2021 ...|....06/12/2034 ...
36263H-AC-2 ... GM FINANCIAL REVOLVING RECEIVA Series 144A LA FFE e 3,999,778 |...89.7250 |.............. 3,589,008 |....oeeeernnn 4,000,000 |.eeevunninnns 3,999,876 |..eenvevrivnnnnn fooiiiiiiiii s 89 o0 [0 1.670 |...... 1.677 |MON ... ...09/14/2021 ...|....06/12/2034 ...
GM FINANCIAL SECURITIZED TERM GM FINANCIAL
36265-AF-0 ..... SECURITIZED TERM ...ovvvvvvnnniiiiinnnnniiiiiinnnnnnnrnnnns fone ven | nnnnns 2 iiiiinnns LAFE L 6,997,878 |...98.8430 |.............. 6,919,042 |.............. 7,000,000 |..eeeunnnnnnns 6,998,514 |...oiiiiiinnnd (U I 428 | [ U 0 ...... 4.420 |...... 4.468 | MON ..... ...07/06/2022 ...|....02/16/2028 ...
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GM FINANCIAL SECURITIZED TERM GM FINANCIAL
3626511-AG-8 ..... SECURITIZED TERM -.eeeeeeeieeeeeeeeeeeeeeeeee e eeeeeeees o vee | s 2 e |- 1.CFE | 2,249,750 |...98.3750 |..eeeeeennnnn 2,213,444 |.............. 2,250,000 |..eeeevrnnnnns 2,249,819 |oeeeeeieeennn (VI O 48 | (VI O 0 |oueeen 4.720 |...... 4.769 [MON ..o oeeennnnieaennns 4,425 |t 106,200 |....07/06/2022 ...|....03/16/2028 ...
GM FINANCIAL AUTOMOBILE LEASIN GM FINANCIAL
36266F-AE-9 ..... AUTOMOBILE LEASIN «.eeveeeeeeeeeeeeeeeeeeeeeeeeenes fooven | s 2 e L 1BFE | 4,999,854 |...98.6000 [.......ccennnn 4,930,008 |....oeeeennnnn 5,000,000 |eeveunnanens 4,999,949 |...coviiiieeens (VI O [/ PO (VI 0 |oueeen 4.020 |...... 4.055 [MON ...oo oevemnnnaneenns 6,142 | 201,000 |....05/03/2022 ... |....05/20/2026 ...
GM FINANCIAL AUTOMOBILE LEASIN GM FINANCIAL
36266F-AF-6 ..... AUTOMOBILE LEASIN «.eeveeeeeeeeeeeeeeeeeeeeeeeeenes fooven | s 2 e |- TDFE | 4,999,303 |...98.7730 [.uureeeennnnn 4,938,649 |.............. 5,000,000 |-eeevunnanens 4,999,751 |ouveeeeeeenn (V) IO 280 [oeeeeeeeeniannns (VI 0 |oueeen 4.330 |...... 4.375 [MON ooee oeeeeneeeeeens 6,615 [....ccennnnens 216,500 |....05/03/2022 ... |....05/20/2026 ...
GM FINANCIAL REVOLVING RECEIVA GM FINANCIAL
38012R-AA-4 ..... REVOLVING RECEIVA .eeeeeeeeeeeiieee e eeeeenns foee ven | s 2 e L AFE e 5,499,018 |. 101.7420 |.............. 5,595,818 |..ccevvuunnnns 5,500,000 |....ccvvennnns 5,499,231 |.ccevrriieeeens (V) IO AR AU (VI 0 |oueeen 5.120 |...... 5182 [MON .ooo [oreeeiinies 15,644 |............ 149,404 |....05/23/2023 ... |....04/11/2035 ...
GM FINANCIAL REVOLVING RECEIVA GM FINANCIAL
38012R-AB-2 ..... REVOLVING RECEIVA .eeeeeeeeeeieeeeeeeereeeeeeenns foeeven | s 2 e |- 1.CFE | 3,999,270 |. 100.6870 |[.......ccee.. 4,027,460 |..eeeeeennnnn 4,000,000 |eeveunnannns 3,999,358 |..eevrriiiaeens (VI O -7 (VI O 0 |oueeen 5.560 |...... 5.629 [MON ..... [oeeeeeennnnes 12,356 [oeeeeeeeennee 117,996 |....05/23/2023 ... |....04/11/2035 ...
GM FINANCIAL CONSUMER AUTOMOBI GM FINANCIAL
380146-AE-0 ..... SECURITIZED TERM 2 ... .. 1.BFE ..|... ...93.3470 |...cornnnnnnns 3,733,894 |.... .... 3,999,886 O e 39 0 [0 e 1.790 |...... 1.798 ... 71,600 [....01/11/2022 ...|....04/17/2028 ...
380146-AF-7 ..... GM FINANCIAL CONSUMER AUTOMOBI GMCAR_22-1 ... 2. .. 1.CFE ..|... ...92.8350 |.......ounnnns 5,198,744 |.... .... 5,599,980 I RN - I N | RPN | B SN 1.940 |...... 1.948 .. 108,640 |....01/11/2022 ...|....04/17/2028 ...
39154T-BL-1 ..... GREAT AMERICA LEASING RECEIVAB Series 144A 2 ... .. 1.AFE ..|... ...95.1630 |..ccevnnnnnnns 3,425,879 |.... ... 3,599,605 O 285 |0 o0 0.720 |...... 0.729 . 25,920 |....02/02/2021 ...|....12/15/2026 ...
39154T-BM-9 ... GREAT AMERICA LEASING RECEIVAB Series 144A 2. .. 1.CFE ..|... ...95.2350 |....covvnnnnns 3,966,526 |.... .... 4,164,522 O o284 |0 [0 0.920 |...... 0.929 . 38,318 |....02/02/2021 ...|....12/15/2027 ...
39154T-BS-6 GREAT AMERICA LEASING RECEIVAB Series 144A 2 ... .. 1.AFE ..|... ...92.4540 |........ee...t 3,467,038 |.... .... 3,749,536 O o214 |0 [0 e 1.310 |...... 1.320 . 49,125 |....09/28/2021 ...|....09/15/2027 ...
39154T-BT-4 . GREAT AMERICA LEASING RECEIVAB Series 144A . 2 .1.CFE .. ...92.3230 |. ..5,131,301 |. . 5,557,439 |.. .0 .1.560 |......1.569 . 86,705 |....09/28/2021 .. 09/15/2028 ...
39154T-CD-8 . GREAT AMERICA LEASING RECEIVAB Series 144A . 2 1AFE .. ...99.5000 |. ..4,726,249 |. .4,750,000 .4,749,8% |.. .0 .5.060 |......5.112 134,195 |....05/17/2023 .. 03/15/2030 ...
39154T-CE-6 . GREAT AMERICA LEASING RECEIVAB Series 144A . 2 .1.CFE .. ...98.8800 |. .. 3,955,186 |. .4,000,000 .3,994,515 |.. .0 .5.210 |......5.304 116,357 |....06/05/2023 .. 03/15/2030 ...
39154T-CF-3 . GREAT AMERICA LEASING RECEIVAB Series 144A . 2 1.FFE .. ...98.9070 |. .. 3,453,827 |. . 3,492,000 .3,481,407 |.. .0 .5.500 |......5.644 107,234 |....06/05/2023 .. 03/17/2031
403951-AD-8 . HPEFS EQUIPMENT TRUST HPEFS_22 Series 144A .. 2 .1.BFE .. . 100.0900 |. .. 5,504,967 |. .5,499,847 |.. .0 ......5.930 |......6.006 326,150 |....10/12/2022 .. 08/20/2029 ...
403951-AE-6 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 144A .. 2 ... .. 1.EFE ..|... . 100.1700 |... 4,507,665 |.... .... 4,499,857 O e 94 0 0 6.130 |...... 6.211 .. 275,850 |....10/12/2022 ...|....08/20/2029 ...
40439H-AA-T7 ... HIN TIMESHARE TRUST HINTT_20-A Series 144A .. 2. .. 1.AFE ..|... ...93.0530 |... 2,047,237 |.... .... 2,199,936 O 102 0 [0 e 1.390 |...... 1.399 . 30,581 |....09/04/2020 ... |....10/09/2039 ...
40439H-AB-5 ... HIN TIMESHARE TRUST HINTT_20-A Series 144A .. 2 ... .. 1.F FE ..|... ...93.6020 |... 1,220,337 |.... .... 1,303,605 0 108 |0 o0 e 2.230 |...... 2.249 ...09/04/2020 ...|....10/09/2039 ...
40441T-AD-1 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 144A .. 2. .. 1.B FE ..|... ...98.2580 |... 4,912,922 |.... .... 4,999,886 O e 94 0 [0 4.200 |...... 4.239 ....06/17/2022 ...|....09/20/2029 ...
43283G-AA-0 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. 2 ... .. 1.AFE ..|... ...97.3130 |... 5,425,908 |.... ....5,574,979 O 209 |0 o0 e 4.300 |...... 4.345 ....08/01/2022 ...|....01/25/2037 ...
43283G-AB-8 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. 2. .. 1.F FE ..|... ...97.3010 |... .. ... 3,484,246 O 162 |0 [0 4.740 |...... 4.79%5 ....08/01/2022 ...|....01/25/2037 ...
43284B-AA-0 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. 2. .. 1.AFE ..|... ...97.2960 |... ..936,285 |.. O e (D o0 o0 e 3.540 |...... 3.565 ....09/11/2018 ...|....02/25/2032 ...
43284B-AB-8 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. 2. .. 1.F FE ..|... ...97.1810 |... 1,001,872 |.... 01,123,542 |.. O e (2,988) |oveeeeeiiinnn0 o0 e 3.700 |...... 3.451 ....08/27/2019 ...]|....02/25/2032 ...
43284B-AC-6 . HILTON GRAND VACATIONS TRUST H Series 144A 2 .2.BFE .. ...96.8260 |. .. 1,504,900 |. . 1,554,233 1,564,221 |.. .0 . (11,577) | .4.000 |......3.135 ...10/27/2020 .. 02/25/2032 ...
43284H-AA-T . HGVT_19-AA Series 144A .. 2 1AFE .. ...95.1710 |. .. 1,773,336 |. . 1,863,310 .1,868,089 |.. .0 (3,944) |. .2.340 |......2.107 ....07/15/2020 .. 07/25/2033 ...
43284H-AB-5 . HGVT_19-AA Series 144A . 2 1.FFE .. ...94.7720 |. ..931,655 .931,601 |.. .0 ......2.540 |...... 2.555 ....08/06/2019 .. 07/25/2033 ...
43284H-AC-3 ... HGVT_19-AA Series 144A .... 2 e [ 2B FE L . ...94.2610 |... ..698,741 |.. ....698,719 LU R (<) N AU | I RPN | ) AN 2.840 |...... 2.856 ....08/06/2019 ...|....07/25/2033 ...
43285H-AA-6 ..... HILTON GRAND VACATIONS TRUST H Series 144A .........fc. o] veennns 2 e L AFE et 976,603 |...94.7500 |.......ieeeeenn897,295 [oeiiiiinnnnnnn 947,009 [.ooeeeeennnnnns 960,617 (VI IO ) T AU | I ARt | B IO 2.740 |...... 1.814 ...07/23/2020 ...|....02/25/2039 ...
HYUNDA| AUTO RECEIVABLES TRUST HYUNDAI AUTO
44891R-AF-T7 ..... RECEIVABLES TRUST ...eieieeeeeeeeeeeeeeeeeeeeeeeenes foovee | s 2 e |- TAFE | 7,499,521 |...94.7080 [.....eeeeennn 7,108,088 |...ccvvvennnns 7,500,000 |eeevunnnenn 7,499,852 (V) IO 102 [ooeeeeeiees (VI 0 |oueeen 1.080 |...... 1.084 ...10/20/2020 ...|....12/15/2027 ...
HYUNDA| AUTO RECEIVABLES TRUST HYUNDAI AUTO
44934K-AF-1 ... RECEIVABLES TRUST N2 e 1B FE L L. 92.2740 |..ccovnnnnnnns 5,536,422 |.... .... 5,999,384 O o288 o0 [0 el 10120 | 1.128 ....07/20/2021 ...|....02/15/2028 ...
466365-AE-3 ..... JACK IN THE BOX FUNDING LLC JA Series 144A .. 2 e [ 2B FE L ...85.2690 |.........onnn. 2,468,543 |.... ....2,895,000 O 0 0 [0l 40136 | 4.157 ....02/02/2022 ...|....02/26/2052 ...
543190-AA-0 ..... LTRAN_15-1A 4 | LFFE L ...97.0460 |.....ooennnnn. 2,899,479 |.... . . ....2,987,706 O b o0 [0 0002.2.980 |- 3.000 ...09/30/2015 ...|....01/15/2045 ...
55316E-AE-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . 2 e [ TAFE L ...93.9820 |.......oennnns 8,458,342 |.... .9,000,000 |.. .... 8,998,742 O 375 L0 000000022290 | 2.306 ....09/10/2019 ...|....11/12/2041 ...
55317R-AD-4 MMAF EQUIPMENT FINANCE LLC MMA Series 144A . N .. 1.AFE ..|... ...95.5150 |..ccovrnnnnnns 9,551,485 |.... .. 10,000,000 |.. ....9,999,148 O 838 0 00000030320 |- 3.347 ....04/04/2022 ...|....06/13/2044 ...
55389P-AB-5 ..... [MVW OWNER TRUST MVWOT_19-1A Series 144A .. 2 1FFE .. ...96.0760 |. ..1,016,805 |. .1,058,333 .1,058,230 |.. .0 .3.026 ....06/14/2019 .. 11/20/2036
55389P-AC-3 ..... [MVW OWNER TRUST MVWOT_19-1A Series 144A .. 2 .2.BFE .. ...95.5580 |. ..505,662 |. ..529,167 .529,130 |.. .0 .3.35 ....05/14/2019 .. 11/20/2036
55389T-AB-7 ..... [MVW OWNER TRUST MVWOT_21-1WA Series 144A . 2 1FFE .. ...91.6850 |. .. 1,462,683 |. . 1,595,332 1,595,151 |.. .0 .1.452 ....06/10/2021 .. 01/22/2041 ...
55389T-AC-5 . MVW OWNER TRUST MVWOT_21-1WA Series 144A . 2 .2.BFE .. ...91.5900 |[. .. 1,461,169 |. . 1,595,332 . 1,595,249 |.. .0 ... 1.951 ...05/10/2021 .. 01/22/2041 ...
55400D-AA-9 ... MVW_OWNER TRUST MVWOT_19-2A Series 144A ... L2 ... L 1AFE ... ...94.9590 |......ennnns 4,462,842 |.... .4,699,743 |.. ....4,716,087 0 .. (16,528) |0 foiiiiin0.0000.2.220 . 1.868 .. 104,334 |....12/01/2020 ...J....10/20/2038 ...
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55400D-AB-7 ..... MVW OWNER TRUST MVWOT_19-2A Series 144A .............feee cn]vunnnns 2 i LFFE L 578,203 [...94.1480 |.................544,449 |................578,293 [.....cccrrrinnnns 578,247 |eoveeiviinnnnnnn 0 fooeiriiiinnn 24 |0 0 2.440 |...... 2.457 [MON ..... ....07/22/2020 ...|....10/20/2038 ...
55400E-AA-7 ..... MVW OWNER TRUST MVWOT_20-1A Series 144A .. N2 e | LA FE L ...93.5740 |... ....2,183,167 O e 76 0 o0 e 1.740 |...... 1.750 | MON ... ....07/13/2020 ...|....10/20/2037 ...
55400E-AB-5 ..... MVW OWNER TRUST MVWOT_20-1A Series 144A .. 2 e | LFFE L ...94.7200 |... O e 2 o0 [0 e 2.730 |...... 2.750 [MON ..... ....07/13/2020 ...|....10/20/2037 ...
55400K-AB-1 ..... MVW OWNER TRUST MVWOT_21-2A Series 144A ... N2 e | LFFE L ...91.5000 |... 0 [ 808 |0 o0 e 1.830 |...... 1.843 [MON ..... . ....11/09/2021 ...|....05/20/2039 ...
55400K-AC-9 ..... MVW OWNER TRUST MVWOT_21-2A Series 144A ... 2 e [ 2B FE L ...90.9830 |... O e 5,911 0 [0 e 2.230 |...... 2.771 | MON ..... ... 33,250 [....01/18/2022 ...|....06/20/2039 ...
55400U-AA-1 ..... MVW OWNER TRUST MVWOT_22-1 Series 144A .... N2 e | LA FE L ...97.0360 |....covnnnnnns 2,915,864 |.... .... 3,004,373 O [ 174 |0 0 e 4.150 |...... 4.195 [MON ..... .. 124,704 |....05/12/2022 ... |....11/21/2039 ...
55400U-AB-9 ..... MVW OWNER TRUST MVWOT_22-1 Series 144A .... 2 e | LFFE L ...95.9950 |.......eunnnns 2,884,590 |.... .... 3,004,683 L Y £ T NN | RN | B SN 4.400 |...... 4.445 | NON ... .. 132,217 |....05/12/2022 ... |....11/21/2039 ...
55400V-AB-7 ..... MVW OWNER TRUST MVWOT_22-2 Series 144A .... 2 ... .. 1.F FE ..|... . 102.0750 |...ccvvnnnnnns 3,722,694 |.... ... 3,646,851 O e 198 |0 o0 e 6.550 |...... 6.642 ....10/25/2022 ...|....10/21/2041 ...
55400V-AC-5 . MVW OWNER TRUST MVWOT_22-2 Series 144A .... 2 .2.BFE .. . 102.0210 |. ..2,046,417 |. .2,005,757 |.. .0 .7.620 |......7.744 ....10/25/2022 .. 10/21/2041
57119H-AC-4 . MARLIN LEASING RECEIVABLES LLC Series 144A . 2 1AFE .. ...99.0890 |. .. 3,468,121 |. .3,499,732 |.. .0 .5.020 |......5.082 ....06/24/2022 .. 09/20/2029
60700K-AE-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . . 2 1AFE .. ...94.2360 |. . 12,250,640 |. 12,998,572 |.. .0 ......0.850 |......0.855 ....09/10/2020 .. 04/14/2042 ...
60700M-AC-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A .........|... ... e 20 .. 1.AFE ..|... ...95.2960 |....cevnunnnns 2,626,933 |.... ....2,756,567 O e 18 0 o0 0.970 |...... 0.973 ...06/05/2020 ...|[....04/09/2027 ...
MMAF EQUIPMENT FINANCE LLC MMA MMAF EQUIPMENT
60700M-AD-0 ..... FINANCE LLC MMA N2 e | LA FE L ...89.3750 |...coonunnnnns 1,787,506 |.... ....2,000,000 |.. .... 1,999,885 O e 14 0 [0 e 1.400 |...... 1.406 ...06/05/2020 ...|....08/09/2030 ...
60700M-AE-8 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . 2. .. 1.AFE ..|... ...88.5710 |...ccvvnnnnnns 8,857,002 |.... .. 10,000,000 |.. ...10,035,887 O [ (2,303) [0 [0 1.560 |...... 1.507 ....03/19/2021 ...|....10/09/2042 ...
62848P-AA-8 ..... MVW OWNER TRUST MVWOT_23-1 Series 144A .... e | LA FE L ...99.4520 |.......oeennns 3,539,617 |.... . 3,559,106 |.. ... 3,558,952 0 . e (28) [0 0 [ 4.930 |...... 4.980 ....04/04/2023 ...|....10/20/2040 ...
62848P-AB-6 ..... MVW OWNER TRUST MVWOT_23-1 Series 144A .... A LR FE L ...99.5230 |.....counnnnns 3,333,772 |.... ... 3,349,658 O i (34) il [0 e 5.420 |...... 5.480 ....04/04/2023 ...|....10/20/2040 ...
62848P-AC-4 ..... MVW OWNER TRUST MVWOT_23-1 Series 144A . A 2B FE L ...99.6110 |.oeeeennnnnnns 2,085,440 |.... ....2,093,430 O e () |0 o0 e 6.540 |...... 6.629 ....04/04/2023 ...|....10/20/2040 ...
62946A-AC-8 ..... NP SPE 11 LLC NPRL_17-1A Series 144A .... 4 TG FE L L..95.1780 |..ooevvnnnnnns 1,186,137 |.... .... 1,246,182 LU R () N | I RN | ) AN 3.372 |...... 3.3% ....11/10/2017 ...|....10/21/2047 ...
68504L-AA-9 ..... ORANGE LAKE TIMESHARE TRUST ON Series 144A .. N .. 1.F FE ..|... ...97.4380 |... 685,373 |.... ....703,39%4 0 e 6,869 |0 [0 e 2.610 |...... 3.632 ...12/06/2018 ... |....03/08/2029 ...
68504L-AB-7 ..... ORANGE LAKE TIMESHARE TRUST ON Series 144A 4 .2.BFE .. ...96.9860 |. ..369,851 |. .381,346 |.. .0 .2.910 |......3.378 ....10/28/2020 .. 03/08/2029 ...
68504U-AB-7 ..... ORANGE LAKE TIMESHARE TRUST ON Series 144A 2 1.FFE .. ...96.6620 |. 912,221 |. 943,664 |.. .0 .3.360 |......3.387 ....05/21/2019 .. 04/09/2038
69145C-AA-2 . OXFORD FINANCE FUNDING TRUST O Series 144A .. 1.F FE .. .10,000,000 |...99.7110 |. ..9,971,119 |. 10,000,000 |.. .0 .6.716 |......6.810 ...01/27/2023 .. 02/15/2031
7425K0-BC-3 . PRINCIPAL LIFE GLOBAL Series 144A .. .. 1.EFE .. 5,255,897 |. 103.7100 |. .. 5,454,109 |. .5,256,026 |.. .0 .6.125 |......6.132 ... 11/21/2023 .. 10/15/2033
75884E-AB-8 ..... REGATTA XVI11 FUNDING LTD REG1 Series 144A . . .. 1.AFE .. 5,000,000 |...99.8250 |. .. 4,991,250 |. .5,000,000 |.. .0 ......6.925 |......6.809 ....02/18/2021 .. 01/15/2034 ...
78403D-AN-0 ..... SBA TOWER TRUST Series N A .. 1.F FE ..|... .. 7,000,000 |...96.5670 |...........e.. 6,759,719 |.... ....7,000,000 JLO I N | I APPSRt | B IR | B AU 2.836 |...... 2.853 .. 198,520 |....09/10/2019 ...|....01/15/2025 ...
78403D-AP-5 ... SBA TOWER TRUST Series B L .. 1.F FE ..|... .. 4,000,000 |...92.7990 |......ennnnn 3,711,956 |.... ....4,000,000 LU RN | N | RN | B SN 1.884 |...... 1.890 . 75,360 |....07/08/2020 ...|....01/15/2026 ...
78403D-AR-1 ..... SBA TOWER TRUST Series N L .. 1.F FE ..|... .. 3,500,000 |...88.3490 |......ennneenn 3,092,224 |.... ... 3,500,000 J I N | I FORRRRRt | B ISP | B AU 2.328 |...... 2.338 . 81,480 |....07/08/2020 ...|....01/15/2028 ...
78403D-AT-7 ..... SBA TOWER TRUST Series 2. .. 1.F FE ..|... .. 9,000,000 |...89.3260 |.............. 8,039,318 |.... ....9,000,000 LU RN | N | RN | B SN 1.631 |...... 1.636 .. 146,790 |....04/29/2021 ... |....11/15/2026 ...
78403D-AV-2 ..... SBA TOWER TRUST Series 144A .... 2 ... .. 1.F FE ..|... .. 8,000,000 |...88.5540 |.............. 7,084,358 |.... ....8,000,000 J I N | I FORRRRRt | B ISP | B AU 1.840 |...... 1.846 .. 147,200 |....10/08/2021 ... |....04/15/2027 ...
82650T-AA-5 ..... SIERRA TIMESHARE RECEIVABLES F Series 144A 2. .. 1.AFE ..|... .. 2,310,668 |...99.0740 |.............. 2,289,421 |.... ....2,310,735 O o o0 [0 4.730 |...... 4.779 ..116,636 |....07/08/2022 ...|....06/20/2040 ...
82650T-AB-3 ..... SIERRA TIMESHARE RECEIVABLES F Series 144A 2. .. 1.F FE ..|... ...2,420,452 |...98.6080 |.............. 2,387,147 |.... ....2,420,611 O e n 16 |0 [0 e 5.040 |...... 5.100 .. 130,199 |....07/08/2022 ... |....06/20/2040 ...
826525-AB-3 ... SIERRA RECEIVABLES FUNDING COM Series 144A .. 1. .. 1.F FE ..|... 1,480,715 |...95.7750 |... ..1,417,481 |.... .... 1,480,229 LU Y :5's) i AU | I RPN | ) AN 2.320 |...... 2.313 . 34,336 |....08/07/2020 ...|....07/20/2037 ...
82652\1-AB-6 ..... [SIERRA RECEIVABLES FUNDING COM Series 144A 2 1.FFE .. ...98.2060 |. ..587,272 |. ..597,997 .597,956 |.. .0 .2.820 |......2.843 . 16,864 |....07/16/2019 ..
82652\1-AC-4 . SIERRA RECEIVABLES FUNDING COM Series 144A .. 2 .2.BFE .. ...97.9210 |. .. 1,054,015 |. .1,076,395 1,075,209 |.. .0 .3.120 |...... 3.545 . 33,583 |....07/28/2020 ..
826520-AB-7 ..... [SIERRA TIMESHARE RECEIVABLES F Series 144A . 2 1.FFE .. ...94.2960 |. .. 1,782,998 |. 1,890,683 |.. .0 ......1.340 |...... 1.353 . 25,338 |....08/08/2021 .. .
826520-AC-5 ... SIERRA TIMESHARE RECEIVABLES F Series 144A 2 e [ 2B FE L T U R, 1,224,245 |.... ... 1,299,892 LU R 1) I N | N RN | ) AN 1.790 |...... 1.802 . 23,269 |....03/08/2021 ...|....11/20/2037 ...
82652R-AB-5 ... SIERRA RECEIVABLES FUNDING CO Series 144A ... N2 e | LFFE L ...93.8400 |....covnnnnnns 2,977,314 |.... ....3,172,69% JLU N UUORI: v A AR | B IR | B AU 1.800 |...... 1.808 57,110 |....10/21/2021 ...|....09/20/2038 ...
82652R-AC-3 ... SIERRA RECEIVABLES FUNDING CO Series 144A ... 2 e [ 2B FE L ...92.8680 |.......ounnnns 2,357,169 |.... .... 2,538,202 O o 0 [0 1.950 |...... 1.958 . 49,495 |....10/02/2021 ...|....09/20/2038 ...
82653E-AB-3 ..... SIERRA RECEIVABLES FUNDING COM Series 144A .. N2 e | LFFE L ...99.0240 |... O e 40 |0 0 e 3.420 |...... 3.451 . 20,955 |....03/12/2019 ...|....01/20/2036 ...
82653E-AC-1 ..... SIERRA RECEIVABLES FUNDING COM Series 144A .. 2 e [ 2B FE L ...98.9480 |... .. 1,641,083 |.... 0 [ (3,682) |0 o0 e 3.770 |...... 3.591 . 62,561 |....07/28/2020 ...|....01/20/2036 ...
826934-AA-9 ..... SIERRA RECEIVABLES FUNDING CO Series 144A ... N2 e | LA FE L . 100.9270 |....ccouennnns 2,536,781 |.... O 201 0 o0 e 5.830 |[...... 5.915 .. 146,536 |....10/12/2022 ...|....07/20/2039 ...
826934-AB-7 ..... SIERRA RECEIVABLES FUNDING CO Series 144A ... 2 e | LFFE L . 100.7500 |.......oennnns 2,532,346 |.... O e 146 |0 [0 6.320 |...... 6.414 .. 158,852 |....10/12/2022 ...|....07/20/2039 ...
83546D-AJ-7 ..... SONIC CAPITAL LLC SONIC_20-1A Series 144A ... N2 e 2B FE L . ...92.0310 |.oeeeennnnnnns 1,779,256 |.... ... 1,933,333 JL I N | I FORRPRR | B IR | ) AT 4.336 |...... 4.374 ... 83,830 [....01/15/2020 ...|....01/20/2050 ...
83546D-A0-1 ..... SONIC CAPITAL LLC SONIC_21-1A Series 144A ... 2 e 2B FE L .. 9,775,000 )...79.6740 |.............. 7,788,163 |.... ....9,775,000 O 0 0 0 2.6%6 |...... 2.650 .. 257,669 |....07/29/2021 ...]....08/20/2051 ...
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872480-AA-6 ..... TIF FUNDING Il LLC TIF_20-1A Series 144A .......coon foee e ] unnnns 4 s LFFE L 11,808,193 |...89.7900 |............. 10,607,245 |............. 11,813,333 [.ooevvnnnnnns 11,810,315 |oevveennninnd (U R - .. N | Y AR | B RN 2.090 |...... 2,110 JMON ooee Jovvenniinnnnnnn 7,544 [l 246,898 |....08/17/2020 ...|....08/20/2045 ...
872480-AE-8 ..... TIF FUNDING || LLC TIF_21-1A Series 144A ........... [... ... o | LEFE L .. 3,077,117 |...85.9130 |eeeuennneeens 2,643,967 |.... .3,077,500 |.. ....3,077,224 O e 37 el [0 e 1.650 |...... 1.658 | MON ..... ... 50,779 |....01/25/2021 ...|....02/20/2046 ...
87342R-AJ-3 ..... TACO BELL FUNDING BELL_21-1 Series 144A 2 e [ 2B FE L ...81.0380 |... ... 11,942,900 |.... 14,737,500 |.. ... 14,537,262 LU Y/ T 1o I N | N RN | ) AN 2.542 |...... 2.915 [FMAN .. 374,627 |....02/09/2022 ...|....08/25/2051 ...
87407R-AA-4 ..... TAL ADVANTAGE LLC TAL_20-1A Series 144A 4 | LFFE L ...90.7890 |..ccovnnnnnnns 5,980,719 |.... .6,587,500 |.. ....6,585,876 O 8322 |0 [0 e 2.050 |...... 2.068 | MON ..... .. 135,044 |....09/09/2020 ... |....09/20/2045 ...
88315L-AE-8 ..... TEXTAINER MARINE CONTAINERS LT Series 144A .. 4 LR FE L ...93.3450 |.....oovnnnnns 8,211,034 |.... .8,79,460 |.. ....8,815,704 O [ (3,702) [0 [0 2.730 |...... 2.661 |MON ..... .. 240,143 |....08/11/2020 ...|....08/21/2045 ...
89237M-AA-7 ..... TOYOTA AUTO LOAN EXTENDED NOTE Series 144A .. N2 e | LA FE L ...92.1540 |... ....18,200,484 |.... 19,750,000 |.. ...19,749,326 0 . e 309 foriiiiii 0 0 1.070 |...... 1.074 | NON ... .. 211,325 |....08/01/2021 ... |....02/27/2034 ...
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC T Series 144A .. 4 LR FE L ...88.9020 |.............. 6,434,269 |.... s .. ... 1,236,611 O o M8 |0 [0 2.110 |...... 2.123 [MON ..... .. 152,711 |....08/25/2020 ... |....09/20/2045 ...
89680H-AB-8 ..... TRITON CONTAINER FINANCE LLC T Series 144A .........foee o] veennns 4 s .. 2.BFE .. ...90.5750 |..ccovnnunnnns 3,277,668 |...ceeeeennnnn 3,618,750 |..ccevvnnnnnns 3,618,318 [...ccvvnnnnneees 0 fooeereeeeneen 89 o0 0 e 3.740 |...... BTT3MON oeee oo 4,135 | 135,341 |....08/25/2020 ... |....09/20/2045 ...
UNION PACIFIC RAILROAD CO 2015 UNION PACIFIC
90782J-AA-1 ..... RAILROAD €O 2015 .....eieeeeeeieeeeeennieeeeeennneeeeees oo ven | s Tons .. 1.DFE .. ...93.8010 |..eeevnnnnnnns 5,633,351 |.ceeennnnnnnns 6,005,661 |eevvennnnnens 6,122,410 [.oceeernennees (VI (30,180) [-neeeeennnnnnn (VI 0 |oueeen 2.6%5 |...... 2.039 [MN .oooen foreeiniiies 22,030 |oeeerennnnnns 161,853 [....02/12/2020 ...|....05/12/2027 ...
UNITED AIRLINES 2019-2 CLASS A UNITED AIRLINES
90932J-AA-0 . 2019-2 CLASS A ... . 1EFE .. ...84.1710 |. .. 3,507,695 |. . 4,167,352 4,178,591 |.. .0 (1,045) |. .2.700 |......2.650 112,519 |....12/16/2019 .. 05/01/2032 ...
918286-AA-3 ..... VSE VOI MORTGAGE LLC VSTNA_18- Series 144A . 1AFE .. ...98.0350 |. 1,240,941 |. . 1,265,819 1,267,036 |.. .0 (4,183) |. .3.560 |......3.316 ....03/27/2019 .. 02/20/2036
95058X-AG-3 ..... WENDYS FUNDING LLC WEN_19-1A Series 144A . .2.BFE .. ...95.4280 |. .. 3,435,339 |. . 3,599,935 . 3,599,935 |.. .0 .0 ......3.783 |......3.800 ....06/13/2019 .. 06/15/2049 ...
95058X-AL-2 ..... WENDYS FUNDING LLC WEN_21-1A Series 144A .... .. 2.BFE ..|... ...83.5470 |......ouunnnns 8,145,786 |.... .9,749,991 |.. .... 9,749,991 I RN | N | RPN | B FN 2.775 |...... 2.785 ...06/16/2021 ...|....06/15/2051 ...
WEPCO ENVIRONMENTAL TRUST FINA WEPCO ENVIRONMENTAL
950739-AA-0 ..... TRUST FINA e [een e .. 1.AFE .. ...85.9280 |........eennn. 4,561,860 |....oeeeernnn 5,308,944 |.....coeennn 5,308,931 (O R | R PN | I AR | B RN 1.578 |...... 1.578 | D ....... ....06/04/2021 ...|....12/15/2035 ...
96328G-AH-0 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A .........|... ... .. 1.F FE ..|... 971210 |t 9,712,110 |.... .. 10,000,000 |.. ....9,999,837 O e 146 |0 0 e 3.200 |...... 3.223 | MON ..... ...03/11/2022 ...|....10/18/2036 ...
96328G-AS-6 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A .........[|... ... .. 1.AFE ..|... . 100.2890 |.......oeenn.. 2,507,236 |.... ....2,500,000 |.. ... 2,499,913 LU Y~ T N | N RPN | ) AN 5.800 |...... 5.873 [MON ..... ....06/08/2023 ...|....04/18/2038 ...
96328G-AT-4 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A .........|... ... .. 1.CFE ..|... . 100.5840 |.............. 7,040,863 |.... .7,000,000 |.. ....6,998,411 0 o285 |0 o0 e 5.800 |...... 5.880 |MON ..... ....06/08/2023 ...|....04/18/2038 ...
96328G-AU-1 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A .........[|... ... .. 1.F FE ..|... . 100.7080 |.....cevnnnnns 6,546,043 |.... .6,500,000 |.. ....6,498,424 LU (o1 T N | I RPN | ) AN 6.180 |...... 6.270 | MON ..... ...06/08/2023 ...|....04/18/2038 ...
WORLD OMNI AUTO RECEIVABLES TR WORLD OMNI AUTO
98164E-AE-5 ..... RECEIVABLES TR ...evvvveiiiiiinieieeiiniiseeevennneen foee ven | s 2 i L LAFE e 8,998,586 |...94.3860 |.............. 8,494,778 |.eveerennnnn 9,000,000 |.eevvunnnens 8,999,417 (O Y2 1| S RN | Y AR | B RN 0.640 |...... 0.644 [MON ..... ...02/03/2021 ...|....12/15/2026 ...
WORLD OMNI AUTO RECEIVABLES TR WORLD OMNI AUTO
98164E-AF-2 ..... RECEIVABLES TR ...evvvviiiiiiiiiieieriiniieeeecvnnieee foee ven | s 2 i L AFFE e 3,349,577 |...94.4960 [.............. 3,165,625 |.............. 3,350,000 |....cevvunnnns 3,349,801 (U -/ RN | Y AR | B RN 0.890 |...... 0.894 ....02/03/2021 ...|....08/16/2027 ...
00908P-AA-5 ..... AIR CANADA Series 144A .. 1.CFE ..|... ...89.8220 |......oeennnns 2,004,819 |.... .2,232,000 |.. ....2,232,000 JLU I N | [ APt | B IR | B AU 3.300 |...... 3.299 ....12/07/2017 ...|....01/15/2030 ...
009090-AA-9 ..... AIR CANADA 2015-1 CLASS A PASS SERIES 144A 1FFE .. ...93.9160 |. ..1,753,881 |. . 1,867,500 1,875,685 |.. .0 .3.600 |......3.432 ....06/06/2016 .. 03/15/2027 ...
30023J-CB-2 . EVERGREEN CREDIT CARD TRUST EV Series 144A .. 2.BFE .. . 100.3740 |. .. 2,509,348 |. .2,500,000 . 2,499,998 |.. .0 .7.440 |......7.556 ...12/07/2022 .. 11/15/2026 ...
576339-CR-4 ..... [MASTER CREDIT CARD TRUST MCCT_ Series 144A .. 1.DFE .. ...92.2000 |. ..1,704,770 |. . 1,849,000 .1,848,505 |.. .0 .2.380 |......2.401 ....01/21/2022 .. 07/21/2028 ...
576339-CS-2 ..... [MASTER CREDIT CARD TRUST MCCT_ Series 144A .. 2.BFE .. ...91.2150 |. ..4,560,768 |. .5,000,000 4,999,212 |.. .0 .2.730 |......2.751 ....01/21/2022 .. 07/21/2028 ...
03768M-AL-1 ..... [APIDOS CLO APID_20-33A Series 144A ... .. 1.CFE .. ...99.3930 |. .. 4,969,650 |. .5,000,000 .5,000,000 |.. .0 ......7.260 |......7.308 . ....09/14/2021 .. 10/24/2034 ...
04018L-AL-9 ..... ARES CLO LTD ARES_18-50A Series 144A . .. 1.CFE ..|... ...99.3580 |...cconnnnnnns 9,935,800 |.... .. 10,000,000 |.. .. 10,000,000 J I N | I FORRRRRt | B ISP | B AU 7.255 |...... 7.306 | JAJO ... ....06/03/2021 ...|....01/15/2032 ...
06762H-AA-5 ..... BABSON CLO LTD BABSN_23-1A Series 144A . .. 1.AFE ..|... . 100.1580 |... ....10,015,800 |.... .. 10,000,000 |.. .... 9,994 484 O e 1,984 |0 [0 7.070 |...... 7.212 | JALO ... . ....06/05/2023 ...|....04/20/2036 ...
08186K-AA-2 ..... BENEFIT STREET PARTNERS CLO LT Series 144A .. (V- 2. .. 1.AFE ..|... .. 5,000,000 |. 100.3470 |...eeunnnnennn 5,017,350 |.... ....5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 7.434 |...... 7.454 | JAJO ... .. 243,459 |....01/13/2023 ... |....04/25/2036 ...
08186P-AN-3 ..... BENEFIT STREET PARTNERS CLO LT Series 144A .... [CRR—. .. 1.CFE ..|... .. 5,000,000 |...99.6970 |.............. 4,984,850 |.... .5,000,000 |.. ....5,000,000 LU RN | N | RN | B SN 7.385 |...... 7.410 | JAJO ... .. 334,850 |....11/02/2021 ...|....10/15/2034 ...
124810-AC-9 ..... CBAM CLO MANAGEMENT CBAM_18-5A Series 144A .... (V- 4 .. .. 1.AFE ..|... ...99.9550 |....coouunnnns 3,807,324 |.... .3,809,038 |.. ....3,770,099 0 e 9,301 0 o0 6.684 |...... 7.281|JAJO ... .. 229,599 |....05/29/2020 ... |....04/17/2031 ...
12481X-AS-9 ..... CBAM CLO MANAGEMENT CBAM_18-6A Series 144A .........[... ... D...... 4 .. .. 1.CFE ..|... ...99.9330 |.....counnnnns 5,246,483 |.... .5,250,000 |.. ....5,250,000 I RN | AU | RPN | ) AN 7.755 |...... 7.807 | JAJO ... ....11/27/2019 ...|....01/15/2031 ...
12510T-AC-8 ..... CBAM CLO MANAGEMENT CBAM_19-11 Series 144A .. 1.CFE ..|... ...97.5910 |.oeeernnnnnnns 4,879,550 |.... .5,000,000 |.. ....5,000,000 JO N N | I APPSR | B IR | B AT 7.427 |...... 7.325 | JAJO ... ....10/25/2021 ...|....01/20/2035 ...
12548\1-BF-1 ... CIFC FUNDING LTD CIFC_15-1A Series 144A ... .. 1.AFE ..|... ...99.9970 |... ....929,141 |.. O 0 0 [0 6.784 |...... 6.823 | JALO ... ....12/12/2017 ...|....01/22/2031 ...
12807C-AA-1 ... CAL FUNDING 1V LTD CAI_20-1A Series 144A . 1.FFE .. . 10,853,798 |...90.0920 |. ..9,780,613 |. 10,856,250 10,854,884 |.. .0 .2.220 |......2.236 ...09/01/2020 .. 09/25/2045 ...
14314H-AS-3 . CARLYLE GLOBAL MARKET STRATEGI Series 144A . .. 1.CFE .. .10,000,000 |...99.4530 |. ..9,945,300 |. 10,000,000 10,000,000 |.. .0 T.377 ... 7421 ... 12/17/2021 .. 10/20/2032 ...
14316A-AC-1 ..... CARLYLE GLOBAL MARKET STRATEGI Series 144A . 1AFE . 3,750,000 |...99.2460 |. ..3,721,725 | .3,750,000 .3,750,000 |.. .0 ......6.927 |......6.972 . . 52,648 ....12/15/2017 .. 01/20/2030 ...
14316C-AG-8 ..... CARLYLE GLOBAL MARKET STRATEGI Series 144A .. 1.CFE ..|... .. 5,000,000 |...99.4170 |.....euvnnnnns 4,970,850 |.... .5,000,000 |.. ....5,000,000 O o0 o0 [0 e 7.285 |...... 7.303 | JAO ... e 77,593 ... ....06/15/2018 ...|....07/15/2030 ...
150323-BC-6 ..... CEDAR FUNDING LTD CEDF_14-4A Series 144A . [V .. 1.CFE ..|... .. 8,500,000 |...99.3150 |...eennnnnenn 8,441,775 |.... .8,500,000 |.. ....8,500,000 JL I N | I FORRPRR | B IR | ) AT 7.324 |...... 7.370 | JAJO ... ...120,819 |... . ....05/28/2021 ...|....07/23/2034 ...
17180T-BC-5 ..... CIFC FUNDING LTD CIFC_16-1A Series 144A ... [CR—. .. 1.CFE ..|... .. 2,500,000 |...99.6910 |.......oc..ee. 2,492,275 |.... .2,500,000 |.. ....2,500,000 L RN | I N | RPN | B SN 7.377 | 7.425 | JALO ... ... 35,844 |... .. 170,449 |....11/19/2021 ...|....10/21/2031 ...
26254C-AA-9 ... DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A ......... [|...... [ 2 ieeeennnn |- 1TAFE | 5,000,000 |. 100.2340 |.......eeeees 5,011,700 [...ccovvnnnnns 5,000,000 |.eevvunnianns 5,000,000 J.eeenuniieennnns (U TR | I FUUOPTTUPTN | I FTTTTTTRTTRt (N RO 7.408 |...... 7416 [AJO oo | 80,143 [....oeeeennnns 311,965 |....10/18/2022 ...|....10/15/2035 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 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
26254C-AC-5 ... DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A ......... [... ... [CRR—. 2 i CACFE e 5,000,000 |. 100.1700 |.............. 5,008,500 [..euierirnnnn 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (O R | R PN | I AR | B RN 8.383 |...... 8423 [JAJD ... [ooeeiiiiins 90,303 |..covvnnnnnnns 354,320 |....10/18/2022 ...|....10/15/2035 ...
36319X-AC-1 ..... GALAXY CLO LTD GALXY_18-25A Series 144A .. 1.BFE ..|... ...99.3%0 |....covvunnnns 3,727,350 |.... .3,750,000 |.. .... 3,730,466 O e n8,382 |0 o0 e 7.290 |...... 7.506 | JAJO ... .. 253,273 |....06/11/2019 ...|....10/25/2031 ...
36320M-AL-2 ..... GALAXY CLO LTD GALXY_15-20A Series 144A .. 1.AFE ..|... . 100.0250 |.............. 4,553,790 |.... . 4,552,651 |.. ... 4,552,651 O o0 o0 [0 6.677 |...... 6.722 | JAL ... .. 275,672 |....02/23/2018 ...|....04/20/2031 ...
37959P-AA-5 ... GLOBAL SC FINANCE SRL SEACO_20 Series 144A .. .. 1.F FE ..|... ...92.0330 |...covnnnnnnns 2,932,218 |.... .... 3,185,949 O e 17 0 [0 e 2170 |...... 2.181 | MON ..... . 69,137 |....09/02/2020 ...|....10/17/2040 ...
37959P-AC-1 ... GLOBAL SC FINANCE SRL SEACO_20 Series 144A .. .. 1.F FE ..|... L..91.7380 |.ooeevinnnnnns 2,361,639 |.... .... 2,365,642 O e 27,084 o0 [0 e 2.260 |...... 5.330 [MON ..... . 38,786 |....04/13/2023 ...|....11/19/2040 ...
38137H-BU-1 ..... GOLDENTREE LOAN OPPORTUNITIES Series 144A .. 1.AFE ..|... .. 4,800,880 |. 100.0070 |......enneeeen 4,801,216 |.... ....4,800,880 O 0 0 [0 6.727 |...... 6.768 | JAJO ... .. 293,292 |....12/08/2017 ...|....01/18/2031 ...
48662L-AC-5 ..... KAYNE CLO LTD KAYNE_21-10A Series 144A .... .. 1.CFE ..|... .. 5,000,000 |...98.1940 |.............. 4,909,700 |.... ....5,000,000 LI RPN | I N | RPN | ) FON 7.040 |...... 7.042 | JAJO ... .. 323,805 [....02/05/2021 ... |....04/23/2034 ...
48662N-AA-5 ..... KAYNE CLO KAYNE_21-11A Series 144A ... .. 1.AFE ..|... ...99.4720 |...cconnnnnnns 4,973,600 |.... ....5,000,000 O 0 0 o0 6.715 |...... 6.737 | JAJO ... ....03/18/2021 ...|....04/15/2034 ...
48662N-AC-1 ..... KAYNE CLO KAYNE_21-11A Series 144A ... .. 1.CFE .. ...98.1930 |. ..3,191,273 |. .3,250,000 |.. .0 .7.105 |......6.998 | JALO ... ....03/18/2021 .. 04/15/2034
50189P-AL-6 ..... LCM LTD PARTNERSHIP LCM_25A Series 144A ... 1AFE .. ...99.8090 |. .. 5,988,540 |. .6,000,000 |.. .0 7.327 |......7.381 | JAJO ... ....07/10/2017 .. 07/20/2030
55817K-AC-6 ..... MADISON PARK FUNDING LTD MDPK_ Series 144A 1AFE .. . 100.1740 |. ..5,008,700 |. .5,015,8% |.. .0 il 1723 | 7823 [JAJO L ....00/30/2022 .. 10/21/2034 ...
55817K-AE-2 ..... MADISON PARK FUNDING LTD MDPK_ Series 144A .. .. 1.CFE ..|... . 100.1020 |....ccoennnnnt 5,005,100 |.... ....5,000,000 JLO N N | I FORRPRt | B IR | B FOU 8.173 |...... 8.235 | JAJO ... ...09/30/2022 ...|....10/21/2034 ...
56844Y-AA-5 ..... Signal Peak CLO, LLC Series 144A .. 1.AFE ..|... .. 6,061,371 ...99.9970 |.............. 6,063,008 |.... ....6,063,785 O [ 1,661 |0 [0 6.750 |...... 6.797 | JAJO ... ....12/18/2020 ...|....04/25/2031 ...
675711-AC-9 ..... OCTAGON INVESTMENT PARTNERS XX Series 144A .. .. 1.CFE ..|... .. 5,000,000 |...99.4800 |.............. 4,974,000 |.... ....5,000,000 JLO I N | I AP | B IEUUPRRPRRPIN | B AU 7477 |...... 7.228 | JAJO ... ....10/17/2017 ...|....01/20/2031 ...
67571L-AA-9 ..... OCTAGON 67 0CT67_23-1A Series 144A ... .. 1.AFE ..|... .. 9,000,000 |. 100.1580 |.............. 9,014,220 |.... ....9,000,000 O o0 o0 [0 7178 |...... 7.230 | JAJO ... ....02/15/2023 ...|....04/25/2036 ...
67571L-AE-1 ..... OCTAGON 67 0CT67_23-1A Series 144A ... .. 1.CFE ..|... .. 5,000,000 |. 100.2330 |-eeeuunnnneenn 5,011,650 |.... ....5,000,000 JL I I | I FORRRRRt | B IUUUPRRPRRRPIN | ) AU 7.778 |...... 7.843 | JAJO ... ....02/15/2023 ...|....04/25/2036 ...
82666T-AE-9 ..... SIGNAL PEAK CLO LLC SPEAK_14-1 Series 144A . .. 1.CFE ..|... .. 7,000,000 |...99.4830 |.............. 6,963,810 |.... ....7,000,000 I RN | AU | RPN | ) AN 7.458 |...... 7.497 | JAJO ... . ....04/08/2021 ...|....04/17/2034 ...
860444-AN-8 ..... STEWART PARK CLO LTD STWRT Series 144A .. 1.AFE ..|... ...1,944,000 |...98.9080 |.............. 1,978,160 |.... ....1,971,116 O e 7,913 |0 o0 e 6.905 |...... 7.492 | JAJO ... .. 124,840 |....06/08/2020 ... |....01/15/2030 ...
88315L-AG-3 ..... TEXTAINER MARINE CONTAINERS LT Series 144A .. .. 1.F FE ..|... ...90.5270 |.....counnnnns 6,202,317 |.... .... 6,849,984 O 204 |0 [0 2.100 |...... 2.115 .. 143,878 |....09/08/2020 ...|....09/20/2045 ...
88315L-AL-2 ..... TEXTAINER MARINE CONTAINERS VI Series 144A .. 1.F FE .. .. 87.7000 |. .. 4,747,508 |. .5,412,316 |.. .0 .1.680 |......1.694 90,944 |....02/02/2021 .. 02/20/2046
88315L-AN-8 ..... TEXTAINER MARINE CONTAINERS VI Series 144A ..2.BFE .. ...86.9580 |. ..943,900 |. .1,085,180 |.. .0 .2.520 |......2.545 27,354 |....02/02/2021 .. 02/20/2046
92326J-AE-2 . VENTURE CDO LTD VENTR_21-41A Series 144A . 1.A FE .. . 100.0050 |. ..7,000,350 |. .7,000,000 |.. .0 7.2717 |......7.322 466,447 |....01/11/2021 .. 01/20/2034
92332T-AD-4 ..... [VENTURE CDO LTD VENTR_20-39A Series 144A . 1.CFE .. ...99.1340 |. ..6,939,380 |. .7,000,000 |.. .0 .7.455 |......7.49% 475,867 |....02/25/2020 .. 04/15/2033 ...
92333B-AU-4 ..... [VENTR_19-37A Series 144A ................ .. 1.BFE .. ...97.8800 |. ..4,894,000 |. .5,000,000 .5,000,000 |.. .0 ......7.405 |......7.464 . . 79,293 337,377 |....07/30/2021 .. 07/15/2032 ...
92914R-BG-6 ..... VOYA CLO LTD VOYA_14-4A Series .. 1.AFE ..|... ...99.4060 |.............. 4,970,300 |.... .5,000,000 |.. .... 4,972,150 O v 7,811 |0 [0 e 713 |...... 7.394 | JAJO ... ... 76,406 |... .. 325,393 |....01/08/2019 ...|....07/14/2031 ...
92917C-AG-T7 ..... VOYA CLO LTD VOYA_13-1A Series 1AFE ... . ...99.2640 |....covnnnnnns 4,963,200 |.... .5,000,000 |.. ....5,000,000 JLU N N | [ APPSRt | B ISP | ) AU 7.005 |...... 7.058 | JAJO ... .... 75,016 |[... .. 316,999 |....09/29/2017 ...|....10/15/2030 ...
92918B-AS-2 ..... VOYA CLO LTD VOYA_19-4A Series . [CRR—. 2 |- 1.CFE ... .. 9,000,000 |...99.5270 |.....eunnnnnnn 8,957,430 |.... .9,000,000 |.. ....9,000,000 I RN | AU | RPN | ) AN 7.405 |...... 7.467 | JAJO ... |... ... 142,728 |... ..607,279 |....12/16/2021 ...|....01/15/2035 ...
92918N-AQ-0 ..... VOYA CLO LTD VOYA_20-3A Series 144A ........ccevveeenefoun oue Coveeee| eeveiennnn L AFE 10,000,000 |...99.8540 [.............. 9,985,400 |............ 10,000,000 |............ 10,000,000 |.......cceeennn. 0 fooeerieeeiieed0 o0 0 s 6.827 |...... 6.823 [JAJD ... [eeeriinninns 138,366 [......coennnnn 620,728 |....09/30/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,108,635,934 | XXX 1,056,913,674 1,109,885,233 1,108,769,212 0 111,631 0 0 XXX XXX XXX 4,858,586 38,246,000 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,504,182,851 [ XXX 4,267,274,463 4,514,580,478 4,492,356, 923 6,024,199 131,541 0 0 [ XXX XXX XXX 33,288,931 132,203,059 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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 of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 3,844,473,048 | XXX 3,602,201,378 3,865, 155,245 3,839,252,802 6,024,199 732,018 0 0 XXX XXX XXX 30,515,016 103,230,704 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 1,108,635,934 | XXX 1,056,913,674 1,109,885,233 1,108,769,212 0 111,631 0 0 XXX XXX XXX 4,858,586 38,246,000 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 4,953,108,982 | XXX 4,659, 115,052 4,975,040,478 4,948,022,014 6,024,199 843,649 0 0 XXX XXX XXX 35,373,602 141,476,704 XXX XXX
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 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
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nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
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Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
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ANNUAL STATEMENT FOR THE YEAR 2023 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 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13- 14) Value Acquired | Symbol
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
63044*-10-5 ... |ENACT RE LTD oeeeiiiieeemriieeeeeeniieeeeeennnneaeeee [ eeeenennnns |D ....................... 120,000.000 [......cceennnnn 533,598,795 |..... 4,446.650 |............ 533,598,795 [......cevnnnnns 500,195,070 |+eevvnuneeeernnnnnnrerene forereernnnnanneernnnnannee Jonnaaereennnnnaareennnnns oeeernnnnns 33,403,724 | eevvneeeeeinieeeee foeeiieiiinnns 33,403,724 |.oooiiiiiiiiiiiiies L 11/16/2023 ... aenens
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 533,598,795 XXX 533,598,795 500,195,070 0 0 0 33,403,724 0 33,403,724 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 533,598,795 XXX 533,598,795 500, 195,070 0 0 0 33,408,724 0 33,408,724 0 XXX XXX

5989999999 - Total Common Stocks 533,598,795 XXX 533,598,795 500, 195,070 0 0 0 33,403,724 0 33,408,724 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 533,598,795 XXX 533,598,795 500, 195,070 0 0 0 33,408,724 0 33,408,724 0 XXX XXX
1.
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912820-6V-7 ......... US TREASURY TREASURY NOTE  3.750% 04/15/26 ...iveieeiuesursurseeninsensinsinsinsinsinsiesenssesinssnsinsnesensnnne | coneseesncancanes fons .04/26/2023 ... |BANC OF AMERICA SECURITIES LLO ..ttvesrsersersersussetsensiesiesiestesiesiesetsitsessnesnesessnesnesissnnsnesnesnnans |sressessensensensensennensensenens |soessensensensensansens 3,613,807 |.veviiiiiiiiiiiinies 3,610,000 [ooveiviiiiiiiiiiiiiiins 4,439
0109999999. Subtotal - Bonds - U.S. Governments 3,613,807 3,610,000 4,439
419792-M7-8 ......... HAWATT ST HAWAI1 ST 4.821% 10/01/32 ... .|-...12/07/2023 ... | MORGAN STANLEY ... ....1,000,000 |.. ....1,000,000 |..

419792-M8-6 ......... HAWATL ST HAWAII ST 4.841% 10/01/33 ... +|--.-12/07/2023 ... | MORGAN STANLEY ... ... 1,500,000 |.. ... 1,500,000 |..

419792-M9-4 ......... HAWATT ST HAWAI1 ST 4.921% 10/01/34 ... +|-...12/07/2023 ... | MORGAN STANLEY ... ....1,000,000 |.. ....1,000,000 |..

419792-N2-8 ........ HAWATL ST HAWAII ST 5.071% 10/01/35 ... +|--.-12/07/2023 ... | MORGAN STANLEY ... ....2,000,000 |.. ....2,000,000 |..

HITRNT-T ... HAWATT ST HAWAI1 ST 5.348% 10/01/40 ... .|-...12/07/2023 ... | MORGAN STANLEY ... 975,000 |.. 975,000 |..

419792-N8-5 ......... HAWAT1 ST HAWAI1 ST 5.398% 10/01/41 ... ...12/07/2023 ... [MORGAN STANLEY ... .. ... 1,460,000 |.. ... 1,460,000 |..

419792-N9-3 ......... HAWAI 1 ST HAWAI1 ST 5.418% 10/01/42 10 12/07/2023 .. [ MORGAN STANLEY ...ttt it stt st st st sttt sttt sttt st s s snesnesnnnnes|oonensensensensensensensennensenes |oorensensensensensenns 1,585,000 [oeveiiiiiiiiiiiiiiins 1,585,000

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 9,520,000 9,520,000

00208R-MH-1 ........ ATET INC  2.550% 12/01/33 ... ...12/13/2023 ... [WELLS FARGO BANK .... ... 3,990,350 |.. ....5,000,000 |..

00208R-MT-6 ......... AT&T INC  5.400% 02/15/34 ... .| WELLS FARGO BANK ... ... 4,739,000 |.. ....5,000,000 |..

02361D-BA-7 ......... AVEREN ILLINOIS CO  4.950% 06/01/33 . .| Various ... 14,664,100 |.. ... 15,000,000 |..

025816-DN-6 ......... [ AVERICAN EXPRESS COMPANY  6.48%% 10/30/31 10/24/2023 ... |ROYAL BANK OF CANADA .. .5,000,000 .5,000,000

03027X-CD-0 ......... | AVERICAN TOWER CORP AMERICAN TOWER CORPORATION  5.550% 07/15/33 . 05/22/2023 ... [J.P. MORGAN SECURITIES INC . 4,982,500 .’5,000,000

03236Y-AC-9 . .| AXIS EQUIPMENT FINANCE RECEIVA Series 144A  6.030% 12/20/29 .. 06/22/2023 ... [BMO NESBITT BURNS ... .5,269,076 .5,270,000

03236Y-AD-7 .........
04621X-AN-8 .........
053611-AM-1 .........
05377R-HG-2 .........
05377R-HH-0 .........
08576P-AK-7 .........
09031W-AD-5 .........
103730-BV-1 .........
110122-DZ-8 .
12563L-AN-7 .
126650-DY-3 . .
141781-CB-8 .........
14448C-AY-0 .........
153609-L#-7 .........
164110-AP-6 .........
17325F-BB-3 .........
19828T-AB-2 .........
209111-EL-3 .........
209111-GF-4

21036P-BP-2 .
21871X-AF-6 .
22822V-AR-2 .
22822V-BC-4 .
24703G-AD-6 . .
24703G-AE-4 .........
247158-AZ-T .........
262530-AA-9 .........
26884T-A-2 .........
277432-AX-8 .........
203661-AD-8 ....
29375N-AC-9 ..
302491-AX-3 .
341081-G0-4 .
34501*-AE-3 .
345287-AF-3 . .
345287-AG-1 .........
361886-CR-3 .........
361886-CT-9 .........
37045X-ED-4 .........

AXIS EQUIPMENT FINANCE RECEIVA Series 144A

ASSURANT INC ~ 2.650% 01/1
AVERY DENNISON CORP AVERY DI

5/32
ENNISON' CORPORAT 10N

AVIS BUDGET RENTAL CAR FUNDING Series 144A
AVIS BUDGET RENTAL CAR FUNDING AVIS BUDGET RENTAL CAR FUNDING

BERRY GLOBAL INC Series 144A

BIMBO BAKERIES USA INC Seri
BP CAPITAL MARKETS AMERICA

.. | BRISTOL-MYERS SQUIBB CO
..|CLI FUNDING LLC CLIF_20-1A
.| CVS HEALTH CORP

5.300% O
CARGILL INC Series 144A
CARRIER GLOBAL CORP Series

CHENIERE ENERGY PARTNERS LP
CITIBANK NA

5.803% 09/29/28

5.500% 04/15/2!
es 144A
INC  4.893% 09/11
5.900% 11/15/33 ....
Series 144A
6/01/33 ............
4.750% 04/24/33 .
1440 5.900% 03/1

Series 144A 5.9

COLUMBIA PIPELINES OPERATING C Series 144A

CONSOL IDATED EDISON CO OF NEW

..| CONSTELLATION BRANDS INC

..| SUNAMERICA INC Series 144A
.. | CROWN CASTLE INTERNAT |ONAL
.. | CROWN CASTLE INTERNAT |ONAL
.| DELL EQUIPMENT FINANCE TRUST D Series 144A

4.900% 05/01/33 ...

3.850% 04/05/29
COR  3.300% 07/01
COR  5.100% 05/01

DELL EQUIPMENT FINANCE TRUST D Series 144A

DELOITTE LLP

5.320% 05/30/38

DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A

ERAC USA FIN CO Series 144A
EASTMAN CHEMICAL COMPANY

.. | ENTERGY MISSISSIPPI LLC
.. |ENTERPRISE FLEET FINANCING LLC ENTERPRISE FLEET FINANCING LLC
..|FMC CORP FMC CORPORATION

..|FLORIDA POWER AND LIGHT CO
..|FOOTBALL CLUB TERM NOTES 2023- FOOTBALL CLUB TERM NOTES 2023-
.| FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO LEASE TRUST F

4.900% 05/01/33
5.750% 03/08/33
5.000% 09/01/33

5.650% 05/18/33 ...
4.800% 05/15/33

6.400% 01/15/34 ...

2.080% 09/18/45

6.360% 12/20/29 ..

2.250% 02/15/3
5.810% 12/20/29

8

/33 .

5/34
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS & ELECTRIC

50% 06/30/33 .

6.036% 11/15/33
5.850% 03/15/36
CONSOL IDATED EDISON CO OF NEW CONSOLIDATED EDISON COMPANY OF

/30 .
/33 .
5.770% 01/22/29

6.060% 01/22/29 ...

7.195% 04/18/36 ...

FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO LEASE TRUST F

GENERAL MOTORS GFORT 2023-1
GENERAL MOTORS GFORT 2023-1

GENERAL MOTORS FINANCIAL CO IN

Series 144A 5.3
Series 144A 5.7
6.400% 01/09

40% 06/15/28 .
30% 06/15/28 .

/33 s

5.880% 03/28/38 ...

2 ...

6.400% 12/20/29 .

5.500% 03/15/34 ...

5.500% 04/22/30 .

5.670% 10/05/38 .
5.290% 06/15/26 .

5.540% 12/15/26 ....

.|....06/22/2023 ...
.|-...06/09/2023 ...
.|....04/19/2023 ...
.|-...05/24/2023 ...
.|....06/24/2023 ...
o|-...08/27/2023 ...
.|....10/30/2023 ...
...05/11/2028 ...
.| J.P. MORGAN SECURITIES INC
.| DEUTSCHE BANK SECURITIES INC.
.[Various .................L
o|-...04/17/2023 ...
o|.... 11/15/2023 ...
.|-...08/28/2023 ...
.|....06/06/2023 ...
.|-...09/26/2023 ...
<. 12/12/2023 ...
o|-... 11/20/2023 ...
... 11/20/2023 ...
.|BANC OF AMERICA SECURITIES LLC .
.| Tax Free Exchange ...
.| ROYAL BANK OF CANADA ..
.| BANC OF AMERICA SECURITIES LLC .
06/12/2023 ...
.|....06/12/2023 ...
.|-...05/31/2023 ...
.|....02/13/2023 ...
o|-...04/26/2023 ...
o|....02/22/2023 ...
...06/01/2023 ...
05/23/2023 ...
.| Various
.[Various ..
.|BANC OF AMERICA SECURITIES LLC .
.| ROYAL BANK OF CANADA .....
.|-...01/18/2023 ...
.|....06/21/2023 ...
..|....06/21/2023 ...
....01/04/2023 ...

BMO NESBITT BURNS ...
KEYBANC CAPITAL MARKET ..
Suntrust Banks Inc
J.P. MORGAN SECURITIES INC ...
J.P. MORGAN SECLRITIES INC ...
CITIGROUP GLOBAL MARKETS
BANC OF AMERICA SECURITIES LLC .
MORGAN STANLEY

BARCLAYS CAPITAL INC ..
BANC OF AVERICA SECURITIES LLC .
SCOTIA CAPITAL
MORGAN STANLEY
CITIGROUP GLOBAL MARKETS
Various
MIZUHO SECURITIES ...
BANC OF AVERICA SECURITIES LLC ....

ROYAL BANK OF CANADA .....
ROYAL BANK OF CANADA
U.S. Bancorp Piper Jaffray ...
ROYAL BANK OF CANADA
MIZUHO SECURITIES
J.P. MORGAN SECLRITIES INC ...
Various
J.P. MORGAN SECLRITIES INC

ROYAL BANK OF CANADA
BARCLAYS CAPITAL INC
BARCLAYS CAPITAL INC
DEUTSCHE BANK SECURITIES INC. uivviiiieiiiitiiieeiiititt ittt ettt ettt e e e

. 4,988,400
. 5,921,062
. 8,009,490

. 4,965,300
..9,992,241
. 4,219,250
. 4,995,700
. 3,200,746

.9,997,779
11,969,320
.9,777,000
. 2,000,000
. 1,249,884

....................... 1,993,880

... 1,789,519 ..
.... 1,509,460 |..
... 3,962,450 ..
.... 6,996,819 |..
..... 2,999,343 |..
.... 4,954,800 [..
.... 4,987,900 [..
..10,028,810 |..

.... 2,991,270 |..
.... 1,996,860 |..
....2,000,000 [..
..... 2,993,220 |..
... 3,000,000 [..
.... 9,978,800 [..
... 4,431,505 |..
.... 4,970,150 |..

..... 4,499,356 |..
...10,000,000 |..
...10,000,000 |..
... 4,985,550 [..
... 4,649,308 |..
.. 7,482,645 |..

..... 4,249,944 |..
... 2,499,388 |..
... 7,997,864 |..

.5,000,000
. 6,672,500
. 8,000,000

.5,000,000
10,000,000
.5,000,000
.5,000,000
. 3,300,000

10,000,000
12,000,000
10,000,000
. 2,000,000
. 1,250,000

....................... 2,000,000

.... 1,790,000 [..
....2,000,000 [..
....5,000,000 |..
.... 7,000,000 [..
... 3,000,000 [..
....5,000,000 [..
....5,000,000 |..
...10,000,000 |..

... 3,000,000 [..
....2,000,000 [..
....2,000,000 [..
... 3,000,000 [..
... 3,000,000 [..
...10,000,000 |..
.... 4,425,000 [..
....5,000,000 |..

... 4,500,000 [..
...10,000,000 [..
...10,000,000 |..
....5,000,000 [..
.... 4,650,000 [..
.... 7,500,000 [..

... 4,250,000 [..
... 2,500,000 [..
....8,000,000 [..
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37045X-EG-7 ......... GENERAL MOTORS FINANCIAL CO IN  5.850% 04/06/30 -|----04/03/2023 ... |J.P. MORGAN SECLRITIES INC .... 1,996,040 |.. ....2,000,000 [..
38012R-AA-4 ......... GM FINANCIAL REVOLVING RECEIVA GM FINANCIAL REVOLVING RECEIVA  5.120% 04/11/35 . .|----05/23/2023 ... |CITIGROUP GLOBAL MARKETS ... .... 5,499,018 |.. ... 5,500,000 [..
38012R-AB-2 ......... GM FINANCIAL REVOLVING RECEIVA GM FINANCIAL REVOLVING RECEIVA  5.560% 04/11/35 . +|----05/23/2023 ... | CITIGROUP GLOBAL MARKETS .. 3,999,270 |.. ....4,000,000 [..
381416-YB-4 ......... GOLDMAN SACHS GROUP INC/THE ~ 2.615% 04/22/32 ...12/12/2023 ... [BANC OF AMERICA SECURITIES LLC . 4,084,800 |.. ....5,000,000 [..

381416-20-9 ......... GOLDMAN SACHS GROUP INC/THE ~ 3.102% 02/24/33 . .| WELLS FARGO BANK ... 4,004,200 |.. ....5,000,000 |..
39154T-CD-8 . .. | GREAT AMERICA LEASING RECEIVAB Series 144A  5.060% 03/15/30 05/17/2023 ... | WELLS FARGO BANK . ..4,749,949 . 4,750,000
39154T-CE-6 . ..| GREAT AMERICA LEASING RECEIVAB Series 144A  5.210% 03/15/30 .. 06/05/2023 ... | Various . 3,993,867 . 4,000,000
39154T-CF-3 . .| GREAT AMERICA LEASING RECEIVAB Series 144A  5.500% 03/17/31 06/05/2023 ... |Various .. . 3,480,216 . 3,492,000

40130L-BH-5 ......... GUARDIAN LIFE GLOBAL FUNDING Series 144A  5.737% 10/02/28 ...00/27/2023 ... [BANC OF AMERICA SECURITIES LLC .

...08/08/2023 ... | Tax Free Exchange

3,000,000 |.. ... 3,000,000 [..

404119-CJ-6 ......... HCA THE HEALTHCARE CO HCA INC ~ 3.375% 08/15/29 .. R 4,629,306 |.. ... 4,650,000 [..
438516-CM-6 ......... HONEYWELL INTERNATIONAL INC ~ 4.500% 01/15/34 - |-...05/12/2023 ... {J.P. MORGAN SECLRITIES INC ... 4,956,080 |.. ....5,000,000 [..
45687V-AB-2 ......... INGERSOLL RAND INC  5.700% 08/14/33 .. . |----09/26/2023 ... |BARCLAYS CAPITAL INC .. 4,863,650 |.. ....5,000,000 [..
46266T-AB-4 ......... IQVIA INC  5.700% 05/15/28 -|----05/18/2023 ... | GOLDMAN SACHS & CO .. 4,999,650 |.. ....5,000,000 |..
46266T-AD0 ......... IQVIA INC Series 144A  6.500% 05/15/30 ....06/18/2023 ... | Various 3,512,500 |.. ... 3,500,000 [..
485134-BM-1 ......... EVERGY METRO KANSAS CITY POWER & LIGHT CO  5.300% 10/01/41 . ....02/24/2023 ... [KEYBANC CAPITAL MARKET .. 7,806,560 |.. ....8,000,000 [..
49456B-AX-9 ......... KINDER MORGAN INC ~ 5.200% 06/01/33 ... ...01/26/2023 ... |BARCLAYS CAPITAL INC .. 4,984,150 |.. ....5,000,000 [..
502431-A0-2 . ..|HARRIS CORP  5.400% 07/31/33 ........... 09/27/2023 ... | WELLS FARGO BANK . . 4,862,600 .5,000,000

50249A-AL-7 . ..|LYONDELLBASELL INDUSTRIES NV 5.625% 05/15/33 . 06/02/2023 ... |Various .. .9,981,610 10,000,000

55903V-BB-8 . ..|MAGALLANES INC ~ 4.054% 03/15/29 .......... 05/01/2023 ... | Tax Free Exchange ... 11,664,819 12,000,000

571676-AV-7 ......... MARS INC Series 144A  4.750% 04/20/33 .. ....04/17/2023 ... |J.P. MORGAN SECLRITIES INC ... 4,992,100 |.. ....5,000,000 [..
581557-BU-8 ......... MCKESSON CORP  5.100% 07/15/33 ... ....09/26/2023 ... | Various 8,275,560 |.. ... 8,500,000 [..
58933Y-BK-0 ......... MERCK & CO INC ~ 4.500% 05/17/33 . .|----05/08/2023 ... |J.P. MORGAN SECURITIES INC 4,995,600 |.. ....5,000,000 [..
592176-FQ-7 ......... METROPOLITAN LIFE GLOBAL FUNDI Series 144A  5.400% 09/12/28 .. -|----09/27/2023 ... |BNP PARISBAS 4,960,950 |.. ....5,000,000 |..
505112-BZ-5 ......... MICRON TECHNOLOGY INC ~ 5.875% 02/09/33 .|----04/05/2023 ... |BANC OF AMERICA SECURITIES LLC . 5,104,800 |.. ....5,000,000 [..
61747Y-FE-0 ......... MORGAN STANLEY ~ 5.250% 04/21/34 -|----04/19/2023 ... | MORGAN STANLEY ... 5,000,000 |.. ....5,000,000 [..
62848P-AA-8 ......... MV ONER TRUST MVHOT_23-1 Series 144A  4.930% 10/20/40 .. ....04/04/2023 ... [WELLS FARGO BANK . 3,568,977 |.. ... 3,559,106 [..
62848P-AB-6 MV ONNER TRUST MVHOT_23-1 Series 144A  5.420% 10/20/40 .. B 2 B e T e 3,349,693 |.. ... 3,349,747 |..
62848P-AC-4 . .| MVW OWNER TRUST MVWOT_23-1 Series 144A  6.540% 10/20/40 .. 04/04/2023 ... | WELLS FARGO BANK . ..2,003,444 ..2,093,592

.|NEW YORK LIFE GLOBAL FUNDING Series 144A  4.550% 01/28/33

64952-EZ-2 . . 09/27/2023 ... |Various .. . 7,030,349 . 7,210,000
65473P-AP-0 . ..|NISOURCE INC. NISOURCE INC ~ 5.400% 06/30/33 ... 05/30/2023 ... |MITSUBISHI SECURITIES . . 2,988,810 . 3,000,000
655844-CT-3 . .. |NORFOLK SOUTHERN CORPORATION ~ 5.550% 03/15/34 . 11/20/2023 ... [CITIGROUP GLOBAL MARKETS ..4,999,250 .5,000,000
68233J-C8-1 . ..| ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC DELIVERY COMPAN  5.450% 05/01/36 . 03/29/2023 ... |MIZUHO SECURITIES ......... . 1,000,000 . 1,000,000
68389X-CE-3 ......... ORACLE CORPORATION  2.875% 03/25/31 -|----04/17/2023 ...|J.P. MORGAN SECLRITIES INC ... ... 3,421,720 .. ....4,000,000 [..
690470-AB-8 ......... OVINTIV INC  5.650% 05/15/28 .|----05/16/2023 ... | GOLDMAN SACHS & CO ... 4,998,650 [.. ....5,000,000 [..
69047Q-AC-6 ......... OVINTIV INC  6.250% 07/15/33 .. -|----05/16/2023 ... | GOLDMAN SACHS & CO .... 4,989,650 [.. ....5,000,000 [..
69145C-AA-2 ......... OXFORD FINANCE FUNDING TRUST O Series 144A  6.716% 02/15/31 . |----01/27/2023 ... |BARCLAYS CAPITAL INC .. ...10,000,000 |.. ...10,000,000 |..
694376-AC-0 ......... PIC US GROUP LLP  3.200% 09/15/27 -|----06/30/2023 ... | Taxable Exchange ....4,000,000 [.. ....4,000,000 [..
69437@-AD-8 PIC US GROUP LLP  3.430% 09/13/30 ...06/30/2023 ... [ Taxable Exchange ....4,000,000 [.. ....4,000,000 [..
695156-AX-7 . ..| PACKAGING CORP OF AMERICA  5.700% 12/01/33 . 11/27/2023 ... [ DEUTSCHE BANK SECURITIES INC. . 3,497,340 . 3,500,000
709599-BV-5 . .. | PENSKE TRUCK LEASING CO LP  6.200% 06/15/30 05/26/2023 ... |Various .. .9,964,915 10,000,000
T147K-AJ-T . ..|PILGRIMS PRIDE CORP  4.250% 04/15/31 . 02/17/2023 ... | Tax Free Exchange . 4,957,504 .5,000,000
T2147K-AK-4 . ..|PILGRIMS PRIDE CORP  6.250% 07/01/33 . 04/04/2023 ... |MIZUHO SECURITIES . . 4,965,600 .5,000,000
7425A0-BC-3 . ..|PRINCIPAL LIFE GLOBAL Series 144A  6.125% 10/15/33 11/21/2023 ... [ STATE STREET GLOBAL MARKETS .. . 5,255,897 . 5,259,000
74834L-BD-1 ......... QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS INCORPORATED  6.400% 11/30/33 +|----10/30/2023 ... |MORGAN STANLEY 2,998,410 |.. ... 3,000,000 [..
75513E-AD-3 ......... RAYTHEON TECH CORP  2.250% 07/01/30 ....00/27/2023 ... [ SUSQUEHANNA FINANCIAL v 4,045,450 .. ....5,000,000 [..
758750-AE-3 ......... REGAL-BELOIT CORPORATION Series 144A  6.300% 02/15/30 .. .|----01/09/2023 ... |J.P. MORGAN SECURITIES INC ... ... 1,998,300 [.. ....2,000,000 [..
758750-AF-0 ......... REGAL-BELOIT CORPORATION Series 144A  6.400% 04/15/33 .. -|----01/09/2023 ... |J.P. MORGAN SECLRITIES INC .... 2,990,820 |.. ... 3,000,000 |..
76169#-AU-7 ......... REYES HOLDINGS LLC ~ 4.950% 05/17/33 .|----06/17/2023 ... |BANC OF AMERICA SECURITIES LLC . ...10,000,000 |.. ...10,000,000 |..
78400V-BJ-2 ......... S&P GLOBAL INC ~ 2.700% 03/01/29 -|--..03/01/2023 ... |Tax Free Exchange ... ... 14,852,114 |.. ... 15,000,000 |..
837004-BU-9 ......... DOMINION ENERGY SOUTH  5.800% 01/15/33 . ...00/27/2023 ... | GOLDMAN SACHS & CO .. .... 2,546,859 |.. ... 2,562,000 [..
871829-BT-3 ......... SYSCO CORPORATION SYSCO CORPORATION  6.000% 01/17/34 . ... 11/13/2023 ... | Var ious .... 4,970,730 |.. ....5,000,000 [..
87264A-CY-9 . ..|T-MOBILE USA INC ~ 5.050% 07/15/33 ............. . 05/08/2023 ... |J.P. MORGAN SECURITIES INC . 4,920,950 .5,000,000
87305Q-CR-0 . ..| TTX COMPANY Series 144A  5.750% 11/22/33 . 11/13/2023 ... [J.P. MORGAN SECLRITIES INC . 4,964,800 .5,000,000
87612G-AF-8 . ..| TARGA RESOURCES CORP  6.500% 03/30/34 .. 11/06/2023 ... [WELLS FARGO BANK .... . 1,998,980 . 2,000,000
89788M-AM-4 ......... TRUIST FINANCIAL CORP  5.122% 01/26/34 .... ...01/23/2023 ... [Suntrust Banks Inc .. .... 3,000,000 |.. .... 3,000,000 |..
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911312-BZ-8 .........[UNITED PARCEL SERVICE INC ~ 4.875% 03/03/33 . |--..02/23/2023 ... |BARCLAYS CAPITAL INC .. .... 4,998,400 |.. .... 5,000,000 |..
92343V-CQ-5 ......... | VERIZON COMMUNICATIONS INC ~ 4.400% 11/01/34 ... ....06/01/2023 ... |Suntrust Banks Inc .... 4,646,650 |.. .... 5,000,000 |..
931142-FD-0 ......... WAL-MART STORES INC ~ 4.100% 04/15/33 ... ...04/12/2023 ... [MIZUHO SECURITIES ... ... 15,000,000 |.. ... 15,000,000 |..
962166-BY-9 ......... WEYERHAEUSER COMPANY ~ 4.000% 04/15/30 .. [ SUNEPUST BANKS INC e eeeeeeee et e e e s e e e e e e e e nnnn e e e errnna e e eeennnnaeees |ernnnaeeeerennn e e e eeennaneeeees |oennneeeeenn i aeee 4,895,524 |.. .... 5,210,000 |..
96328G-AS-6 ......... WHEELS FLEET LEASE FUNDING LLC Series 144A  5.800% 04/18/38 . . |BNP PARISBAS .... ... 2,499,887 |.. .... 2,500,000 |..
96328G-AT-4 . .| WHEELS FLEET LEASE FUNDING LLC Series 144A  5.800% 04/18/38 .. 06/08/2023 ... |BNP PARISBAS . . 6,998,126 . 7,000,000
96328G-AU-1 . ..| WHEELS FLEET LEASE FUNDING LLC Series 144A  6.180% 04/18/38 ..... 06/08/2023 ... |BNP PARISBAS .... . 6,498,159 . 6,500,000
136375-DH-2 . .| CANADIAN NTL RAIL CO CANADIAN NATIONAL RAILWAY COMP  5.850% 11/01/33 10/30/2023 ... | CITIGROUP GLOBAL MARKETS . 4,988,400 .5,000,000
303901-BL-5 FAIRFAX FINANCIAL HOLDINGS LTD  5.625% 08/16/32 .|-...05/19/2023 ... [Tax Free Exchange .. 4,993,218 |.. .... 5,000,000 |..
303901-BN-3 FAIRFAX FINANCIAL HOLDINGS LTD Series 144A  6.000% 12/07/33 .. ...12/04/2023 ... |BANC OF AMERICA SECURITIES LLC . 1,985,040 |.. .... 2,000,000 |..
349553-A@-6 . ..|FORTIS INC  6.600% 09/01/37 ....oeevvvvnnnnnns 02/03/2023 ... [ STONECASTLE SECURITIES LLC ... . 3,758,510 . 3,500,000
00973R-AN-5 . ..| AKER BP ASA Series 144A  6.000% 06/13/33 .... .|C ....06/07/2023 ...|J.P. MORGAN SECURITIES INC . 4,988,100 .5,000,000
055451-BA-5 . ..[BHP BILLITON FINANCE USA LTD ~ 4.900% 02/28/33 . C ....02/23/2023 ... |BARCLAYS CAPITAL INC ........ . 4,990,200 .5,000,000
055451-BE-7 . ..|BHP BILLITON FINANCE USA LTD  5.250% 09/08/33 . C ....09/26/2023 ...|J.P. MORGAN SECURITIES INC . 4,859,650 .5,000,000
05581K-AG-6 . ..|BNP PARIBAS SA  5.894% 12/05/34 ........ovvvvvnnnnn . |C ....11/28/2023 ... |BNP PARISBAS ....... . 4,000,000 . 4,000,000
06762H-AA-5 . ..| BABSON CLO LTD BABSN_23-1A Series 144A  7.070% 04/20/36 .. C ....06/05/2023 ... |MORGAN STANLEY .... . 9,992,500 10,000,000
08186K-AA-2 . ..|BENEFIT STREET PARTNERS CLO LT Series 144A  7.434% 04/25/3 C ....01/13/2023 ... |BANC OF AMERICA SEC . .5,000,000 .5,000,000
37959P-AC-1 . ..|GLOBAL SC FINANCE SRL SEACO_20 Series 144A  2.260% 11/19/40 C ....04/13/2023 ... |ROYAL BANK OF CANADA ........... . 2,338,608 . 2,574,319 ....0
478375-AH-1 . ..| JOHNSON CONTROLS INTL PL SERIES *  6.000% 01/15/36 ...... D ....06/24/2023 ... |U.S. Bancorp Piper Jaffray . 5,205,650 .5,000,000 . 109,167
55037A-AB-4 . ..|LUNDIN ENERGY FINANCE BV Series 144A  3.100% 07/15/31 C ....09/26/2023 ... |Various .. . 7,440,190 . 9,000,000 74,228
67078A-AF-0 . ..|NVENT FINANCE SARL ~ 5.650% 05/15/33 ......cevvunrvrnnnnnn C ....04/24/2023 ... |J.P. MORGA . 9,971,700 10,000,000 .
67571L-AA-9 . ..| OCTAGON 67 0CT67_23-1A Series 144A  7.178% 04/25/36 . . |C ....02/15/2023 ... |MORGAN STANLEY .... . 9,000,000 . 9,000,000
67571L-AE-1 . ..| OCTAGON 67 0CT67_23-1A Series 144A  7.778% 04/25/36 . .| ....02/15/2023 ... | MORGAN STANLEY .... .5,000,000 .5,000,000
716973-AF-9 ......... PFIZER INC  5.110% 05/19/43 . |C... ....05/16/2023 ... |BANC OF AMERICA SECURITIES LLC . 9,800,000 |.. ...10,000,000 |..
75968N-AE-1 RENAISSANCERE HOLDINGS LTD  5.750% 06/05/33 . |C... ....00/28/2023 ... |Various ... 11,378,930 |.. ... 11,500,000 |..
803014-AB-5 . ..| SANTOS FINANCE LTD. Series 144A  6.875% 09/19/33 .|C ....09/26/2023 ... |MIZUHO SECURITIES . 1,959,800 . 2,000,000
806854-AL-9 . ..| SCHLUMBERGER INVESTMENT SA  4.850% 05/15/33 ... . |C ....06/02/2023 ...|Various ........ccceuuns . 9,962,389 10,000,000
03647#-AD-3 ......... EVOLUTION MINING FINANCE PTY L 6.190% 08/22/33 . C... ...08/22/2023 ... [J.P. MORGAN SECURITIES INC .... 3,000,000 |.. .... 3,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 692,885, 142 705,817,264 2,169,717
2509999997. Total - Bonds - Part 3 706,018,949 718,947,264 2,174,156
2509999998. Total - Bonds - Part 5 7,655,322 7,790,624 1,244
2509999999. Total - Bonds 713,674,271 726,737,888 2,175,400
4509999997. Total - Preferred Stocks - Part 3 0 0
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 0 0
63044*-10-5 . ENACT RE LTD 05/16/2023 ... |ENACT RE LTD . ..120,000.000 . 195,070 .0
G3044*-10-5 .........[ENACT RE LTD ... B (Y2 T = T S 0 PPN ..500,000,000 |.. .0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 500,195,070 0
5989999997. Total - Common Stocks - Part 3 500, 195,070 0
5989999998. Total - Common Stocks - Part 5
5989999999. Total - Common Stocks 500, 195,070 0
5999999999. Total - Preferred and Common Stocks 500,195,070 0
6009999999 - Totals 1,213,869, 341 XXX 2,175,400
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US TREASURY TREASURY NOTE ~ 1.750% 05/15/23
912828-VB-3 .. | evrrrririiiiiiiniiiniiine e [ e ..05/15/2023 . [Maturity ...ccoooovviiiiiis oeeiniiiiis s 4,000,000 |.......... 4,000,000 |......... 3,975,156 |.......... 3,098,305 [....ouvvvnnnnnee (VN F 1,695 |.oooeeiiiiiins [V F 1,695 |, 0....... 4,000,000 [.oeeeeieiinnnns (VN (1 O [V O 36,571 |..05/15/2023 .
US TREASURY TREASURY NOTE ~ 2.500% 08/15/23
912828-VS-6 .. ..08/15/2023 . [Maturity ... ...4,800,000 |.......... 4,800,000 |......... 4,970,438 |......... 4,818,794 |.. L0 .. (18,794)]... ...(18,794) ... .0 ...120,000 |..08/15/2023 .
us
912828-VV-9 .. |2 1/8% Due 8/31/2020 FA2 ........cceeeeeeeeeeenn [ ..01/01/2023 .| Various .......oooeeeeiiies |ooveeeiiiiiiiiieeeees | [0 N [0 [ [ PP [V [\ PP [V [ [ [ [\ [\ PP [ (10,915)|..01/01/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 8,800,000 8,800,000 8,945,594 8,817,099 0 (17,099) 0 (17,099) 0 8,800,000 0 0 0 145,656 XXX
70914P-ME-9 .. |PENNSYLVANIA ST 4.650% 02/15/26 ........... | ....... |..02/15/2023 .|Ca|| 100.0000 ... |ueeeeeeiiiiiiiiiiiins foreinnnnnnns 190,000 |............. 190,000 ............ 186,820 |............ 189,261 |................. [ [ [ P [ [ 189,323 |...ooooeiennns [\ PP 677 | (TA 4,418 |..02/15/2026 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 190,000 190,000 186,820 189,261 0 62 0 62 0 189,323 0 677 677 4,418 XXX
ALABAMA ECON SETTLEMENT AUTH B ALABAMA
01026C-AC-5 .. |ECONOMIC SETTLEMENT AU 3.163% 09/15/25 .. |....... ..09/15/2023 . [Cal | 100.0000 ..... |oeeeerrrrrrrrenennens ferriininnnns 660,000 |............. 660,000 |............ 660,000 |............ 660,000 |................. (VN [V [V O U SO [N R 660,000 |......cevvvnnnns (VN [V (VN O 20,876 |..09/15/2025 .
DALLAS TEX WTRIKS & SWR SYS RE DALLAS TEX
23542J-BJ-3 ...|WTRWKS & SWR SYS RE  2.068% 10/01/23 ......|....... ..10/01/2023 . [Maturity ..cooooeeiiiiiiias e s 2,600,000 |.......... 2,600,000 |......... 2,600,000 |......... 2,600,000 [oevvverrrrnnnnns (VN [V [V O U SO 0l....... 2,600,000 |...cceeeeennns (VN [V (VN O 53,768 |..10/01/2023 .
ILLINOIS FIN MUNI BND REV  0.000% 07/15/23
A51913-Ad-6 .. | eereeeeeiiie s [ ..07/16/2023 .| Various ........cceeevvvvenn foovevnnnnnnnniiinnnns Jonnns 4,000,000 |...oennn.. 4,000,000 |......... 2,794,111 | 3,904,827 |...cooeeeiens (VN F, [ VAT PO (V) FRORRRR 95,173 [eoiiiiiiiinnn 0l....... 4,000,000 |..ceeeeereennns (VN [V [V 0..07/15/2023 .
NEW YORK N'Y CITY TRANSITIONAL NEW YORK CITY
649711-F5-4 .. | TRANSITIONAL FIN  2.310% 02/01/23 ..........|....... ..02/01/2023 . [Maturity ..oooooooeiiiiiies foveeeiiiiiieieeeeeees e 4,800,000 |.......... 4,800,000 ]......... 4,800,000 |......... 4,800,000 |..evvvrrrrennnnes 0, O oy O ooy [ 0., 4,800,000 |..ooeererennnns [ oy [ oy 0 ..02/01/2023 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 12,060,000 12,060,000 10,854,111 11,964,827 0 95,173 0 95,173 0 12,060,000 0 0 0 XXX
00287Y-AQ-2 .. | ABBVIE INC  3.600% 05/14/25 ................. [ ....es ..05/24/2023 . [ROYAL BANK OF CANADA .. ...4,864,200 |.......... 5,000,000 |......... 4,784,250 |.......... 4,914,259 |.. L0 ..4,928,203 |.... . (64,003)]......... (64,003)f... ..05/14/2025 .
00440E-AS-6 .. | CHUBB INA HOLDINGS INC ~ 3.150% 03/15/25 .. |....... ..04/17/2023 . [Various e |eee... 15,335,473 |.......... 15,753,000 |........ 15,341,200 |........ 15,598,091 |.. R () IO . . . .0 |....... 15,618,405 |.... L0 (282,932)]........ (282,932)|.... ..03/15/2025 .
00751Y-AE-6 .. | ADVANCE AUTO PARTS INC.  3.900% 04/15/30 .{....... ..09/13/2023 . | BARCLAYS CAPITAL INC ...|oeeeeeeeeeiiiieeieens | 248,532 |............. 300,000 |..evvvveens 282,501 [o.ovvnnnnes 283,633 |...ceeeeeen 0 ) 348 [ 0 [ P T I N | I AN (36,449)[.......... (36,449) ..04/15/2030 .
ALLIANT ENERGY FINANCE LLC Series 144A
01882Y-AA-4 .. |3.750% 06/15/23 ...oovvvvviiiiiiiiiiiiiiieeeeee [ e ..06/15/2023 . [Maturity ...ocooooviiiiiiss oeneeneiiees e, 5,000,000 |.......... 5,000,000 |......... 4,997,500 |.......... 4,999,754 [..ovviiiinnnnnnnn (VN P2 [V P2 A 0l....... 5,000,000 |...cceeeeeennns (VN [V (VN O 93,750 |..06/15/2023 .
AMERICAN AIRLINES 2016-3 CLASS AMERICAN
023771-R9-1 .. | AIRLINES 2016-3 CLASS ~ 3.000% 10/15/28 ... |....... ..10/15/2023 . [ Various 449,237 |... 449,237 ....440,741 ... 443,567 |.. 449,237 |.... ..10/15/2028 .
025816-BS-7 .. | AMERICAN EXPRESS COMPANY  3.400% 02/27/23 |....... ..01/27/2023 . [Cal | 100.0000 ... ...5,000,000 |.......... 5,000,000 ..4,995,450 ..4,999,847 |.. ..4,999,918 |.... ..02/27/2023 .
AVERICAN TOWER CORP AMERICAN TOWER U.S. Bancorp Piper
03027X-AZ-3 .. | CORPORATION  2.400% 03/15/25 ......evvvvununne]veeenn ..05/22/2023 . [Jaffray ....cccocovinnnnn fovenniiii e 4,739,900 |.......... 5,000,000 |.......... 4,995,250 |.......... 4,997,983 [...ovvvnnnnnnnne [V K [V 356 |ooeeeiiiiies 0....... 4,998,339 ..03/15/2025 .
AXIS EQUIPMENT FINANCE RECEIVA Series 144A
03236X-AB-3 .. |5.300% 06/21/28 .......cevvvveeieiiiiiiiiiiiiiiiiins [ eeeen ..12/20/2023 . [Paydown ........ccovvviiiiisforiiniiiiniiiis |, 1,006,786 |.......... 1,006,786 |......... 1,006,626 |......... 1,006,644 |........euveneeee [V F, 142 | [V L7 0....... 1,006,786 ..06/21/2028 .
037833-BU-3 .. |APPLE INC ~ 2.850% 02/23/23 .....covvvvvvvennns [ oo ..02/23/2023 . [Various ......oeeeeeiies foeveeniiiiinieennenns o, 8,800,000 |.......... 8,800,000 |......... 8,826,734 |......... 8,799,860 [..evvvvrrrrnnnnns [V 140 [ooveeiiiiiiiens [V LIV R 0l....... 8,800,000 ..02/23/2023 .
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
038779-AB-0 .. |3.237% 07/30/50 ..covvvvvvviiiiiiiiiiiieiieeeeeeeens [ e .. 1073072023 . [Paydown .........ceevvvviiii]eniiiiiiiiiiineennns o 75,000 [.ooeeeeeennns 75,000 [evvvrennnns 75,706 |............. 75,460 [ovvvvvvriiinnnns [V FORRRR (460)|......ceeeennns (U O (460) [.vvvvvvvnnnnnnns [V FORRRR 75,000 |oeevvrrrnnnnnnns (VN [V [V O 1,517 |..07/30/2050 .
AVIS BUDGET RENTAL CAR FUNDING Series 144A
05377R-CV-4 .. |3.330% 03/20/24 ....cooeeeeieeeeeieiiiieieieeeee [ e ..03/20/2023 . [Paydown ........ccevvviviiis]eniiniiiiiinieeeeees e, 1,500,000 |.......... 1,500,000 |.......... 1,499,323 |.......... 1,490,034 |................. [V [CL N PO (V) 66 [oooiiiiinnnn 0l....... 1,500,000 |................ (VN [V [V O 8,325 |..03/20/2024 .
AVIS BUDGET RENTAL CAR FUNDING Series 144A
05377R-CZ-5 .. |4.000% 09/20/24 ......coovvvvvvviiiiiiiiiieieeeeeenn [ e ..09/21/2023 . [Paydown ........ccevvvviviii]oeniiniiiiiiieeneenns e, 5,000,000 |.......... 5,000,000 |......... 4,999,887 |.......... 4,999,899 [......ouvnnnnnnnn [V L0 P [V (07 R 0l....... 5,000,000 |...cceeeeeennns (VN [V [V O 108,333 |..09/20/2024 .
AXA EQUITABLE HOLDINGS INC ~ 3.900%
054561-AC-9 .. |04/20/23 .......cooeeiiiiiiiii ..04/20/2023 . [Maturity ... ...3,248,000 |........... 3,248,000 |......... 3,243,864 0. .0 . .... 63,336 [..04/20/2023 .
05531F-BF-9 .. | TRUIST FINANCIAL CORP  3.750% 12/06/23 .... ..12/06/2023 . [Maturity ... ...5,000,000 |.......... 5,000,000 |......... 5,182,700 0. ... 187,500 [.. 12/06/2023 .
BUW US CAPITAL LLC Series 144A  3.800%
05565E-B-6 .. | 04/06/23 ... ..04/06/2023 . [Maturity ... ...2,000,000 |.......... 2,000,000 |......... 1,997,940 ... 38,000 |..04/06/2023 .
BMW US CAPIT .
05565E-CA-1 .. | 04/01/27 .o [ e ..05/23/2023 . [ TORONTO DOMINION ...oeven oo | 4,790,500 |.......... 5,000,000 |......... 4,994,750 |.......... R 7 [V 398 [ [V 3B | 0....... 4,995,880 ..04/01/2027 .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
05606X-AA-2 .. | 2.880% 05/02/30 .....eevvvrvrrreenniiiiniiiiiniiinns [ eeeees ..05/02/2023 . [Paydown ... ... 112,335 ... .. 112,335 ..109,106 111,337 |.. L0 .. 112,335 |.... ..05/02/2030 .
BXG RECEIVABLES NOTE
05608T-AA-9 .. | 1.550% 02/28/36 ......covvvvvveiiiiiiiiiiiiiinieeens [ e ..12/28/2023 . [Paydown ........ccoevvviiiii]oiiiiiiiiiiis | 670,033 [......euneee 670,033 1............ 669,971 |............ 669,986 ........evvnnneee [V 47 | (VN L P 0] 670,033 ..02/28/2036 .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
05608T-AB-7 .. |2.490% 02/28/36 .......cooevvvvveninnnnnnn [ s ..12/28/2023 . [Paydown ........ccoevvviiiiioiiiniiiiiinis | 277,252 | 277,282 ... 277,209 |..ooveeeeee 27,219 |l [V R | (VN F L7 I [N . 277,252 ..02/28/2036 .
BAYER US FINANCE 1 LLC Series 144A
07274N-AE-3 .. |3.875% 12/15/23 ....oooooeiiiiiii ..12/15/2023 . [Maturity ...ooooooiiiiiiiis o e 3,000,000 |.......... 3,000,000 |......... 3,031,170 |......... 3,006,356 |.......ceeeennnn [V F, (6,356)...0uvnnnnnnnnnnn (VN F (6,356) |-oooeeeeeeeennn 0 ... 3,000,000 ..12/15/2023 .
BEACON CONTAINER FINANCE LLC | Series 144A
07359B-AA-5 .. |2.250% 10/22/46 .......oooevveeeeiinnnnnnnnnnnn [ ..12/20/2023 . |Paydown ......ooeeeiiiiiiiii]eiiiiiiieeeeeeeens | 1,275,000 |........... 1,275,000 ......... 1,274,445 |.......... 1,274,512 | [V PR 488 | [ 488 |....oovvennnens [ 1,275,000 |....ooeeennnn [\ [\ P [V 15,545 |.. 10/22/2046 .
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073730-AG-8 .. |BEAM INC ~ 3.250% 06/15/23 .......cceeeeeeeeess [ oeeennn ..06/15/2023 . [Maturity ..ccoooeeiiiiiiiss oeeeeniiiens s 5,000,000 |.......... 5,000,000 |......... 4,764,900 |.......... 4,974,327 [ovvvnniinnnnnnnn (VN F, 25,673 [cevvvrerninnnnns (V) FRURRRR 25,673 [ooiiiiiiiiennn 0l....... 5,000,000 |...cceeeeeennns (VN [V (VN O 81,250 |..06/15/2023 .
BP CAPITAL MARKETS AMERICA INC ~ 3.796%
103730-AB-6 .. [ 09/21/25 .....ovviviiiiiiiiiiiiiiiiiiiieeeieees ..04/12/2023 . | BNP PARISBAS .... 5,000,000 |......... 5,000,000 . (35,900)]....ee (35,900) ... ..09/21/2025 .
110122-CN-6 .. | BRISTOL-MYERS SQUIBB CO  3.200% 06/15/26 . ..05/23/2023 . [ SUSQUEHANNA FINANCIAL . . 7,000,000 |.. . 6,983,956 |.. (244,589)). . (244,589) ..06/15/2026 .
110122-CY-2 .. | BRISTOL-MYERS SQUIBB CO  2.750% 02/15/23 . ..02/15/2023 . [Maturity .. 5,000,000 |......... 4,987,184 ..02/15/2023 .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
12434K-AA-4 .. | 4.120% 09/28/37 ....vvvvvvvrrvnnnnnnnnnnninnnininnns | eeeens ..12/28/2023 . [Paydown ... ... 707,700 ... 707,546 .. 707,700 |.... ..09/28/2037 .

BXG RECEIVABLES NOTE

12434K-AB-2 .. [4.610% 09/28/37 ....evvveeiiiiiiiiiniiiiiiieeeen | e ..12/28/2023 . |Paydown .... 265,384 |... 265,384 |............ 265,319 ... 265,327 |.. 265,384 |.... ..00/28/2037 .

124857-AR-4 .. [PARAMOUNT GLOBAL ~ 2.900% 01/15/27 ..........|....... ..06/16/2023 .|Various .... 5,403,783 |.......... 6,000,000 |......... 6,147,780 .6,087,179 |.. ..6,077,563 |.... ..01/15/2027 .
CCG RECEIVABLES TRUST CCG_19-2 Series 144A

12510F-AC-8 .. [2.560% 03/15/27 ...oeeeeeriiieeieiiiiieeeeiiis | e ..07/14/2023 . [Paydown .......cccveeeeeiifoniiiis [ 3,000,000 |.......... 3,000,000 |......... 2,999,858 |.......... 2,999,906 [......ceeeennn. [V R L ORI [V R [T R 0f....... 3,000,000 fo.eeeeennnnenns (O R (L R [V PO 36,183 [..03/15/2027 .
CCG RECEIVABLES TRUST CCG_19-2 Series 144A

12510F-AD-6 .. [2.890% 03/15/27 ....oovveenriiiiiiiiiiiieeeecs | e ..07/14/2023 . [Paydown .......ccoveeeeeiifoniins [, 2,419,000 |........... 2,419,000 |......... 2,418,387 |......... 2,418,765 ..o [V R 285 | [V R 285 foeeeeiins 0f....... 2,419,000 |.....eveennnnn. (O R [V R [V PO 40,780 |..03/15/2027 .
CCG RECEIVABLES TRUST CCG_22-1 Series 144A

12511J-AB-1 .. [3.910% 07/16/29 .....ovveiieniiiiiiiiieeec | e .. 12/14/2023 . [Paydown .......cccoeiiiiii ol [ 2,182,249 |........... 2,182,249 |......... 2,182,217 |.......... 2,182,221 [.ueeieeees [V R, P 1) R (VN R ;N 0f....... 2,182,249 |.....oooceeee (O R (L R [V PO 43,067 |..07/16/2029 .

CITIGROUP GLOBAL

125523-AG-5 ...[CIGNA CORP  4.125% 11/15/25 ......cooeeiiiin | ennns ..04/19/2023 . [MARKETS ......ovvmieiiiis feeneeeeiiiieceis [ 4,912,000 |.......... 5,000,000 |......... 4,996,190 |.......... 4,998,247 |..ooeennnennn. (VN R LU R [V R, 77 | 0f....... 4,998,424 |................ 0 foueenes (86,424)[......... (86,424)|............. 89,375 [..11/15/2025 .

125581-HA-9 .. [CIT GROUP INC ~ 3.920% 06/19/24 ........ccooi | onnee ..06/20/2023 . |Cal 100.0000 ... foueeeeieiiiiiiieens e 3,000,000 |.......... 3,000,000 |......... 3,000,000 [.......... 2,999,437 [oeeiiiiiinnnnn 0 fiienaanns [QRL:))] PPN (VN FORR (T18) v 0f...c.. 2,999,319 |..vviieinnnns [V RN (312 O 681 [.vveeenns 58,935 |..06/19/2024 .
CLI FUNDING LLC CLIF_20-1A Series 144A

12563L-AN-7 .. [2.080% 09/18/45 ......oovvviniiiiiiniiiiiieeiinn | e .. 12/18/2023 . |Paydown .......ocouveeenenfornennnnn 990,000 [...eveeennnee 990,000 |....vvveeens 989,544 |............ 989,631 |..oouniiiiiennn (VN R 369 | (U S F I [\ 990,000 |..vvvvrieiinnns (U SO (U F [ FORRION 11,154 |..00/18/2045 .
CLI FUNDING VI LLC CLIF_20-3A  2.070%

12563L-A8-6 .. [10/18/45 ...ooveeiiiiiiiiiiiiiie e .. 12/18/2023 . [Paydown ......occvveiieiiifornieniiiiis [, 1,050,000 |.......... 1,050,000 |......... 1,049,784 |......... 1,049,830 |.vvveiieinnns (V) RO 70 | (U S LJU FO 0f...c.. 1,050,000 |...vvvreeennnns (U SO (U F [ FORRION 11,471..10/18/2045 .
CNH EQUIPMENT TRUST CNH_19-A  3.340%

12506J-AE-3 .. [07/15/26 ..eevveeiiiiiiiiiiiiiiiieeeiieieeee | e ..02/15/2023 . [Paydown .......ccovveiieriifornniniiin [ 5,000,000 |.......... 5,000,000 |......... 4,998,973 |.......... 4,999,667 |......cceernnns (V) RO 33 | (U S XX I 0f...c.. 5,000,000 fo.eeeeiiunrnnnns (U SO (U F [ FORRION 27,833 [..07/15/2026 .
CSLB HOLDINGS INC CSLB HOLDINGS INC

12656%-AG-7 .. [3.200% 03/26/23 .....coovvvriiieiiiiiiiieieiiins [ e ..03/26/2023 . [Maturity ..............e E ...4,000,000 |.......... 4,000,000 |......... 4,105,880 ..03/26/2023 .

134429-BF-5 ...[CAMPBELL SOUP COMPANY  3.950% 03/15/25 ....|....... ..05/24/2023 . | JEFFRIES & COMPANY INC ..2,934,240 |.......... 3,000,000 |......... 2,987,310 ..03/15/2025 .

BANC OF AMERICA

14149Y-BH-0 .. [CARDINAL HEALTH INC ~ 3.079% 06/15/24 ......[....... ..06/07/2023 . | SECURITIES LLC . ...2,921,970 |.......... 3,000,000 |......... 2,822,940 ..06/15/2024 .

141781-BG-8 .. [CARGILL INC Series 144A  3.250% 03/01/23 .|....... ..03/01/2023 . |Maturity ...3,000,000 |.......... 3,000,000 |......... 2,996,280 ..03/01/2023 .
CATERPILLAR FINANCIAL SERVICES CATERPILLAR

149130-2V-0 .. [FINANCIAL SERVICES ~ 2.850% 05/17/24 ....... ..04/12/2023 . [KEYBANC CAPITAL MARKET ...3,920,800 |.......... 4,000,000 |......... 3,991,480 ..05/17/2024 .
CHESAPEAKE FUNDING |1 LLC CFII Series 14

165183-BIi-3 .. [3.810% 01/15/31 «ovvvviiiiiiiiii e ..01/15/2023 . [Paydown ......occvveeeeniifornieniiiiis e 2,206,210 |........... 2,206,210 |......... 2,205,673 |.......... 2,205,736 [.vvvereeeiannnne (VN RO 474 | (U S LT 0f...c.. 2,206,210 |..ccvvveennnnnn (U SO (U F [V AU 7,005 |..01/15/2031 .
CHESAPEAKE FUNDING |1 LLC CFII Series 144A

165183-BX-1 .. [4.210% 01/15/31 .ovvviieiiiiiiiiii | e ..03/15/2023 . | Paydoun .... ...4,000,000 |.......... 4,000,000 |......... 3,999,882 ..3,999,532 |.. ..4,000,000 |.... ..01/15/2031 .

CHESAPEAKE FUNDING |

165183-CB-8 .. [3.340% 04/15/31 ..ooeviiiiiiiiiiiiiiieeciiis | e ..01/15/2023 . [Paydown ......occvveeeeniifornieniiiiis e 2,557,185 |........en 2,557,185 |......... 2,556,560 |.......... 2,556,674 2,857,185 |...oeeiieinnns (U SO (U F [V AU 7,117 |..04/15/2031 .
CHESAPEAKE FUNDING |1 LLC CFII Series 144A

165183-CC-6 .. [3.780% 04/15/31 .ovvvvreeiiiiiiiiiiiiiieece [ e ..03/15/2023 . | Paydoun .... ...3,000,000 |.......... 3,000,000 |......... 2,999,040 ..2,999,665 |.. ..3,000,000 |.... .. 20,532 [..04/15/2031 .

COMCAST CORP COMCAST 9509
20030N-CS-8 .. | 10/15/25 oeveeuiiiiiiiieiiiiiiiee e e ..05/16/2023 . [Various ......cceeevvvnns feereeiniiiiiiiiniis feeeeens 4,937,400 |.......... 5,000,000 |......... 4,993,850 |.......... 4,997,380 [...vvvereeinnnns (VN R F 2 I A (U S F 2 I OO 0f...c.. 4,997,720 |.oocniinennnnn 0 funeens (60,320)]......... (60,320)f............ 116,854 |..10/15/2025 .
J.P. MORGAN SECURITIES
200339-EX-3 .. | COMERICA BANK  5.332% 08/25/33 .......eevvees | vennnee ..04/26/2023 . [ INC ..evveeeeeiiiiiiieeens e [, 4,208,000 |.......... 5,000,000 |......... 5,004,800 0 feeenns (13,164)]...oeeeeennnns (VN FR, (13,164) |.oeevieeens 0f...c.. 5,001,307 [oeeeeiiiinnns [\ E (793,307)........ (793,307) |- eeeenies 179,985 |..08/25/2033 .
20034D-JA-8 .. | COMERICA BANK ~ 2.500% 07/23/24 ........cceer|nnnne ..04/27/2023 . |KEYBANC CAPITAL MARKET ... 3,493,875 |... 3,750,000 |......... 3,746,513 0. 0. (256,228)|........ (255,228).... .. 72,3% |..07/23/2024 .
205887-CB-6 .. | CONAGRA FOODS INC ~ 4.600% 11/01/25 .........|...coce ..04/24/2023 . |Various .........ccceeenn. E ...4,959,750 [.......... 5,000,000 |......... 5,039,770 .0 0 . (55,856)]......... (55,856)]... .. 11/01/2025 .
21036P-BK-3 .. | CONSTELLATION BRANDS INC ~ 4.350% 06/09/27 |....... ..04/27/2023 . | WELLS FARGO BANK . ...4,942,300 |.......... 5,000,000 |......... 4,997,100 0. 0. ..(55,319)|.......... (55,319))... ..05/09/2027 .
212015-AN-1 .. | CONTINENTAL RESOURCES ~ 3.800% 06/01/24 ....|....... ..05/17/2023 . | Various ...6,859,210 [.......... 7,000,000 |......... 7,042,970 0. 0 (148,783)........ (148,783)... ..06/01/2024 .
CONTINENTAL RESOURCES INC.  4.375%
212015-A8-0 .. | 01/15/28 .evveeiiiiiiiiiiiie e e ..04/05/2023 . | MARKETAXESS .......vvvvve fernmnneiiiiiiins s 952,290 |.......... 1,000,000 |............ 960,000 0 0 feeeens (20,400)]......... (20,400) ...ccennnnnn 32,205 |..01/15/2028 .
SUNAMERICA INC Series 144A  3.850%
21871X-AE-9 .. | 04/05/29 ......ovviiiiiiiiiiiiie e [ e ..05/31/2023 . [ Tax Free Exchange .......|occovviiiiiiiniiss foeeeenns 9,992,241 |......... 10,000,000 |......... 9,990,900 |.......... 9,991,761 [.vviiieins [V R 490 | (U S LIV O 0f.... 9,992,241 |...oooiennnns (U S [V F (VN FORT 252,389 |..04/05/2029 .

DB MASTER FINANCE LLC DNKN_21- Series 144A
233046-A0-4 ...| 2.493% 11/20/51 oooviiiiiiiiiiiiiiiiiieiiiiiiiis e .. 11/22/2023 . [Paydown ....oooveeevevnreniforiiniiiiiiiiiiinin o 120,000 ... 120,000§............ 120,000 |............ 120,000 f...vvvvieiinnnnne [V [\ OO [ o 0 Joeeeiiiiiinn Ofuernn.. 120,000 J...cvveeeennn. [\ O [\ OO [V EPOOTOVOO 1,870 .. 11/20/2051 .
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233851-DX-9 ...
24422E-E-T ...

24703T-AE-6 ..
25278X-Al-1 ..

256746-AG-3 ..
25755T-AJ-9 ...

25755T-AN-0 ..
26078J-AC-4 ..
26138E-AN-9 ..

26209X-AA-9 ..
26209X-AC-5 ..

26209X-AF-8 ..
26875P-AM-3 ..
20275Y-AB-8 ..

20278N-AP-8 ..
20364D-AU-4 ...
20373K-AC-7 ..

20736R-AN-0 ..
300401-AG-3 ..
302491-AT-2 ..
316773-0G-2 ..
316770-BR-9 ..
337738-AP-3 ..
337738-AT-5 ..

341076-AA-7 ..
34528H-AB-0 ..
34528H-AC-8 ...
361528-AA-0 ..

36258N-AF-9 ..
364760-AP-3 ..

369550-BG-2 ..

3733IN-AL-5 ..
375558-BF-9 ..

377372-A-9 ..

DAIMLER FINANCE NORTH AMERICA Series 144A
2.700% 06/14/24
JOHN DEERE CAPITAL CORP
DELL INTERNATIONAL LLC/ENMC COR
10/01/26 ...
DIAMONDBACK ENERGY INC

3.450% 03/13/25 .
4.900%

3.250% 12/01/26 ..

DOLLAR TREE INC ~ 4.000% 05/15/25 .
DOMINOS PIZZA MASTER ISSUER LL Series
4.116% 07/25/48
DOMINOS PIZZA MASTER ISSUER LL Series 144A

2.662% 04/25/51 ..oooiiiiiiiii,
DOWDUPONT INC  4.493% 11/15/25
KEURIG DR PEPPER INC  3.130% 12/15/23
DRIVEN BRANDS FUNDING LLC HONK Series 144A
3.786% 07/20/50
DRIVEN BRANDS FUNDING LLC HONK Series 144A
3.237% 01/20/51
DRIVEN BRANDS FUNDING LLC HONK Series 144A
7.393% 10/20/52

E0G RESOURCES INC ~ 3.150% 04/01/25
ENERSYS SERIES 144A  5.000% 04/30/23
ENERGY TRANSFER OPERATING LP  2.900%
05/15/25 oo
ENTERGY AK INC ENTERGY ARKANSAS INC

3.500% 04/01/26
ENTERPRISE FLEET FINANCING LLC Series 144A
1.860% 12/22/25
ESTEE LAUDER COMPANIES INC
12/01/24 oo
EVERSOURCE ENERGY ~ 3.800% 12/01/23 .
FMC CORP  3.200% 10/01/26 ....
FIFTH THIRD BANCORP  4.772% 07/28/30 .
FIFTH THIRD BANK  2.250% 02/01/27
FISERV INC ~ 3.850% 06/01/25 ....
FISERV INC ~ 3.200% 07/01/26 ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
08/15/38
FORD CREDIT AUTO OWNER TRUST F Series 144A
3.610% 01/15/30
FORD CREDIT AUTO OWNER TRUST F Series 144A
3.760% 01/15/30
GBX LEASING GBXL_22-1 Series 144A
02/20/52
GM FINANCIAL CONSUMER AUTOMOBI GM FINANCIAL
CONSUMER AUTOMOBI ~ 2.180% 05/16/25
GAP INC Series 144A  3.625% 10/01/29
GENERAL DYNAMICS CORP GENERAL DYNAMICS
CORPORATION  3.500% 05/15/25
GEORGIA-PACIFIC LLC Series 144A
04730727 wovveeeiiiiieee
GILEAD SCIENCES INC ~ 3.650% 03/01/26
GLAXOSK CAP INC GLAXOSMITHKLINE CAPITAL INC
3.625% 05/15/26

2.000%

........................... 2870%

2.100%

..04/24/2023 .
..06/05/2023 .

..04/05/2023 .
..04/14/2023 .

..03/27/2023 .
..05/15/2023 .

04/05/2023 .

..10/25/2023 .

10/25/2023 .
..05/16/2023 .
12/15/2023 .

..10/20/2023 .

10/20/2023 .

..10/20/2023 .
.05/09/2023 .
..03/13/2023 .

..06/16/2023 .

..05/23/2023 .

..10/20/2023 .

..06/22/2023 .
..12/01/2023 .
..06/01/2023 .
..05/04/2023 .
05/04/2023 .

..08/15/2023 .

..07/15/2023

..07/15/2023

.12/20/2023

..10/16/2023
.. 12/14/2023 .

..04/05/2023 .

..06/01/2023 .
..05/31/2023 .

..05/23/2023 .

. | Paydown
. | Paydown
. | Paydown

. | Paydown

Soc Gen ...
Various ....

GOLDMAN SACHS & CO
SEAPORT GROUP
BANC OF AMERICA

SECURITIES LLC ....

Paydown

Paydown
Various ....
Maturity ...

Paydown

Paydown

Paydown
WELLS FARGO BANK ...
Call 100.0000
J.P. MORGAN SECURITIES
INC

KEYBANC CAPITAL MARKET

Paydown
J.P. MORGAN SECURITIES

Maturity ...
Suntrust Banks Inc .
GOLDMAN SACHS & CO
UBS WARBURG LLC
BNP PARISBAS
GOLDMAN SACHS & CO ...

Redempt ion
100.0000

MORGAN STANLEY .
Loop Capital Markets ...

Various
ROYAL BANK OF CANADA ...

GOLDMAN SACHS & CO

4,962,700

......... 2,859,120
......... 1,451,130

......... 4,000,000

......... 4,000,000
......... 6,000,000

............ 325,969

...3,981,000 |...
.. 3,395,000 |...

......... 4,440,420

........ 13,988,814
......... 4,854,850

......... 4,902,300

977,900 |...
.. 7,304,485 |...

.. 4,794,450 |...

.. 4,043,250 |...

... 1,000,000
.. 7,500,000

.5,000,000 |..
.. 5,000,000

.. 5,000,000

... 100,000

... 12,000,000
.. 7,000,000

.. 3,000,000

2,000,000
3,000,000
1,500,000

4,000,000

.... 2,700,000

.5,000,000 |..
..4,500,000 |..
. 3,000,000 |..
.... 5,000,000
... 5,000,000

.3,500,000

... 280,122
4,000,000
6,000,000
325,969

.3,981,000

.. 4,000,000

.4,500,000

15,288,000
5,000,000

5,000,000

....998,270
..7,559,255

......... 5,107,900

.......... 4,994,950

............ 100,000
........ 12,000,000
6,997,340

......... 2,863,110
......... 2,020,000

2,997,720

1,483,965

3,999,183

......... 2,684,367

4,996,450
......... 4,952,600
.......... 3,499,755

............ 280,122

3,998,438

5,998,288

............ 325,808

......... 4,018,761
......... 4,018,750

4,511,475

........ 15,651,471
4,953,900

......... 4,966,400

. 4,990,589 |..

. 4,981,900 |..
..4,495,465 |..
.3,000,000 |..

.2,998,905
1,492,751
.3,999,728

..2,693,848 |..

4,503,670

15,517,441
.4,979,424

4,987,630

.. 999,449 |..

(19,778)
............ 2,589

............ 2,008

(16,064)|...
- (8,517)[...

(19,778)
............. 2,589

............. 2,008

(16,064) |...
........ 1,164,368 |...

........ 2,000,000
........ 2,999,075
........ 1,493,598

........ 4,000,000

........ 4,000,000

........ 6,000,000

........ 4,503,141

....... 15,497,664
........ 4,982,013

........ 4,989,638

999,562 |....
.. 7,520,507 |....

..4,993,736 |.

. (21,652)
(126,022)

(263,187)

. (31,036)].

.. (31,036)

...40,000 |....
..2,955,568 |....

... (592,391)
. (86,521)
(193,234)

(615,847)

(62,721)

(1,508,850)
(127,163)

(87,338)

(288,404)(.
(233,220)|.

. (288,404)
. (233,220)

(62,721)

(1,508,850)
(127,163)

(87,338)

(21,652)f...
(126,022))...

(263,187)...

.. 74,931

(592,391)|...
(86,521)f...
(193,234)|...

..... 8,700 |..
.. 150,315 |..

121,139 |..
..12/01/2026 .

..80,556 |..

............ 173,607 |..
............ 137,382 |..

06/14/2024 .
03/13/2025 .

10/01/2026 .

05/15/2025 .

..07/25/2048 .

..04/25/2051 .
.. 11/15/2025 .
..12/15/2023 .

..07/20/2050 .

..01/20/2051 .

..10/20/2052 .
..04/01/2025 .
..04/30/2023 .

..05/15/2025 .

..04/01/2026 .

.. 12/22/2025 .

..12/01/2024 .
..12/01/2023 .
..10/01/2026 .
..07/28/2030 .
..02/01/2027 .
..06/01/2025 .
..07/01/2026 .

..08/15/2038 .

..01/15/2030 .

..01/15/2030 .

..02/20/2052 .

..05/16/2025 .
..10/01/2029 .

..05/15/2025 .

0473072027 .
03/01/2026 .

..05/15/2025 .
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GRAPHIC PACKAGING HOLDING CO  4.125% J.P. MORGAN SECURITIES
38869P-AM-6 .. |08/15/24 ...ooovviiiiiiiiiiii L.05/17/2023 [ INC .ooooeeeieeiiiii e | 3,935,000 |.......... 4,000,000 |......... 4,030,000 |[.......... 3,013,320 |........... 92,853 | [RI72:)] . (VN F 91,225 [oooiiiiiinnns 0....... 4,004,545 |................ [V A (69,545)].......... (69,545))............ 125,240 |..08/15/2024 .
GREAT AMERICA LEASING RECEIVAB Series 144A
39154T-BE-7 .. |2.000% 02/16/26 ........evvvmmmmmmmnnmnnnnnnnnnnnans [ ceeeens ..12/15/2023 . [Paydown ........coovvvviiiisoriniiiiiiniiins e, 7,719,000 |.......... 7,719,000 |......... 7,575,983 |......... 7,669,856 |.....ccvvvennnnns [V F, 49,144 |, (VN F 49,144 [oooeiiiins 0....... 7,719,000 |ooeeeeiiiinnnns (VN (1 O [V O 154,380 |..02/16/2026 .
GREAT AMERICA LEASING RECEIVAB Series 144A
30154T-BF-4 .. | 2.120% 02/15/27 . ..12/15/2023 . [Paydown ... ...5,319,000 |........... 5,319,000 |......... 5,317,908 |......... 5,318,488 |.. ..5,319,000 |.... ... 112,763 [..02/15/2027 .
HCA THE HEALTHCARE CO Series 144A  3.375%
404119-CE-7 .. |03/15/29 ..oooeeiiiiiiii ..08/08/2023 . | Tax Free Exchange .......|.coooeenniiiiiiins |oeiinis 4,629,306 |........... 4,650,000 |......... 4,624,658 |.......... 4,627,309 |.....ooeeeeenns (VN F 1,98 |, [V F 1,98 |, 0....... 4,629,306 |........evvnneee (VN (1 O [V O 140,808 |..03/15/2029 .
HIN TIMESHARE TRUST HINTT_20-A Series 144A
40430H-AA-7 .. 1 1.390% 10/09/39 ...ooovviiiiiiiiiiiiiiiiiiii [ e ..12/00/2023 . Paydown ... ...870,321 ... .. 870,321 ...870,189 . 870,223 |.. L0 ..870,321 |.... .. .0 |... , ..10/09/2039 .

HIN TIMESHARE TRUST _

40430H-AB-5 ...| 2.230% 10/09/39 ...ooieeiiiiiiiii e e ..12/09/2023 . |Paydown ........cccueeeeen o 515,746 |............. 515,746 |............ 515,618 |............ 515,647 |.ocoeeriieene. [V R, 99 [oreiiiiiies [V R 99 i [\ S 515,746 |.....ooennnees (O R (L R [V PO 6,565 |..10/09/2039 .

J.P. MORGAN SECURITIES

410345-AJ-1 .. |HANESBRANDS INC ~ 4.625% 05/15/24 ........... |....... ..02/08/2023 .| INC . ..1,99,000 |.......... 2,000,000 |......... 2,000,000 |......... 1,940,660 |.. ..2,000,000 |.... ..05/15/2024 .
HARDIOOD FUNDING LLC/NATIONAL HARDIOOD

41242*-BA-9 .. | FUNDING LLC/NATIONAL  3.160% 06/07/23 .....|....... ..06/07/2023 . [Maturity ....ocooooeeiiiiis ool [ 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |..ccunrriennnnne [V R (LN R, [V R [\ U 0f....... 3,000,000 fo.eeeeennnnenns (O R (L R [V PO 47,400 |..06/07/2023 .
HILTON GRAND VACATIONS TRUST H Series 144A

43283G-AA-0 .. | 4.300% 01/25/37 ..eeveeeniiiiiieiieiiieeeee e ..12/25/2023 . [Paydown .......cccoeeiiiii ol [ 1,871,874 |.......... 1,871,874 |......... 1,871,533 |......... 1,871,554 | (VN R 320 | [V R 320 foeeiiienis 0f....... 1,871,874 |...oeoeeeees (O R [V R [V PO 49,422 |..01/25/2037 .
HILTON GRAND VACATIONS TRUST H Series 144A

43283G-AB-8 .. | 4.740% 01/25/37 .oeevveiniiiiiieeiiieeeeec e .. 12/25/2023 . [Paydown .......cccoeeniiii ol [ 1,169,921 [........... 1,169,921 |......... 1,169,656 |......... 1,169,672 |..occeenneeee. (VN R 29 | [V R, 29 ool 0f....... 1,169,921 ..ol (O R (L R [V PO 34,050 |..01/25/2037 .
HILTON GRAND VACATIONS TRUST H Series 144A

43284B-AA-0 .. | 3.540% 02/25/32 ....evveiieieiiiiiieeeiiieeeee e .. 12/25/2023 . |Paydown ........cccoeeeeei e 460,188 |............. 460,188 |............ 460,177 |.....e. 460,169 |.......cceveeens [V R 19 | [V R 19 | 0 foeennnn. 460,188 |...oeeeeeennnns (O R (L R [V PO 8,375 |..02/25/2032 .
HILTON GRAND VACATIONS TRUST H Series 144A

43284B-AB-8 .. | 3.700% 02/25/32 ...eeenviiiiiieieiiiieeeeeiiee [ e ..12/25/2023 . | Paydown 552,225 ...t 556,868 |............ 554,767 |.ocenriieennn. 0 fiiannes (2,541)]cenniins 0 foieeannns (2,541) | [\ S 552,225 |.oeeeuiiienn. (O R (L R [V PO 10,504 |..02/25/2032 .
HILTON GRAND VACATIONS TRUST H Series 144A

43284B-AC-6 .. | 4.000% 02/25/32 ...eeenvrriiiiieeiiiieeeeeiiee [ e ..12/25/2023 . | Paydown 763,911 |l 779,585 |............ 774,511 [, (V) S (10,599) [.eeenniiiennn. 0 fiinnens (10,599) [evveeeeennns [\ 763,911 ..02/25/2032 .

43284H-AA-T .. |HGVT_19-AA Series 144A  2.340% 07/25/33 .. |....... ..12/25/2023 . | Paydoun ... .... 826,320 ....831,935 .830,188 |.. .0 ..(3,869)]... ..(3,869) |... ..826,320 |.... ..07/25/2033 .

43284H-AB-5 ...|HGVT_19-AA Series 144A  2.540% 07/25/33 .. |....... ..12/25/2023 . | Paydown ... .. 413,160 ....413,118 L418,127 |.. 0 . . . .0 ..413,160 |.... ..07/25/2083 .

43284H-AC-3 ...|HGVT_19-AA Series 144A  2.840% 07/25/33 .. |....... .. 12/25/2023 . | Paydown 309,870 |..uuvveins 309,868 |............ 309,863 |...cuviiiiannn [V SO [ FOR [ AU [ FEPPT [\ 309,870 ..07/25/2033 .
HILTON GRAND VACATIONS TRUST H Series 144A

43285H-AA-6 .. | 2.740% 02/25/39 ..ccuvvviiiieiiiiiiiie e [ e .. 12/25/2023 . |Paydown .......ccocveeeeenfornenninnn 396,990 |...counnnnns 396,990 |............ 409,39 |............ 405,905 |..ooniiiiiannn (V) ERRR (8,915)]..uvviiiinins (V) FRURRRR (8,915) | [\ 396,990 foeiiiiiiiinnns (U SO 0 ..02/25/2039 .

444859-BD-3 ...|HUMANA INC ~ 3.850% 10/01/24 .......cceeeeeii| vnnns ..04/26/2023 . | TORONTO DOMINION ..o fermeeeaiiiiiiianiis foeeenns 4,922,350 |.......... 5,000,000 |......... 4,923,200 |.......... 4,975,089 [....cenneennn. 0 forieeannns 4,496 |...ooeeeeennns 0 foiiinanns 4,496 |...ceneeeenn. 0f....... 4,979,534 ...l 0 foueenes (57,184) ..10/01/2024 .
INTEL CORP INTEL CORPORATION  3.750%

458140-B0-2 .. | 03/25/27 ....eevveiiiiiiiiiie e e ..06/11/2023 . | TORONTO DOMINION .....oo formeeeaiiiiiiiaiiis feeeeenne 4,906,400 |.......... 5,000,000 |......... 4,990,250 |.......... 4,993,803 [.....evveennn. [V R 506 [oeeveeeeniinens [V R, 506 |.vrreeeaanns 0f....... 4,994,309 |.......ccenne 0 foueenes (87,909) ..03/25/2027 .
INTERCONT INENTALEXCHANGE INC  3.750%

45866F-AD-6 .. | 12/01/25 .oooeeneiiiiiiicc e e ..05/09/2023 . | GOLDMAN SACHS & C0 ... [eeeeeeeiiiiieiaiiiis feeeeenne 4,897,700 |.......... 5,000,000 |......... 4,959,900 |......... 4,982,108 |......coeeeeee 0 fereeeeeeeenn 2,107 | 0 o 2,107 e 0f....... 4,984,216 |......oeeeeee. 0 foueenes (86,516) ..12/01/2025 .

JACK IN THE BOX FUNDING LLC JA Series 144A
466365-AE-3 .. | 4.136% 02/26/52
49327M-2U-7 ...|KEY BANK USA NA  3.375% 03/07/23 .
501044-DE-8 .. |KROGER CO  2.650% 10/15/26
LAM RSRCH CORP LAM RESEARCH CORPORATION
512807-A8-7 .. | 3.750% 03/15/26

L0
(319,313)

..02/26/2052 .
..03/07/2023 .
..10/15/2026 .

..11/25/2023 . |Paydown ....
..03/07/2023 . |Maturity ...
..05/30/2023 . | JANE STREET ..

...60,000 |....
..3,000,000 |.
..5,839,140 |....

. 3,000,000 |..
..... 5,936,000

..03/15/2026 .

....... ..05/23/2023 . |Various .... .. 6,000,000

.. (3,123)|... ..6,021,694 |.... .. (148,654)

LIBERTY MUTUAL GROUP

53079E-BE-3 .. |GROUP INC  4.250% 06/15/23 .......cooeviiuiis [ eennnne ..06/15/2023 . [Maturity .....oooooeiiiis ool [ 5,000,000 |.......... 5,000,000 |......... 5,262,900 |.......... 5,020,299 [....cevniennn. [V R (20,209)eeeenniiieennn. 0 fiienees (20,299) [evvveeeennnnes 0f....... 5,000,000 fo.eeeeeunnnenns (O R 0 ..06/15/2023 .
LINCOLN NATIONAL CORPORATION LINCOLN

534187-BD-0 .. |NATIONAL CORP  4.000% 09/01/23 .......ccceer|cnnnne ..00/01/2023 . [Maturity ..ooooomeeiiiis el e 8,000,000 |.......... 8,000,000 |......... 8,295,580 |.......... 8,083,243 [..ccoeuniieenn. [V R (33,243) )i, 0 fiienees (33,243) |.eeeeniiiies 0f....... 8,000,000 |...oeeveeennnnes (O R (L R (VN IO, 320,000 |..09/01/2023 .
M&T BANK CORPORATION M&T BANK CORPORATION STIFEL NICOLAUS AND CO

55261F-AJ-3 .. | 3.550% 07/26/23 ....ceevvveiieeiiiiieeeeiiie e L.04/27/2023 [ INC «.evveeeeeeiiieeeee [ [ 2,973,750 |.......... 3,000,000 |......... 3,096,060 |......... 3,011,612 |, 0 fiiannes (7,964)..coveinennns 0 foieeannns (7,964) |, 0f....... 3,003,659 |....cevveennnnn. [ R (29,909).......... (29,909)|-.cccunennes 81,354 (..07/26/2023 .
MV ONER TRUST MVHOT_17-1A Series 144A

553896-AA-9 .. | 2.420% 12/20/34 ...ceeviiiiiiie e .. 11/20/2023 . |Paydown ........cccoueeeeen fonennnnn 236,617 |............ 236,617 ...l 241,719 |........... 239,929 |...oeiieeennns 0 fiiannes (3,313) ] 0 foieeannns (3,313) oo [\ 236,617 |.ceveeeeennns (O R (L R [V PO 4,658 |..12/20/2034 .
MV ONNER TRUST MVHOT_17-1A Series 144A

553896-AB-7 .. | 2.750% 12/20/34 ...oooenniiiiiiiiii | e .. 11/20/2023 . |Paydown ........cccoueeeeeifornennnnn 935,879 |..oceunnnnes 935,879 |............ 945,823 |............ 941,998 |...ceniiienn. 0 fiinnens (6,119)]..ceenniee. 0 foeeeeannns (6,119) [ceeeenninenes [\ 935,879 [oeeeeiininnens (O R [V R, [V PRI 20,934 |..12/20/2034 .
MV ONER TRUST MVHOT_19-1A Series 144A

55389P-AB-5 ...|3.000% 11/20/36 .....vveeeeeeiiiiiiieieiiieeeee e .. 12/20/2023 . |Paydown ........cccoeeeeei o 472,668 |............. 472,668 |............ 472,540 |............ 472,584 | [V R 85 [ [V R 85 | [\ 472,668 |............... (O R [V R, [V ORI 7,183 |..11/20/2036 .

MV OWNER TRUST MVHOT_19-1A Series 144A
55389P-AC-3 ...|3.330% 11/20/36 ..eeveeeeniiiieeeeeiiiieeeeees [ s ..12/20/2023 . [Paydown ......oeeeeveeeeeeiforeeeeiii e 236,334 ............. 236,334 |............ 236,304 |............ 236,312 ). O e, P2 RO 0 f i, 72 RO 0feeeen... 236,334 |....cveeee.. 0 e, 0] [V FPRROUOUN 3,987 |..11/20/2036 .
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MVW OWNER TRUST MVWOT_21-1WA Series 144A
55389T-AB-7 .. | 1.440% 01/22/41 ..oeeeeeeeieiieeeeeeeeeeeena e ..12/20/2023 .| Paydown ....eeereeemnnies foeeeniee s e 818,507 |.eevvnnnnnnns 818,507 ... 818,330 |.eeervennnns 818,365 [....ccvvvennnnnns [ IR 142 [ (1) IR 142 | [V PO 818,507 |oeeveuneeeennes [V [V [V O 5,733 |..01/22/2041 .
MVW OWNER TRUST MVWOT_21-1WA Series 144A
55389T-AC-5 ...| 1.940% 01/22/41 «.oveeeeeeieiiieeeeeeeeeeeeeen e ..12/20/2023 .| Paydown ....eeeeeeemnnnies foeeenne s e 818,507 |.eevvnnnnnnns 818,507 ... 818,425 |............ 818,442 | [ IR (SIS [ [ P [V PO 818,507 |oeeveuneeeennes [V [V [V AP 7,724 (..01/22/2041 .
MVW OWNER TRUST MVWOT_19-2A Series 144A
55400D-AA-9 .. |2.220% 10/20/38 ..eeeeeeeeeeieeeeeeeneeeeeeenn | e .12/20/2023 . | Paydown ... .. 1,857,557 |........... 1,857,557 |......... 1,875,833 |......... 1,870,550 |.. ..1,857,557 |.... ..10/20/2038 .
MVW OWNER TRUST MVWOT_19-2A Series 144A
55400D-AB-7 .. | 2.440% 10/20/38 ...eeeeeeeeeeeeeeeeeeeeeeeeennn | e ..12/20/2023 .| Paydown ....eeereeennniies foeeenie s e 228,568 |............. 228,568 |............ 228,533 |oeeveennnnns 228,541 |oeeeieieeiennnns [ PR P2 O [ P22 [V PO 228,568 ..10/20/2038 .
MVW OWNER TRUST MVWOT_20-1A Series 144A
55400E-AA-7 .. | 1.740% 10/20/37 ..oeeeeereeeeeeeeeeeeceeeee e .12/20/2023 . | Paydown ... ...908,008 |... .. 908,003 ...907,895 . 907,924 |.. ..908,003 |.... ..10/20/2037 .
MVW OWNER TRUST MV
55400E-AB-5 .. |2.730% 10/20/37 ...eoeeeeeeeeeeeeeeeneeeeeennns e ..12/20/2023 .| Paydown ....eeeeeeemnnnies foeeenie s e 227,001 [...oceeenne 227,001 |.eeveennnees 226,969 |............ 2 T PO [ IR AT [ LT IO [V PO 227,001 |oeeeeieeeeeens [V [V [V AP 3,064 ..10/20/2037 .
MVW OWNER TRUST MVWOT_21-2A Series 144A
55400K-AB-1 .. | 1.830% 05/20/39 .....eoeeeeernneeeeeenneeeeeennn e .12/20/2023 . | Paydown ... ..3,129,960 |........... 3,129,960 |......... 3,129,410 ..3,129,465 |.. L0 ..3,129,960 |.... ..05/20/2039 .
MVW OWNER TRUST MV
55400K-AC-9 .. |2.230% 05/20/39 ..eerereeeeeeeeeee e | s ..12/20/2023 .| Paydown ....eeerveemnnnies foeeenne e e 736,461 |............. 736,461 |............ 725,185 |............ 726,067 |..ceeveennnnnnnns [V 10,394 [..oooeiiiiis (V) 10,394 |oovvinis [V PO 736,461 ..05/20/2039 .
MVW OWNER TRUST MVWOT_22-1 Series 144A
55400U-AA-1 .. |4.150% 11/21/39 oeveeeeeeeiiieeeeeeee e e .12/20/2023 .| Paydown .eeeeeeeeeeeinine oo s 1,222,454 |........... 1,222,454 |......... 1,222,140 |.......... 1,222,159 |oeeeeeieeinnnnns [ IR 206 |oeeeeeeeennnnnns (1) IR 296 [ooeieeeeiiinnns [V PO 1,222,454 |...ccoennennnnes [V [V [V AU 28,709 |..11/21/2039 .
MVW OWNER TRUST MVWOT_22-1 Series 144A
55400U-AB-9 .. |4.400% 11/21/39 oeeeieeeeeiiieeeeeeeeeeeeeenn e ..12/20/2023 .| Paydown ....eeereeeennnes foeeenne e s 1,222,454 |........... 1,222,454 |......... 1,222,318 |.......... 1,222,325 |oeeeeeeeeennnnns [ IR 129 [ (1) IR 129 e [V PO 1,222,454 |...ocoennennnnns [V [V [V AU 30,438 |..11/21/2039 .
MVW OWNER TRUST MVWOT_22-2 Series 144A
55400V-AB-7 .. |6.550% 10/21/41 ...eoiiieeiiiieeeeeeeee e e .12/20/2023 .| Paydown .eeeeeneeieiniees e s 1,352,966 |........... 1,352,966 |......... 1,352,809 |.......... 1,352,824 |oeeeeeeiinnnnns [ IR 142 [ (1) IR 142 | [V PO 1,352,966 |eevvenieeennne [V [V [V AU 41,198 |..10/21/2041 .
MVW OWNER TRUST MVWOT_22-2 Series 144A
55400V-AC-5 .. | 7.620% 10/21/41 ...oeeeereiieeeeeeeeeceeees e ..12/20/2023 .| Paydown ....eeereeennniies foeeenie s e 744,131 [ T44 131 oo 744,072 |............ 744,082 ..o [ PR 49 [t [ 49 | [V PO 744131 [ [V [V [V AU 26,361 |..10/21/2041 .
MAGALLANES INC Series 144A  4.054%
55903V-Ad-2 ...] 03/15/29 ..eeeiiiiiiiiiiie e | ..05/01/2023 .| Tax Free Exchange .......|oeceeeeeeeeeemnninns foveennns 11,664,819 |......... 12,000,000 |........ 11,623,600 |........ 11,648,577 [.coeeeeeins (U 16,242 [oooeeeeinnees (V) 16,242 |oooeennees [V PO 11,664,819 [oeoeeeennnnnns [V [V (U AP 305,401 |..03/15/2029 .
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF
56540#-AA-3 .. |MIDSTREAM INVESTMENT  4.560% 09/30/25 .....|....... ..03/03/2023 .| TENDER .....ceeemmmeeeeeens foeeemmmneeeeeennees forneeeeens 872,421 .o 899,403 ............ 899,403 |............ 847,327 |oeeeennnnn. 52,075 |eevennnnns 26,982 |ceeeieeeiennnnnn (V) 79,057 |oveeeeeeeennnnn [V PO 926,385 |[....covvnuunnnnn [V (26,982)]......... (26,982).cceeennnannnns 133 [..09/30/2025 .
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF Redempt ion
56540#-AA-3 .. |MIDSTREAM INVESTMENT  4.560% 09/30/25 .....|....... ..07/05/2023 .1 100.0000 ...evuueeeemnnnnn foeeemmnnneeeennnnes forneeeeens 307,747 .o 307,747 |eevennnnen 307,747 |.eeeeennnnns 289,928 |........... 17,819 [ [V (V) 17,819 e [V PO 307,747 |oeeeeaeeeeenne [V [V [V AP 9,799 |..09/30/2025 .
MCCORMICK & COMPANY INCORPORAT ~ 3.150%
579780-AM-9 .. |08/15/24 ... e ..06/21/2023 .| Various ......ceeeeeeeeeenn foevemmnnnnnnecennnns Jonens 6,557,400 |.......... 6,750,000 |......... 6,572,028 |......... 6,695,779 |ceeuereeeinnnnnn (U 15,605 |.eevveeeeeeeees (V) 15,605 |oveeeeeeeennnns [V PO 6,711,383 |ceeeeeeennnnns [V (153,983)|........ (153,983)f............ 176,597 |..08/15/2024 .
MCDONALDS CORP MCDONALDS CORPORATION
58013M-FE-9 .. | 3.350% 04/01/23 eeveeieiieeiieeeeeeeeeeeeeeees [ e ..04/01/2023 . IMaturity ....cooveeieereens foeremmnieeeeeenies Joenns 3,000,000 |.......... 3,000,000 |......... 2,998,860 |.......... 2,999,941 | [ PR [T O [ ST [V PO 3,000,000 [eeuuereernnnnns [V [V [V AU 50,250 |..04/01/2023 .
58174#-AD-6 .. |MCKINSEY & CO  2.400% 06/11/23 ......ccvvvvee]nnnnns ..06/11/2023 . | Maturity .... 6,000,000 |......... 6,000,000 |......... 6,000,000 |.. 0. ..06/11/2023 .
595112-BM-4 .. |MICRON TECHNOLOGY INC ~ 4.975% 02/06/26 ....|....... ..04/05/2023 .| TORONTO DOMINION . .. 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. 0. ..02/06/2026 .
MMAF EQUIPMENT FINANCE LLC MMA Series 144A
60700M-AC-2 .. |0.970% 04/09/27 ....ceeeeeeeeeeeeeennneeeeeenenas e ..12/09/2023 .| Paydown ....eeeeveemnnnes foeeenniee e e 493,401 |evveeeeeen 493,401 |............ 493,381 |............ 493,393 [....ccvvnnnnnnnes [ - [ 8 | [V PO 493,401 [...ceevnnnnnnnes [V [V 0 ..04/09/2027 .
CITIGROUP GLOBAL
617446-8Q-5 .. | MORGAN STANLEY ~ 2.188% 04/28/26 ............ |.eerene ..04/19/2023 . |MARKETS ...oeevmrneeeeens Joeeemmnineeeeennies Joenens 2,820,540 |.......... 3,000,000 |......... 3,000,000 |..ccv.nn 2,999,841 |eveeeiieeeeee [ IR [Q1°)] O fooeeeeeeeeeeen (1) o 0 e 2,999,822 (179,282)........ (179,282) ..04/28/2026 .
61744Y-AQ-1 .. | MORGAN STANLEY  6.488% 04/24/24 ..04/24/2023 . |Cal | 100.0000 .... ...3,500,000 |... ..3,500,000 |......... 3,500,000 ..04/24/2024 .
61746B-DQ-6 .. | MORGAN STANLEY  3.875% 04/29/24 .. ..06/12/2023 . | MARKETAXESS ..... ..492,545 .500,000 |.. .501,455 |.. .(7,698)]. .(7,698) ..04/29/2024 .
61761J-3R-8 .. | MORGAN STANLEY  3.125% 07/27/26 ..04/19/2023 . | MORGAN STANLEY ... ...2 366,075 |............ 2,500,000 |......... 2,332,300 2 425,473 |.... ..(59,398)..........(59,398)|... ..07/27/2026 .
Redempt ion
62927#-AK-2 .. |NFL VENTURES LP  2.730% 04/15/31 .....cccoee | ennnnns ..10/15/2023 .1 100.0000 ....euvnvvvvrrnnns foorernnnnnneeiinnins Joneeeens 335,730 |evvunnnnns 335,730 [....ccvvnnnn 335,730 ... 335,730 |oevveniiiinnnnns [ O [V [ [V [V PO 335,730 [..oovvvnnnnnnnns [V [V (U 6,890 [..04/15/2031 .
NP SPE |1 LLC NPRL_17-1A Series 144A
62946A-AC-8 .. |3.372% 10/21/47 ovvveviiiiiiiiiiiiiiiiiineeeceian | s .12/20/2023 . |Paydown ... ...290,588 |... .. 290,588 ... 290,586 .290,581 |.. L0 ..290,588 |.... ..10/21/2047 .
NATIONAL BASKETBALL
63486*-AA-9 .. | BASKETBALL ASSOCIATIO  2.410% 12/16/23 ... |....... ..12/16/2023 . |Maturity .....coooeeiiiiis foovrnnniinnieiiiins e 3,000,000 |..cvunnnns 3,000,000 |......... 3,000,000 |......... 3,000,000 [..eevvvvennnnnnns [ O [V [ [V [V FO 3,000,000 [oeeeuiiiirnnnnns [V [V (U 72,300 |..12/16/2023 .
NATIONAL FOOTBALL LEAGUE  5.600% 03/31/24 Redempt ion
B3615#-AG-6 .. | eeeenrieiiei e [ e ..10/15/2023 .1100.0000 ....evvnvvrvrnnnns foorennnnnineiiinins fenennns 1,428,318 |...ooeennt 1,428,318 |......... 1,657,052 |.......... 1,456,342 |oooveniiiinnnnns (U (28,024).0eveiiiiinnnnns (U (28,024) |..ccvvvnnnnnns [V PO 1,428,318 |.oovvnenininne [V [V (U A 60,265 |..03/31/2024 .
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS
636180-BL-4 .. |CO  3.750% 03/01/23 ...evvvviiiiiiniiiiiiiinins | eeens ..03/01/2023 . |Maturity .....coovvevvrniis foovrnnnininiiiiins e 2,800,000 |..counnnn. 2,800,000 |......... 2,751,231 |.......... 2,797,998 |ovvviiiiinnnnns () 2,002 [oeeiiiiiiinnnns (O RN 2,002 |..ooviiins [V FO 2,800,000 [oeeeuiiiirnnnnns [V [V (U 52,500 |..03/01/2023 .
NATIONAL RURAL UTILITIES COOP NATIONAL RURAL
637432-NJ-0 ...|UTILITIES COOP  2.700% 02/15/23 .......oceee |eunnnns |oe 02/15/2023 . |Maturity .....cooeennnnie fooviiiiiinniiiiiiins ot 2,500,000 |............ 2,500,000 ]......... 2,493,175 |.......... 2,499,871 |..ooiiiiiinnnnns (U 130 |oviieiiiiiinns [ KU [/ IO 2,500,000 J.eoiiiiinnnnns [ [ (U 33,750 |..02/15/2023 .
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NEW JERSEY RSRCE CORP NEW JERSEY RESOURCES
646025-B#-2 .. | CORPORAT| 3.200% 08/18/23 ......coceeeeeeeees i ..08/18/2023 . [Maturity ... ...9,000,000 |.......... 9,000,000 |......... 9,000,000 |......... 9,000,000 |.. ..9,000,000 |.... ..08/18/2023 .

666807-BM-3 .. | NORTHROP GRUMMAN CORP  2.930% 01/15/25 ..06/08/2023 .| Various . 9,646,580 10,000,000 |.. . 9,453,600 |.. ..9,844,906 |. (198,326) (. . (198,326) ..01/15/2025 .

68217F-AA-0 .. | OMNICOM GRP INC.  3.600% 04/15/26 ..........|....... ..04/28/2023 . |Various .... ...4,861,300 |.......... 5,000,000 |......... 4,818,910 4,912,849 4,921,173 |.... . (59,873) (59,873)... ..04/15/2026 .
ORANGE LAKE TIMESHARE TRUST ON Series

68504L-AA-9 .. | 2.610% 03/08/29 .......ceeeumriiiieiiiiiieeeeeet | e .. 12/08/2023 . |Paydown ........cccoeeeeei e 679,976 |............. 679,976 |............ 663,348 |............ 673,336 |..eovveeeeeeeen O e 6,640 | 0 6,640 [l 0 679,976 |.........c.ee. (O R (L R 0 ..03/08/2029 .
ORANGE LAKE TIMESHARE TRUST ON Series 144A

68504L-AB~7 .. | 2.910% 03/08/29 ......cceiuririiiiiiiiiiiiieeeeis e ..12/08/2023 . |Paydown .... ...368,650 |... .. 368,650 ...366,116 . 367,241 |.. ..368,650 |.... ..03/08/2029 .

ORANGE LAKE TIMESHAR

68504U-AB-7 .. | 3.360% 04/09/38 ......coeuriiiiiiiiiiiiieeeees e ..12/09/2023 . |Paydown ........cccoueeeeenfornennnnn 462,379 |- 462,379 |............ 462,317 |............ 462,333 |..ovveeeeenns [V R, L] SR [V R L7 R [\ S 462,379 |o.oeeeinnnnens (O R (L R [V PO 7,987 |..04/09/2038 .
OXFORD FINANCE FUNDING TRUST O Series 144A

69145A-AB-4 .. | 4.459% 02/15/27 ..coevvviiiiiiiiiiieeeiiee e .. 12/15/2023 . |Paydown ........cccoueeeeei foennnnn 664,588 |............. 664,588 |............ 664,588 |............ 664,588 |...........eees [V R (LN R, [V R [\ U [\ ST 664,588 |................ (O R (L R [V PO 20,280 |..02/15/2027 .

693656-AC-4 .. |PVH CORP  4.625% 07/10/25 ..oooovvnrriieieins [ e ..05/26/2023 . | JEFFRIES & COMPANY INC [.oeeeeuiiiiiiiiiiiis feeeens 5,772,116 |........... 5,925,000 |......... 5,915,047 |.......... 5,919,568 |........ccennnne (VN RO 187 foveeeeeiiiiiis (U S T87 Jooiiiiiaenns 0f...c.. 5,920,385 |....eeiiiiinnnns [\ E (148,239)]........ (148,239)..ccnvnnes 241,502 |..07/10/2025 .

BANC OF AMERICA

701094-AM-6 .. | PARKER HANNIFIN CORP  2.700% 06/14/24 .....|....... ..06/12/2023 . [ SECLRITIES LLC .eevvvves [ovreeniiiiiiiieiiis feeeeens 1,555,282 ... 1,600,000 |......... 1,509,264 |......... 1,599,776 |.vvveieennns (U S L) OO (U SO [ RO 0f...c.. 1,509,845 |.....coeeee. 0 funeens (44,613)[......... (44,613)|...cceennnnn 21,600 |..06/14/2024 .

701094-AS-3 .. | PARKER HANNIFIN CORP  4.500% 09/15/29 .....1|....... ..06/01/2023 . [Various .......cceeeeeeiuns feumeeeniiiiiininiis e 5,619,239 |........... 5,741,000 |......... 5,728,310 |.......... 5,729,599 |...cccniieenn. 0 forieeannns 1,167 [oeeeeeiiiies 0 foiiinaenns 1,167 [ 0f....... 5,730,767 |oeeeeennnneens [ R (111,528)........ (111,628)f............ 250,235 |..09/15/2029 .
PILGRIMS PRIDE CORP Series 144A  4.250%

T24TK-AF-5 .. | 04/15/31 oo e ..02/17/2023 . |Tax Free Exchange .......|ocooooiiiiiiiiiiiss foeeennns 4,957,504 |.......... 5,000,000 |......... 4,949,700 |.......... 4,956,951 |.....c.eeeeeen. (VN R 853 | [V R, 853 foeeeeeiiiiis 0f....... 4,957,504 |................ (O R (L R [V PO 72,014 (..04/15/2031 .

J.P. MORGAN SECURITIES

723484-AH-4 ...| PINNACLE WEST CAP CORP  1.300% 06/15/25 .. |....... ..05/23/2023 . [ INC «.evveeeeeeiiiieeeee [l [, 2,292,750 |........... 2,500,000 |......... 2,499,750 |.......... 2,499,875 |...ccennneen. [V R 20 foeeieieiiiees [V R iU R 0f....... 2,499,8% |................ [ R (207,145)(........ (207, 145) e 14,444 (..06/15/2025 .
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT Redemption

73019#-AC-6 .. | FINANCE LLC SERI  3.000% 09/13/27 ..........|..eeeee ..00/13/2023 .{100.0000 .......eovvereees e e 444,469 |............. 444,469 |............ 456,118 |............ 449,656 |........eeeenn. 0 fiinnnns (5,188)]..cevvrneeenn. 0 foieeannns (5,188) [ceeeennniiennns [\ S 444,469 |................ (O R [V R [V PO 10,001 |..09/13/2027 .
PEOPLES NATURAL GAS COMPANY LL  2.900%

T3020%-Ad-2 .. | 12/18/22 oo e ..02/28/2023 . |Maturity ..02/28/2023 .

741503-AZ-9 .. | BOOKING HOLDINGS INC ~ 3.600% 06/01/26 .....|....... ..04/13/2023 . | BARCLAYS CAPITAL INC .. ..5,000,000 |......... 4,906,300 .. 4,959,061 ..06/01/2026 .
PRICEWATERHOUSECOOPERS LLP

74151#-AM-0 .. | PRICEWATERHOUSECOOPERS ~ 3.200% 09/15/27 .. | ....... ..06/30/2023 . | Taxable Exchange ........|occeoviiriiiiiniiss foeeeens 4,000,000 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 |..oovvivinannnn [V SO (VN F [ AU (V) IO 0f...c.. 4,000,000 fooeeeeiiunnnnnns (U SO (VN F (VN FOUOT 103,333 [..09/15/2027 .
PRICEWATERHOUSECOOPERS LLP

74151#-AN-8 .. | PRICEWATERHOUSECOOPERS ~ 3.430% 09/13/30 ...|....... ..06/30/2023 . | Taxable Exchange ........|occooviiiiiiianiiss foeeeens 4,000,000 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 |.ooovvinnnannne [V SO (VN F [ AU [V IO 0f...c.. 4,000,000 fooeeeeiiunnnnnns (U SO (U F (VN FOUOT 110,617 |..09/13/2030 .
RAYBURN CTRY SEC LLC Series 144A  2.307% Redemption

T5458J-AA-5 .. | 12/01/30 weevveiiiiiiiiiiiiiii e e ..12/0172023 . {100.0000 .......ovvvrernnnn ferreeniiiiiiiieiiis [ 1,761,141 |.......... 1,761,141 )......... 1,760,762 |......... 1,760,842 [..ocennieennnn (V) RO 299 | (U S P2 0f...c.. 1,761,141 | (U SO (U F [ FORRION 30,530 |.. 12/01/2030 .
REGIONS FINANCIAL CORPORATION — 2.250%

T591EP-AQ-3 .. | 05/18/25 oeeeoiiiiiiiieiiiiiieeeeieeee e ..05/05/2023 . [ GOLDMAN SACHS & C0 ..... [oeeeeeiiiriieieniiis feeeeens 4,525,000 |.......... 5,000,000 |......... 4,984,750 |.......... 4,992,522 |.uviiiieinnns 0 fnieiaans 1,088 [oovveeeiiiiinens 0 fiieeaans 1,088 [ovveeeeiininns 0f...c.. 4,993,610 ..05/18/2025 .
RELIANCE STEEL & ALUMINUM CO. RELIANCE STEEL

759509-AE-2 .. | & ALUMINUM CO  4.500% 04/15/23 . ..01/15/2023 .| Cal | 100.0000 ... ...5,000,000 |.......... 5,000,000 |......... 5,025,150 .5,000,131 |.. 0 ..5,000,000 |.... ..04/15/2023 .

776743-AH-9 .. |ROPER IND INC ~ 2.350% 09/15/24 . .. 4,000,000 ..09/15/2024 .

S&P GLOBAL INC Series 144A  2.700%

..06/11/2023 . | MARKETAXESS ...3,863,840 |... ..3,997,970 |....

..3,997,415 |..

78409V-BB-9 .. | 03/01/29 ..oooiueiiiiiiiii e e ..08/01/2023 . | Tax Free Exchange .......[....cccocciiiiiis foiiis 14,852,114 |......... 15,000,000 |........ 14,831,030 |........ 14,848,380 |.. 14,852,114 ... ..03/01/2029 .
SCE RECOVERY . Redempt ion

T8AIL-AA-4 L | e [ .. 11/15/2023 . {100.0000 .......ooovrerees ferneeeiiiieees [ 1,160,325 |........... 1,160,325 |......... 1,160,318 |......... 1,160,322 |.evriieeenns [V R LN R [V R L IO 0f....... 1,160,325 |.ooooenniiins (O R (L R [V PO 7,498 |..11/15/2031 .
SIERRA TIMESHARE RECEIVABLES F Series 144A

82650T-AA-5 .. | 4.730% 06/20/40 ....ooveeennniiiiiiiiiiieeeee e .. 12/20/2023 . [Paydown .......cccoeeeiiii ol [ 1,669,365 |........... 1,669,365 |......... 1,669,268 |......... 1,669,266 |................. [V R 99 [oeiiiiiiies [V R 99 i 0f....... 1,669,365 .......cceeeet (O R (L R [V PO 27,277 |..06/20/2040 .
SIERRA TIMESHARE RECEIVABLES F Series 144A

82650T-AB-3 .. | 5.040% 06/20/40 .....oeereumriiiieiiiiiieeeeec | e .. 12/20/2023 . [Paydown .......cccoeeeiiii ol [ 1,748,858 |........... 1,748,858 |......... 1,748,578 |......... 1,748,538 |...eeveeeennns [V R 21 | [V R, 321 [t 0f....... 1,748,858 |.....oooeeeee (O R (L R [V PO 30,449 |..06/20/2040 .
SIERRA RECEIVABLES FUNDING COM Series 144A

826525-AB-3 .. | 2.820% 07/20/37 ..oovveeniiiiiieieeiiiieeeee e .. 12/20/2023 . |Paydown ........cccoeeeeei o 855,462 |- 855,462 |............ 855,866 |............ 855,733 | 0 foiieeaenns [24)] S [V SR (28] S [\ S 855,462 |.......cceeeeens (O R (L R [V PO 9,708 |..07/20/2037 .
SIERRA RECEIVABLES FUNDING COM Series 144A

82652M-AB~-6 .. | 2.820% 05/20/36 ......ceeiuriiiiiiiiiiiieeeeeis e .. 12/20/2023 . |Paydown ........cccoueeeeei e 370,907 [vveeeeennns 370,907 |...uunneeens 370,837 |............ 370,859 |..ccenriiiennn. [V R L1 SR [V R [ I R [\ KY(UNC1) ) R (O R (L R (V5 IO 5,309 [..05/20/2036 .
SIERRA RECEIVABLES FUNDING COM Series 144A

82652M-AC-4 .. | 3.120% 05/20/36 ....oeeeeuniiiiiiiiiiiiieeeees e .. 12/20/2023 . |Paydown ........cccoeeenei o 667,633 |............. 667,633 |............ 662,510 |............ 664,151 [.......cciiiis 0 forieeannns 3,482 |, 0 foiiinanns 3,482 ..o [\ ST 667,633 |........ccnnne (O R (L R [V PO 10,573 |..05/20/2036 .
SIERRA TIMESHARE RECEIVABLES F Series 144A

826520-AB-7 .. | 1.340% 11/20/37 ..vvvviiiiiiiieeeiiece e .. 12/20/2023 . [Paydown ........ccoeeeeiii ol [ 1,171,787 |.......... 1,171,787 |......... 1,171,628 |......... 1,171,590 oo, (VN R 198 | [V R 198 | 0f....... 1A71,787 | (O R [V R, [V ORI 7,624 1..11/20/2037 .
SIERRA TIMESHARE RECEIVABLES F Series 144A

826520-AC-5 ...| 1.790% 11/20/87 tovvveeeeeeeiiieeeeeeeieeeeee [ e ..12/20/2023 . |Paydoun ... ...805,604 |... .. 805,604 ... 805,497 . 805,524 |.. AR ..805,604 |.... .. 11/20/2037 .
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SIERRA RECEIVABLES FUNDING CO Series 144A
82652R-AB-5 .. | 1.800% 09/20/38 ........evvrmmmmmmnnnnnniniinniiinns [ ceeeens ..12/20/2023 . [Paydown ........coevvvieiiisfoiiiniiiiiniiins |, 2,139,571 |t 2,139,571 |.......... 2,139,492 |.......... 2,139,505 [....ovvvennnnnnee [V (S PO (VN 66 [cooiiiiinnns 0....... 2,139,571 [ (VN (V1 O [V O 18,294 [..09/20/2038 .
SIERRA RECEIVABLES FUNDING CO Series 144A
82652R-AC-3 ...| 1.950% 09/20/38 .....oovvvviiiiiiiiiiiiiiiiiieieen [ e ..12/20/2023 . [Paydown ........ccovvviiiiisforiiniiiiniiiis |, 1,711,657 |.......... 1,711,657 |......... 1,711,654 |......... 1,711,654 |..oeeennnnnnneee (VN ) PO [V [T R 0....... 1,711,657 |l (VN (1 O [V O 15,855 [..09/20/2038 .
SIERRA RECEIVABLES FUNDING COM SIERRA
82653D-AA-7 .. |RECEIVABLES FUNDING COM  3.500% 06/20/35 .{....... ..07/20/2023 . [Paydown ... ...646,666 |... ... 646,666 ... 646,544 . 646,596 |.. .. 646,666 |.... ..06/20/2035 .
SIERRA RECEIVABLES FUNDING COM Series 144A
82653D-AB-5 .. |3.650% 06/20/35 ....oooviiiiiiiiiiiiiiiiiiiiie [ e ..07/20/2023 . [Paydown ........ccevvvvviiisfooniniiiininiiiiis | 695,166 |............. 695,166 |............ 704,298 |............ 700,927 695,166 |................ (VN (1 O [V O 13,267 |..06/20/2035 .
SIERRA RECEIVABLES FUNDING COM Series 144A
82653E-AB-3 .. |3.420% 01/20/36 ....ooovvvveeiiiiiiiiiiiiiiinee [ e ..12/20/2023 . [Paydown ... ...383,341 ... .. 383,341 ... 383,257 . 383,288 |.. L0 ..383,341 |.... .. .0 |... , ..01/20/2036 .

SIERRA RECEIVABLES F

82653E-AC-1 .. | 3.770% 01/20/36 ...evvveeeeeiiiiieeeeiieeeeee | e .. 12/20/2023 . [Paydown .......cccoeeeeiii ol [ 1,038,215 [........... 1,038,215 |......... 1,042,171 |......... 1,040,740 |coooennnnee. 0 fiiennes (2,525) e 0 foieeannns (2,825) [euveeeeannns 0f....... 1,038,215 [.ooooeeiiiins (O R (L R [V PO 19,380 |..01/20/2036 .
SIERRA RECEIVABLES FUNDING COM Series 144A

82653G-AA-0 .. | 3.690% 09/20/35 .....ceeuiiiiiiiiiiii e e ..10/20/2023 . |Paydown .... ...825,034 |... .. 825,934 ...825,727 .825,811 |.. .0 ..825,934 |.... ..09/20/2035 .

SIERRA RECE|VABLES

82653G-AB-8 .. | 3.870% 09/20/35 .....oooiiiiiiiiiiiiiieeeee e ..10/20/2023 . |Paydown ........cccueeeeee o 550,623 |........... 550,628 |............ 550,531 ... 550,564 |...cnnriiennn. [V R 59 [oeiiiiiiies [V R [ [\ S 550,623 |.....ccennneins (O R (L R [V PO 14,828 |..09/20/2035 .
SIERRA RECEIVABLES FUNDING COM Series 144A

82653G-AC-6 .. | 4.170% 09/20/35 ....oooriuiiiiiiiiiiieeee e ..10/20/2023 . [Paydown .......ccceeeieeiifoniiis [ 2,546,631 |........... 2,546,631 |......... 2,600,887 |.......... 2,582,415 [..occenniee. (V) S (35,784)ccccnnriiennn. 0 fiinnens (35,784) [euveeeeennns 0f....... 2,546,631 |....eeeeeee. (O R [V R [V PO 73,898 |..09/20/2035 .
SIERRA RECEIVABLES FUNDING CO Series 144A

826934-AA-9 .. |5.830% 07/20/39 .....oooiiiiiiiiiiiiiieeeee e .. 12/20/2023 . [Paydown .......cccoeeeeiii ol [ 1,952,929 |........... 1,952,929 |......... 1,952,396 |.......... 1,952,402 |......ceennens [V R 527 |oeeeiiiee [V R, [ 0f....... 1,952,929 |....ceeeeeen. (O R (L R [V PO 54,004 (..07/20/2039 .
SIERRA RECEIVABLES FUNDING CO Series 144A

826934-AB-7 .. |6.8320% 07/20/39 ...oooiiiniiiiiiiiiiiieeeee e .. 12/20/2023 . [Paydown .......cccoeeeiiii ol [ 1,952,929 |........... 1,952,929 |......... 1,952,540 |.......... 1,952,542 [...oooonnniiins (VY R K7 [V R, 387 | 0f....... 1,952,929 |...cceeeeeee. (O R (L R [V PO 58,543 |..07/20/2039 .
SONIC CAPITAL LLC SONIC_20-1A Series 144A

83546D-AJ-7 .. | 4.336% 01/20/50 ...ooeeiniiiiiiiiiii e .. 12/20/2023 . [Paydown .......cccoeeeieiifoniiiis [ 20,000 |...vveeennnnne 20,000 |............. 20,000 |...cunneens 20,000 |...vveieaennnns [V R (LN R, [V R [\ U (I IO 20,000 |..ccenreeennn. (O R (L R [V O 470 ..01/20/2050 .
SONIC CAPITAL LLC SONIC_21-1A Series 144A

83546D-A0-1 .. | 2.636% 08/20/51 ......coeinmiiiiiiiiiiiieeeee e ..12/20/2023 . |Paydown ........cccoeeenen e 100,000 |............. 100,000 |............ 100,000 |............ 100,000 |-ocneniieennnnn. (VN R (LN R, [V R [\ U 0 foeennnn. 100,000 fo.eeeeennnneens (O R (L R [V PO 1,427 |..08/20/2051 .
SOUTH JERSEY IND INC SOUTH JERSEY INDUSTRIES

838518-C#-3 .. | INC  3.470% 08/16/24 .....evvvveeeeiiiiiceei | e ..03/23/2023 . [ TENDER ......oooveeeiniiins feeeeeeeiiiicecces [ 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |..ccuurreernnnne (VN R (LN R, [V R [\ U 0f....... 3,000,000 fo.eeeeennnnenns (O R (L R [V PO 62,749 (..08/16/2024 .
SOUTH JERSEY IND INC SOUTH JERSEY INDUSTRIES

838518-D8-4 .. | INC  3.570% 01/16/25 ..ceevvriieeeiiieccce | e ..03/23/2023 . [ TENDER ......oovmeeeeiiiins feeeeeeeiiieccces e, 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |..ccuurriennnnne [V R (LN R, [V R [\ U 0f....... 3,000,000 fo.eeeeennnnenns (O R (L R [V PO 73,483 [..01/16/2025 .
STANLEY BLACK & DECKER INC ~ 3.400% SANTANDER US CAPITAL

854502-AK-7 .. | 03/01/26 ..eoeeinniiiiiiieeiie e e ..06/22/2023 . [MARKETS L ..oeeveeeeiiiies [t e 5,216,530 |........... 5,500,000 |......... 5,610,275 |.......... 5,562,608 |................. 0 fiiennes (8,260)]..ceuviieennnn. 0 foieeannns (8,260) [ceeeennnraanns 0f....... 5,544,348 |................ [ R (327,818)........ (327,818)f............ 153,236 |..03/01/2026 .
STARBUCKS CORP STARBUCKS CORPORAT ION

855244-A0-2 ...| 3.800% 08/15/25 ......ccoiumiiiiiiiiiiiiieeeect e ..04/28/2023 . | WELLS FARGO BANK ........|eeeeeeeiiiiiiiiiiis foeeens 4,923,400 |.......... 5,000,000 |......... 4,995,400 |.......... 4,998,147 |....oooeeennns (VY R 228 | [V R, 228 foeeiieinis 0f....... 4,998,375 |....oeeeennnnns 0 foueenes (74,975)(......... (74,975)f............ 135,639 |..08/15/2025 .

857477-BC-6 .. | STATE STREET CORPORATION ~ 6.407% 12/03/24 |....... ..12/03/2023 .| Cal | 100.0000 ... fouveeeeeiiiiiiieens e 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |..couvivinaannnn [V SO (VN F [ AU [V IO 0f...c.. 5,000,000 fo.eeeeiiiunnnnns (U SO (U F (VN FOUOT 188,800 |.. 12/03/2024 .

BANC OF AMERICA

863667-AH-4 .. | STRYKER CORP  3.375% 11/01/25 ..ocooceviiiiis [ e ..06/12/2023 . [ SECURITIES LLC .eevvvees forreeniiiiiiieiiis feeeeens 9,604,005 |......... 10,000,000 |......... 9,521,500 |......... 9,788,902 [....eevveennnns (V) ERRR 31,527 [ovevieiiiiinns (U S 31,827 [oeveeieaiiiis 0f...c.. 9,820,429 |......ooeennnns [\ E (216,334)]........ (216,334) .. 206,484 |..11/01/2025 .
TIF FUNDING |1 LLC TIF_20-1A Series 144A

872480-AA-6 .. | 2.090% 08/20/45 .....ceovuiiiiiiiiiiiiiiieeeeiis e .. 12/20/2023 . [Paydown ......cccvveiieeiiforniiniiiiin [ 1,280,000 |.......... 1,280,000 |......... 1,279,443 |......... 1,279,605 |..vvveieeennns (V) RO 3% | (U S ST O 0f...c.. 1,280,000 |...ovvvreennnns (U SO (U F [ FORRION 14,491 1..08/20/2045 .
TIF FUNDING |1 LLC TIF_21-1A Series 144A

872480-AE-8 .. | 1.650% 02/20/46 .......coviivriiiiiiiiiiiiieneiin | e .. 12/20/2023 . |Paydown .......ccocuveeeeenfornennenni 328,333 |.oeeeiinns 328,333 [vvveiennn 328,203 |...evvenn 328,300 |.eeeiiiiiiannn (U S 33 [ererieiiiiins (U SO X2 R [\ 328,333 | (U SO (U F (VN IO 2,947 |..02/20/2046 .
TACO BELL FUNDING BELL_21-1 Series 144A

8734R-AJ-3 ...| 2.542% 08/25/51 .eoviiviiiieiiiiiiieeeeeiieee e ..08/25/2023 . |Paydown .......ocoouvevinen fornenninnn 112,500 |..ovveenennne 112,500 |............ 110,648 |............ 110,789 |..ovveeeens 0 fnieiaans L7 [ 0 fiieeaanns L7 [ [\ 112,500 |.oeenieenn. (U SO (U F [V AU 1,430 |..08/25/2051 .
TAL ADVANTAGE LLC TAL_20-1A Series 144A

87407R-AA-4 .. | 2.050% 09/20/45 .....ceevvvviieaiiiiiiieeiiiiens e .. 12/20/2023 . [Paydown .......cccvveieeiiforniinniiiiiis e 1,050,000 |.......... 1,050,000 |......... 1,049,581 |......... 1,049,690 |....vveieeennns (V) R 310 [orveeeiiiiins (U S 310 i 0f...c.. 1,050,000 |...vvvreeennnns (U SO (U F [ FORRION 11,659 |..09/20/2045 .
TEMPUR SEALY INTERNATIONAL INC Series 144A BANC OF AMERICA

88023U-AJ-0 .. | 3.875% 10/15/31 ..ovvvveeiiiiiiieieiiiieece | e ..04/06/2023 . [ SECURITIES LLC ..evvvves [orneeniiiiiiieniis feeeeens 1,640,000 |.......... 2,000,000 |......... 1,996,250 |......... 1,565,380 |.......c.. 431,307 | L:1: 2 A (V) RO 431,395 |oeieiiiiies 0f...c.. 1,996,775 [oveeeiiiinnns [\ E (356,775)[........ (356,775)|eeeeninnes 37,889 [..10/15/2031 .
TESLA AUTO LEASE TRUST TESLA 2 Series 144A

88167H-AG-1 .. | 2.330% 02/20/24 .......ovvivieiiiiiieiiiiiiiee e ..04/20/2023 . [Paydown .......ccouveiieiiifornieniiiiis [ 2,000,000 |.......... 2,000,000 |......... 1,999,967 |.......... 1,999,907 [o..ooooiiiiinis [V SO N ER [V AT N IO 0f...c.. 2,000,000 fouereeiiunrnnnns (U SO (U F [ FORRION 15,533 [..02/20/2024 .
TEXTAINER MARINE CONTAINERS LT Series 144A

88315L-AE-8 .. | 2.730% 08/21/45 ...oovveiiiiiiiiiiiiiiiieeceis | e ..12/20/2023 . |Paydown .... .. 1,627,027 |........... 1,627,027 |......... 1,632,819 [......... 1,631,271 |.. .. 1,627,027 |.... ..08/21/2045 .

TRITON CONTAINER FINA

89680H-AA-0 .. | 2.110% 09/20/45 ....oooiiiiiiiiiiiiiiiiiieeeiis | e .. 12/20/2023 . |Paydown .......ccoouveeenenfornennenni 850,000 |......oeeennn 850,000 |............ 849,841 [............ 849,878 ...oeeeiiiiiens (VN R 122 [oeieiis (U S 122 [ 0 foeerennn 850,000 ..09/20/2045 .
TRITON CONTAINER FINANCE LLC T Series 144A

8968B0H-AB-8 .. | 3.740% 09/20/45 .....cevvviiieiiiiiiiieeieiiin [ e ..12/20/2023 . |Paydown .... ...425,000 |... .. 425,000 .. 424,925 424,941 |.. ..425,000 |.... ..09/20/2045 .
US BANK NATIONAL A BANC OF ANE

90331H-PL-1 .. | CINCINNATI  2.050% 01/21/25 ...ccvvvvvreeeann | cneee ..04/26/2023 . [SECURITIES LLC ..ovvvves foveeeiiiiiiiiiiiin v 1,233,895 ).......... 1,300,000)......... 1,297,231 |......... 1,298,827 |..vvviieennnns Ofciiiiaanns 182 f.eiiieinnns (O 182 i 0f....... 1,299,009 [...oooeennnnn. 0 e (65, 114)]......... (65, 114)f.ooeeeennn. 20,506 |..01/21/2025 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date

904764-AX-5 ..
904764-BB-2 ..

907818-ES-3 ..

90782J-AA-1 ..

90932J-AA-0 ..

911312-BX-3 ..

91324P-DN-9 ...

918286-AA-3 ..

92888B-AF-6 ..
92940P-AB-0 ..
931142-ED-1 ..

95058X-AG-3 ..

95058X-AL-2 ..

950739-AA-0 ..
960413-AT-9 ..

98162Y-AF-0 ..
98956P-AQ-5 ...
FO120#-AA-4 ..

00908P-AA-5 ..

009090-AA-9 ..
20250N-AY-1 ..

303901-BK-7 ..
66977U-AQ-2 ..
67077M-AD-0 ..

00131L-AB-1 ..
05578A-AA-6 ..

09228Y-AA-0 ..
09659M-2E-3 ..
124810-AC-9 ..
12548\1-8F-1 ..
12563X-AB-7 ..

12807C-AA-1 ..

UNILEVER CAPITAL CORP
UNILEVER CAPITAL CORP
UNION PACIFIC CORPORATION

2.600% 05/05/24 ...
3.375% 03/22/25 ...
3.750% 07/15/25
UNION PACIFIC RAILROAD CO 2015 UNION PACIFIC
RAILROAD CO 2015 2.695% 05/12/27
UNITED AIRLINES 2019-2 CLASS A UNITED
AIRLINES 2019-2 CLASS A 2.700% 05/01/32 .
UNITED PARCEL SERVICE INC ~ 3.900% 04/01/25

UNITEDHEALTH GROUP INC  3.700% 12/15/25 ..
VSE VOI MORTGAGE LLC VSTNA_18- Series 144A
3.560% 02/20/36
VOLVO FINANCIAL EQUIPMENT LLC Series 144A
2.500% 05/17/27
WESTROCK CO  4.650% 03/15/26
WAL-MART STORES INC ~ 3.550% 06/26/25
WENDYS FUNDING LLC WEN_19-1A Series 144A
3.783% 06/15/49
WENDYS FUNDING LLC WEN_21-1A Series 144A
2.775% 06/15/51
WEPCO ENVIRONMENTAL TRUST FINA WEPCO
ENVIRONVENTAL TRUST FINA  1.578% 12/15/35
WESTLAKE CHEMICAL CORP  3.600% 08/15/26 ..
WORLD OMNI AUTO RECEIVABLES TR WORLD OMNI
AUTO RECEIVABLES TR 3.340% 06/16/25 .

ZIMMER HOLDINGS INC ~ 3.700% 03/19/23 .
TELEPERFORMANCE ~ 3.920% 12/14/23 ...

AIR CANADA Series 144A  3.300% 01/15/30 ..
AIR CANADA 2015-1 CLASS A PASS SERIES 144A

3.600% 03/15/27 ..evvveeeeeeiiiiieeeeiiee
ENBRIDGE INC ~ 2.500% 01/15/25
FAIRFAX FINANCIAL HOLDINGS LTD Series 144A
5.625% 08/16/32
NOVA' CHEMICALS CORP
NUTRIEN LTD
AIA GROUP LTD Series 144A

4.875% 06/01/24

3.000% 04/01/25
3.200% 03/11/25

BPC eries

BLACKBIRD CAPITAL AIRCRAFT BBI Series 144A
2.487% 12/16/41 ..ooeiiiiiiiie
BNP PARIBAS SA Series 144A  3.500%
03/01/23 e

CBAM CLO MANAGEMENT CBAM_18-5A Series 144A
6.684% 04/17/31
CIFC FUNDING LTD CIFC_15-1A Series 144A
6.784% 01/22/31
CK HUTCHISON INTERNATIONAL (17 Series 144A
2.750% 03/29/23
CAL FUNDING IV LTD CAI_20-1A Series 144A
2.220% 09/25/45

..06/08/2023 .
..06/17/2023 .

..06/08/2023 .
..05/12/2023 .
..11/01/2023 .
05/15/2023 .
..05/15/2023 .
12/20/2023 .

..08/15/2023 .
..06/01/2023 .
..04/13/2023 .

.. 12/15/2023

.. 12/15/2023

.. 12/15/2023 .
..06/11/2023 .

..02/15/2023 .
..03/19/2023 .
.. 12/14/2023 .

..07/15/2023 .

09/15/2023 .
..06/06/2023 .

..05/19/2023 .
L |- 12/12/2023 .
..05/24/2023 .

..05/11/2023 .
..01/11/2023 .

.11/15/2023
..03/01/2023
..10/17/2023
..10/23/2023
..03/29/2023

.. 12/25/2023

. | Paydown

. | Paydown

. | Paydown
. |Maturity
. | Paydown
. | Paydown

. |Maturity

. | Paydown

JEFFRIES & COMPANY INC
ANMHERST
BANC OF AMERICA
SECURITIES LLC
Redempt ion

100.0000
Redempt ion
100.0000

Various

BANC OF AMERICA
SECURITIES LLC

Paydown

Paydown ....
Various ....
Various

Paydown ....
Various ....

Paydown .
Maturity
Maturity
Redempt ion
100.0000
Redempt ion
100.0000
Suntrust Banks Inc

Tax Free Exchange
Various
Suntrust Banks Inc ....
CITIGROUP GLOBAL

MARKETS .
Maturity ...

......... 4,885,450
............ 284,290
............ 255,270
......... 4,960,950
......... 1,968,320

............ 618,065

............ 153,600

............ 144,747
......... 2,862,420

......... 4,993,218

...2,925,270 |...
.. 4,892,200 |...

... 4,400,000 |...

...2,979,044 |...
..9,581,405 |...

... 3,000,000
.. 5,000,000

.......... 5,000,000
............. 284,290
............. 255,270
.......... 5,000,000
.......... 2,000,000

............. 618,065

..... 4,400,000

+eeenen. 4,902,600 |.......... 5,000,000
......... 4,964,400 |.......... 5,000,000
............. 40,065 |.............. 40,065
............ 100,009 |............. 100,009

153,600

144,747
.......... 3,000,000
.......... 5,000,000
... 3,000,000
.. 10,000,000

4,890,850 . 5,000,000 |..

...4,000,000 |.......... 4,000,000
......... 1,198,950 |...........1,198,950
......... 3,000,000 |.......... 3,000,000
............ 190,962 |............. 190,962
............. 70,859 |.............. 70,859
......... 5,000,000 |.......... 5,000,000
......... 1,275,000 {...........1,275,000

.2,000,000 ..

3,089,850
5,117,200

4,999,800

... 204,892

... 256,224

... 486,428

5,191,110

. 5,249,301 |..
. 2,995,260 |..
.2,000,000 |..

... 153,600

... 146,376
.2,994,420

4,992,800
3,015,000
9,248,350

. 4,759,200 |..

3,965,800

1,166,828

5,000,005

... 201,246
... 256,022

.4,997,539

. 2,000,000

... 163,600

145,543

.2,997,754

.4,993,005

. 4,910,021
..3,999,797 |..

1,187,581

.2,999,769

188,544

.4,99,722

1,274,801

................ (6] SRR
........... (6,985)|....ccccennnnnnnn 0
............. (€473 F |
............... 301 [0
............... 28 | 0

................. [\ R |
............. (798)[eeeeenninee 0
............... LY PO
............... 23 | 0

........... 11,369 |l 0
............... 281 |0
............ 2,418 |..eeeeennnnnl 0
................. [\ R |
............... 278 [oeeieeennnnnnl 0
............... 19 | 0

e (9,152) ..
..(7,940) |...

........ 5,000,004

........... 284,290
........... 255,270
........ 4,997,930

1,998,395

486,431

........... 153,600

........... 144,747
........ 2,998,225

........ 4,993,218

........ 1,198,950

........ 3,000,000

........ 5,000,000

........ 1,275,000

..5,346,374 |....

..5,250,000 |.
..3,000,000 |.
..2,000,000 |.

..4,924,736 |.
..4,000,000 |....

. (89,883)
(143,676)

(119,238)
(61,392)

..(20,522)
(179,644)

. (33,886)|.

(61,392)

.......... (20,522))...
(179,644))...

(89,883)...
(143,676)]...

(119,238))...

............ 170,313 |..

<. 47,017 ).
... 111,004 |..

............ 213,281

... 141,849 |..
.. 193,208 |..

108,444 |..
..55,000 |..

05/05/2024 .
03/22/2025 .

07/15/2025 .

..05/12/2027 .

..05/01/2032 .

..04/01/2025 .

.. 12/15/2025 .

..02/20/2036 .

..05/17/2027 .
..03/15/2026 .
..06/26/2025 .

..06/15/2049 .

..06/15/2051 .

.. 12/15/2035 .
..08/15/2026 .

..06/16/2025 .
..03/19/2023 .
.. 12/14/2023 .

..01/15/2030 .

..03/15/2027 .
..01/15/2025 .

..08/16/2032 .

06/01/2024 .
04/01/2025 .

03/11/2025 .
01/11/2023 .

.. 12/16/2041 .

..03/01/2023 .

..04/17/2031 .

..01/22/2031 .

..03/29/2023 .

..09/25/2045 .
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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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
CREDIT AGRICOLE CORPORATE AND Series 144A
22535W-AE-7 .. |3.750% 04/24/23 ... [ G .04/24/2023 . [Maturity ..ocoooooviiiiiiis v s 5,000,000 |.......... 5,000,000 |......... 4,982,400 |.......... 4,998,798 |.....ooeeeeenns (VN F 1,202 | [V F 1,202 |ooeeeeeeeeeenns 0....... 5,000,000 |..cceeeerinnnns (VN (V1 O [V O 93,750 |..04/24/2023 .
EXPORT-IMPORT BANK OF KOREA  3.625%
302154-Cl-7 .. | 11/27/23 ..ooooviiiiiiiiiiiiiii | D L. 1172772023 . [Maturity ..coooooeiiiiiiiiis o s 7,000,000 |.......... 7,000,000 |......... 7,224,910 |......... 7,046,038 |...covvvrrennnnns [V A (46,038)|......c0nnnnnnnne [V F, (46,038) |...ooeeeeeennns 0....... 7,000,000 |..coevrrrrennnns (VN (1 O [V O 253,750 |..11/27/2023 .

GALAXY CLO LTD GALXY_15-20A Series 144A
6.677% 04/20/31 ..
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
2.170% 10/17/40
GOLDENTREE LOAN OPPORTUNITIES Series 144A

36320M-AL-2 .. ..10/20/2023 . |Paydown ....

37959P-AA-5 ... ..12/17/2023 . | Paydown

...447,349 |...

............ 564,608

.. 447,349

............. 564,608

.. 447,349

............ 564,581

. 447,349 |..

..447,349 |....

.............. 6,708 |..

.. 25,858 |..

04/20/2031 .

10/17/2040 .

38137H-BU-1 .. |6.727% 01/18/31 .. ..10/18/2023 .| Paydown ... 449,120 |. . 449,120 |.. . 449,120 |.. .21,121..01/18/2031 .
43761A-B#-2 .. |HOMESERVE PLC 4. . ..01/17/2023 .| Cal | 101. ..15,175,877 5,000,000 |.. 6,425,750 |.. 244,302 |..12/13/2025 .
43761A-D#-0 .. |HOMESERVE PLC ~ 3.340% 08/20/27 ... ..01/17/2023 .| Cal | 100. 0000 ... 3,000,000 |... .. 3,000,000 |......... 3,000,000 |......... 3,000,000 |.. .. 40,915 (..08/20/2027 .
KIMBERLY CLARK DE MEXICO SAB D KIMBERLY-
494386-AB-1 .. | CLARK DE MEXICO S.A. 3.800% 04/08/24 ... ..06/02/2023 .| HSBC SECURITIES INC ... ...6,902,000 |... .. 7,000,000 |......... 7,177,000 |......... 7,032,756 |.. ...175,117 |..04/08/2024 .
Signal Peak CLO, LLC Series 144A  6.750%
56844Y-AA-5 .. | 04/25/31 oo [P, ..10/25/2023 .| Paydown ....eeeeeeeennnes foeeennneeeeeenees s 1,061,810 |.......... 1,061,810 ......... 1,061,492 |......... 1,061,624 |.ccovvennnnnee [ IR 187 | (1) IR 187 v [V PO 1,061,810 |.oeevveennnnnnns [V [V [V AU 59,555 |..04/25/2031 .
NXP BV/NXP FUNDING LLC/NXP USA  3.875%
62954H-AZ-1 .. |08/18/26 ...eeeeeeeeeeeee e [P, ..05/22/2023 .| BNP PARISBAS .....eovveeee |oeeemmnneeeeeennies Joenens 4,322,430 | 4,500,000 |......... 4,499,003 |.......... 4,499,242 |..cooveenennns [ IR -7 IO [ -7 IO [V PO 4,499,324 |..ooeeeienn. [V (176,894)........ (176,8%)]...cevvennnns 75,563 |..06/18/2026 .
NORDEA BANK ABP Series 144A  5.375%
65558R-AD-1 .. |09/22/27 .o [P, ..06/20/2023 .| GOLDMAN SACHS & CO .eee oevemmmnneeeeennnns Joennnnns 4,949,500 |.......... 5,000,000 |......... 4,996,750 |.......... 4,996,908 |......cceevnnnnnn [N IR 207 feeeeeieies (1) IR 207 | [V PO 4,997,185 |..oevvrennnnns [V (47,685)|......... (47,685)............ 201,563 |..09/22/2027 .
SK TELECOM CO LTD Series 144A  3.750%
TBA40P-AE-8 .. | 04/16/23 ... [P, ..04/16/2023 . |Maturity .....cooveieereeen foeremnnieeeeeeees s 3,000,000 |......... 3,000,000 |.......... 2,993,490 |.......... 2,999,587 |.eeereiaeaaenee [ IR LYK I (1) IR LYK [V PO 3,000,000 [eeuuereernnnnns [V [V [V AU 56,250 |..04/16/2023 .
TAKEDA PHARMACEUTICAL CO LTD TAKEDA
874060-AT-3 .. | PHARMACEUTICAL CO LTD ~ 4.400% 11/26/23 ... |D...... ..11/26/2023 . |Maturity ....ccooeeieeeeees fooremnnineeeeeenes s 1,799,000 |-eevvennnns 1,799,000 |......... 1,798,420 |......... 1,798,869 |.eevvveneeeeenes [ IR 131 | (1) IR 131 | [V PO 1,799,000 [o.eeveeeennnnns [V [V [V AU 79,156 |..11/26/2023 .
TEXTAINER MARINE CONTAINERS LT Series 144A
88315L-AG-3 .. | 2.100% 09/20/45 ......cceeeereieeeeinniee e [P, ..12/20/2023 .| Paydown ....eeeiveemnnnies foeeenne e e 984,208 |............. 984,208 |............ 983,915 |............ 983,984 |....eiieeennnnnn [ IR P2 (1) IR 224 oot [V PO 984,208 |......cevunnnnns [V [V [V AU 11,276 |..09/20/2045 .
TEXTAINER MARINE CONTAINERS VI Series 144A
88315L-AL-2 .. | 1.680% 02/20/46 ......cevvuneeeeeenneeeeeeennnns [P, ..12/20/2023 .| Paydown ....eeeeeeemnnnes foeeennee s e 560,000 [-eevvvnnnnnns 560,000 [.....ceeenee 559,829 |.......nnen. 559,872 |oueueeeeeennnnnn [ IR 128 | (1) IR 128 | [V PO 560,000 |eeveuueeaennns [V [V [V AP 5,096 |..02/20/2046 .
TEXTAINER MARINE CONTAINERS VI Series 144A
88315L-AN-8 .. |2.520% 02/20/46 ....oevveeeeeeeiieeeeeenie s C......|..12/20/2023 .|Paydown .... 112,290 |... 112,290 |oeeveennenee 112,242 s 112,254 .. 112,290 |.... ..02/20/2046 .
92857W-BJ-8 .. | VODAFONE GROUP PLC  4.125% 05/30/25 D. ..05/08/2023 . |Various . 4,934,749 . 5,000,000 |.. . 5,013,210 |.. . 5,006,725 ..5,005,756 |. ..05/30/2025 .
G3198@-AF-4 .. |ESSENTRA PLC  3.620% 07/27/28 C ..01/05/2023 .| TENDER ... .. 3,539,793 |........... 3,539,793 |.......... 3,539,793 ..3,539,793 |.. .. 3,539,793 |.... ..07/27/2028 .
OMEGA LEASING NO 9 LTD OMEGA LEASING (NO. 9) Redempt ion
G6764#-AA-0 .. |LIMITED  2.400% 10/12/26 .........ceeeeeeennnn |Cunes ..10/12/2023 .1 100.0000 ...eveuneeeemnnnnn foeeemmnnneeeeennees Joeneeeeens 421,053 |..oeennneeeen 421,053 |............ 421,083 |............ 396,493 |........... 24,560 |eeveneeeeennnnn [V (V) 24,560 |....coevvnnnnnns [V PO 421,058 [..oeeeiiiinnns [V [V [V AP 6,316 [..10/12/2026 .
THAMES WTR UTILS THAMES WATER UTILITIES LTD
G87818-AB-5 .. |3.380% 03/22/23 ...cevvveeeeeeeeneeeeeeenneeees | G ..03/22/2023 . IMaturity .....cooeeieeeeeen foeremmnieeeeeennes s 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [-.eeeerrennnnnnns [ [V [ [V O [V PO 5,000,000 [oeeuueeeeennnnns [V [V [V AU 84,500 |..03/22/2023 .
GIP CAPRICORN FINCO PTY LTD  3.110%
Q3974*-AA-6 .. | 12/31/34 oeeeeeieieeiiieeeeeeeeee e | G ..03/31/2023 .| TENDER .....ceevmmeeeeeenn foeemmneeeeeeniiees feeeeeeennnns 2,557 [eeeeeeeeninns 2,557 |oeeeeeis 2,557 [oeeeiiiiiiinnns 2,557 |oveeiiaeeeeeene [ [V [ [V O [V PO T [V [V (U 20 |..12/31/2034 .
Landsvirkjun LANDSVIRKJUN  4.120% 03/08/23
XB151¥=AE-0 .. | eeunniiiiinniiiiiiiiiiis e e e e e s eaanes C..... ..03/08/2023 . | Maturity ....ccooiieeiiens forrmmnninineeniniins Jonennans 4,000,000 |.......... 4,000,000 ......... 4,000,000 |......... 4,000,000 f-.eeevvnnnnnnnns (U [ (U [ PP [V PO 4,000,000 [eeuiiiennnnnns [ [ (O PP 82,400 |..03/08/2023 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 787,637,651 802,331,404 801,018,984 799,690,231 1,954,601 43,685 0 1,998,286 0 801,688,509 0 (14,193,519) (14,193,519) 17,116,869 XXX
2509999997. Total - Bonds - Part 4 808,687,651 823,381,404 821,005,509 820,661,418 1,954,601 121,821 0 2,076,422 0 822,737,832 0 (14,192,842) (14,192,842) 17,397,027 XXX
2509999998. Total - Bonds - Part 5 7,112,374 7,790,624 7,655,322 0 0 111,736 0 111,736 0 7,767,057 0 (654,683) (654,683) 119,613 XXX
2509999999. Total - Bonds 815,800,025 831,172,028 828,660,831 820,661,418 1,954,601 233,557 0 2,188,158 0| 830,504,889 0| (14,847,5%)  (14,847,525) 17,516,640 | 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
P4703#-10-1 ...|GENWORTH SEGUROS DE CREDIT A LA VIVIENDA ... |D ........ 01/09/2023 .|Genworth Holdings Inc. | ............. 80.000 eeueeeennnnn 6,242 | e 3,000 [.ieerinnnnnnnns 3,000 [o..iiiiiiiinnnns (U 0 [ e [V PP AT 3,000 Joeerrniiiiiieinen foeeieiennnas 3,242 | 3,282 |oeeeeiiiiieeeee | cenaans
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 6,242 XXX 3,000 3,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX
5989999997. Total - Common Stocks - Part 4 6,242 XXX 3,000 3,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 3,000 XXX
5989999999. Total - Common Stocks 6,242 XXX 3,000 6,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX
5999999999. Total - Preferred and Common Stocks 6,242 XXX 3,000 6,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX
6009999999 - Totals 815,806,267 XXX 828,663,831 820,667,418 1,954,601 233,557 0 2,188,158 0 830,507,889 0 (14,844,283) (14,844,283) 17,516,640 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 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
CUSIP 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
CLI FUNDING LLC CLIF_20-1A Series 144A
12563L-AN-7 .. [2.080% 09/18/45 .....oeveeereiieeeeeeniaees | s ..04/13/2023 .| DEUTSCHE BANK SECURITIES INC. . |..12/18/2023 . |Paydoun 742,500 |..........658,882 [.......... 742,500 |.... 742,500 |.... 1,244
49327M-3H-5 ...[KEYBANK NA  5.000% 01/26/33 . PP RN ..01/23/2023 . |KEYBANC CAPITAL MARKET .......... ..05/04/2023 .| MORGAN STANLEY . ...5,000,000 |....... 4,975,900 |....... 4,321,750 |......... 4,976,433 |....
MVW OWNER TRUST MVWOT_23-1 Series 144A
62848P-AA-8 .. [4.930% 10/20/40 ........oeoviriiiininiiniiiinn [ e ..04/04/2023 .| WELLS FARGO BANK ... .. 12/20/2023 . |Paydoun .... ...690,8% |..........690,869 ..690,894 |.... 690,894 |....
MVW OWNER TRUST MV
62848P-AB-6 .. [5.420% 10/20/40 ........eeoviiiiiiniiinniiinn [ eeenenn ..04/04/2023 .| WELLS FARGO BANK ................. .. 12/20/2023 . |Paydoun .....oevvviiiininnns fovviinines 650,253 |.......... 650,243 |.......... 650,253 |......oeeenn 650,253
MVW OWNER TRUST MVWOT_23-1 Series 144A
62848P-AC-4 .. | 6.540% 10/20/40 [ ..04/04/2023 .| WELLS FARGO BANK ... .. 12/20/2023 . |Paydoun .... ...406,408 |..........406,380 ..406,408 |.... 406,408 |....
GLOBAL SC FINANCE SRI
37959P-AC-1 ...[144A  2.260% 11/19/40 .....coovvvvnnnnnn C...... ..04/13/2023 .| ROYAL BANK OF CANADA ............ .. 12/17/2023 . |Paydoun ..oeeveiiiiiiiiinnns foviiinnnnnns 300,569 |.......... 273,048 |.......... 300,569 |............ 300,569 |..evuuniiiiinnnn [U O, 27,521 [ [U P, 27,521 |oeiiiiis [0 P [ . [ U PO [ PP 2,556 [..oiiiiiiinnnnns 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,790,624 7,655,322 7,112,374 7,767,057 0 111,736 0 111,736 0 0 (654,683) (654,683) 119,613 1,244
2509999998. Total - Bonds 7,790,624 7,655,322 7,112,374 7,767,057 0 111,736 0 111,736 0 0 (654,683) (654,683) 119,613 1,244
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

7,655,322

7,112,374

7,767,057

111,736

o

111,736

(654,683)

(654,683)

119,613

1,244
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
63044*-10-5 ........... [ENACT RE LTD ...voiieieeit et ens sttt es sttt ettt ettt nseas | | | | TR RIS N o O 120,000.000 [ovoovoiviiricien, 100.0
1799999. Subtotal - Common Stock - Other Affiliates 533,598,795 0 0 XXX XXX
1899999. Total Common Stocks 533,598,795 0 0 XXX XXX
1999999 - Totals 533,598,795
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 2023 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 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

1 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 / Tampa, FL .oocovivoiveineenie [ e e foreeeeceneeeeeeiecesieees e [ 853,024 |..XXX

Bank of New York Mellon New York, NY .....

144,842 [ XXX

Deutsche Bank New York, NY ... | e fori 881,748 |.. XXX.
0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 25,000 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 2,904,614 [ 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 2,904,614 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 0 0 2,904,614 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o..s 7,100,498 4. Aprile.fo 6,567,183 T U o 3,714,147 10.  October......[occviiiiicnnes 4,900,150
2. February...| ..o 5,062,124 5. May.....|eorereeie 1,699,671 8. AUQUSL......ooo ] 1,971,499 11.  November... .... 12,073,104
3. March 1,457,153 6. June 2,042,422 9. September 5,224,537 12.  December 2,904,614

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 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|lc|lo|lo|o|oc|o|o|lo|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 11/08/2023
U U 10/26/2023

[ 12/12/2023
12/22/2023 .
12/29/2023 .
12/26/2028 ..........

45,202,000 |..
...... 2,920,000 |..
...... 2,065,000 |..
. 67,186,000 |..
. 16,165,000 |..
.... 11,980,000 |..

8209999999.

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

145,518,000

1,147,570

8609999999 - Total Cash Equivalents

145,518,000

1,147,570

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..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2023 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

-
-

Hawaii

Kansas ...
Kentucky
Louisiana

Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire ........cccceevveennenn

New Jersey
New Mexico

South Dakota .
Tennessee

Vermont .......oocveveeiieiieiieeiceies
Virginia .....oceeeeeieeeeeeeceeeee
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 (4600000 Par)
Deposit (50000 Par) ...

Pledge for KS Special
Pledge for KY Special

Par)

Pledge

Pledge for TN Special Deposit (240000 Par) .

Deposit (210000 Par) .|...
Deposit (210000 Par) ..

for SD Special Deposit (40000 Par) ...|...

209,867

.209,053 |...

.208,615
202,273

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)

E29
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