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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,890,477,063 |...oocvrveercineeerens oo 4,890,477,063 |............ 4,948,022,014
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2.ComMMON STOCKS .....coviiiiiiiiiiiiiiccic s [ 618,654,140 [...oooviviiiciiccens oo 618,654,140 |................ 533,598,795
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 1,752,600 |...ovvoeeeeeeeeeeeeeeeeeeeeees e 1,752,600 |..ccoooveeeene 941,614
5. Cash($ .recrnnen 4,168,258 ), cash equivalents
[ J 395,108,000 ) and short-term
investments (§ ... 1,482,018 ) oo
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 5,913,875,829 |...cooveeiereeeeeee (O] 5,913,875,829 |........... 5,633,220,204
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 37,884,343 ... e 37,884,343 |....cevennne 36,077,720
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 43,750,324 |...oviiciceeene [ 43,750,324 |..cocoevennne 44,691,589
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset ..........coocoeevenenene ..936,724,013 |.. ..904,341,441 |..
19. Guaranty funds receivable or on deposit .............cocueriiiiiiiiiieieieeieeieees [ [
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 30,305,228 |.....ccovnnee 30,305,228
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 1,169,725 | 1,169,725 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 9,195,213 | [ 9,195,213 | 1,775,659
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 8,307,289 ..o 8,307,289 [ [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 6,981,326,650 |............... 944,123,683 |............ 6,037,202,967 |........... 5,753,361,461
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 6,981,326,650 944,123,683 6,037,202,967 5,753,361,461
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXPENSES .....cccvcvieiiieeeicieeetet ettt [ereaee e 8,307,011 | 8,307,011 [ 0 [ 0
2502.  AMoUNtS receivabIe ....cooiiiiiciicice s e 278 e P4 (O T 0
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 8,307,289 8,307,289 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accident year $  ...cocoveenee 188,916,984 ) oottt 462,522,541 |.ovveinnn 494,766,698
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES .........couiiiiiiiiiiiiiieiie ettt sne e [ e e re e s [oreenesee s e s e et 0
3. LOSS AQJUSIMENE EXPENSES ........vveveieieiecieteieisiesesesese st sesese s s s st e s s s s e ses et et s ansese s et s s s seses et ssssnsssesesssssnsesesessssssnsesesssnaaesecectsensnranees 9,201,019 [ 9,541,853
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiiiiieiiereiiiiieeeie ettt sse b nse s b ssnssse s s |ocecees e eeneen 28,155,992 |...corinee 36,234,810
6. Taxes, licenses and fees (excluding federal and fOreign INCOME tAXES) .........c.evoveurueuereeeeeeceeeeeeeeeesceeteeesesessaeseesesenssaesesssesens|oeeere s sienena 969,719 .o 4,998,052
7.1 Current federal and foreign income taxes (including $ ..........ccccc..... (161,794) on realized capital gains (I0SSES)) .....ccvvens frrrerrreriinienes 18,532,395 |....ocovienee 12,853,276
7.2 Net deferred taX HADIILY ............cceueriiieeeieecte ettt ettt sttt ettt s et ee e s et se s et esess s s ssesesesesesessssesssesesesesesssnssassseseseseseses|oerenessetebe bttt rt s s retetes [eoetrerene et bbb 0
8. Borrowed money $ ... and interest thereoN $ ..ot e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $§ ..o and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNClUdiNg $ v for medical loss ratio rebate per the Public Health Service Act) ..........ccccoceveveveveveeens foeveveinnnenn 118,863,843 |........ceve. 147,795,281
O o 1V g o= o= 0 31U o PSP SR R
11. Dividends declared and unpaid:
T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 60,285,837 |....occvevnenee 23,037,392
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.eiuiiiiiiiiiieriieiie ettt sttt ettt eesaeeseeesbeesbeesbeenneea|ere e s e s e s sttt sre s [oesseeires st e 0
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............cceuiiiiiiieiiereieiieieieie e 35,024,237 |...ovveennee 34,003,420
15.  Remittances and iteMS NOt @IIOCALE ...........c.euruririieeeeeeerise it eseeeee et e eseseae e e seseseeeeesesseseseeeaessssenseeesesesaesnsesesesesssnsnnsasas [roessssnininannanas 2,281,227 | 492,216
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns CEIIfIEA) .o.vivieeeeieee e[ [ 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates ..............ccoccoviiiiiiiiiiiiic o
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ... E e E R R R R R R R R R e R e R R e e e R e e R e e e e
21, PAYADIE fOr SECUMIHIES .......cvevviieieiteteieiieeectete ettt bttt ettt ee s s bbb ss et et e b s e st b b s s e ses bbb s ses b et s es s e st s s s s nsnsenesas 42,051,532 |...
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24, Capital notes $  ooooveviiiiiiicees and iNtErest thErEON $ ..ottt s [ o s
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 4,282,160,469 4,041,360,595
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 5,069, 173,988 4,813,796,311
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 5,069,173,988 |............ 4,813,796,311
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas (U 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 |..ovevee 4,288,747
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
B TS TW o (0TS 4 To (=Y SO ST UU S P T RSN
34.  Gross paid iN @nd CONHDUIEA SUIPIUS ..........c.c.ouiiieiieeeeeeee et et e s et ees s sseseseseaseeseaesssesasesesesssssnassnsssesssnananas|eeressseeneeenes 177,100,617 |................ 447,100,617
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........vevivieieieieeietetetetcteee ettt ettt es et et ettt besess s s ss et e sebes et esess s ssesesesesesesses s et asesesesesesssnasessnesesesesedsereseseererenis 786,639,615 |............... 488,175,786
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 968,028,979 939,565, 150
38. Totals (Page 2, Line 28, Col. 3) 6,037,202,967 5,753,361,461
DETAILS OF WRITE-INS
25071, STatUOry CONTINGENCY TESEIVE ..cuiiiiiiiiiiicicete ettt sttt st s s sesesese e e ssssenenesens |ornsenesanan 4,280,776,347 |............ 4,039,822,763
2502. Checks pending €SCREATMENT ...........oooiiiiiicecceceee ettt ettt b e ettt s s s s ssssesesesens |orese bt es e 1,384,122 | 1,537,832
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,282,160,469 4,041,360,595
2007, ettt b b £ b bt b £ e h 2o E e e R e £ R R £ R ee £ E k£ e R £ A e e R e ee ek e e eE e £ R e R e R eR £ R ee £ AR e £ AR eh £ eeeh e eeeE £ e R et e R e et e R e Rt e R et e ee ekt na bt neebeee et et e et nt bt st ettt et bttt enen [ere ettt
2902.
2003, ittt ettt e E e E £ R R £ R R £ e b et e oS E e £ R e £ SR oA £ R R £ e b £ e e b e e SR e SR E R e £ R e £ ARk e ee b e e E et E e e bR e b a e b bt na ettt e et
2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeceeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202, ettt h b E bt e b e h e E e E £ E e £ R ee £ e R ek £ ek £ e R e A4 ek e e R e £ R R e R eR £ R e £ AR b £ AR e b e eeeE e ee e R e e R e e e R e et R e Rt e b et e eb ekt naebeeeebees et et e e it na et sttt ettt ettt et enen [ebere ettt
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 770,152,869 ) ... s 772,740,537 |............ 1,035,601,765
1.2 Assumed (written $ .o 43,905 ) oo e 48,019 L 54,955 | 70,018
1.3 Ceded (written $ 202,065,347 ) ..o . ...95,361,508 |... ..137,958,088
1.4 Net (written $ 568,131,227 ) oo e 677,433,984 |............... 897,713,695
DEDUCTIONS:
2. Losses incurred (current accidentyear $  ............... 188,226,089 ):
2.1 DIFECE ..ttt e 10,814,496 |................. (1,196,505)|.....cccvnenve 22,228,875
2.2 ASSUIMEA ..ottt E bbbttt b bbbttt (21,644)/.. e (159,173) ] (111,920)
2.3 COABM ...ttt o ...26,057,648 |......ccceevnee 7,811,745 |... ... 13,286,086
..(15,264,796)|.. . (9,167,423)|...ccvnne 8,830,869
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 4,173,825 |...ocoveee 4,423,010 oo 6,377,609
4. Other Underwriting @XPENSES INCUITEA ..........c.cveveviurreuereriieesesesesesessesesesesesssesese s sssssese s s s ssssesesesens |eessseseceenns 126,020,242 |........c........ 147,127,206 |................ 199,010,943
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee |
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 482,133,393 |..ooorne 535,051,191 |orei 683,494,274
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 131,730,008 |....oeeneee. 126,547,947 |................ 172,177,327
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceeceee (161,793) ..o (22,883,218) (14,156,252) (14,797,768)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieiereieriinesisisieieteiereee s tesesee s seseses s |oeseseseenenens 108,846,875 |................ 112,391,695 |..occveennee 157,379,559
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off § ..o ) e s (O O 0 oo 0
13. Finance and service charges not included in PremilumS ...........ccoovieiieiieiieiieienee e e foe
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 1,521,367 1,004,222 996,897
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 1,521,367 1,004,222 996,897
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......cccuiuiiiiiiieieieteeeeceee et et 592,501,635 |................ 648,447,108 |.......cocene. 841,870,730
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiieeee ettt s sa e e e e aeene e e e e eneea
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 592,501,635 |................ 648,447,108 |................ 841,870,730
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 123,294,510 138,462,791 181,370,925
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 469,207,125 509,984,317 660,499,805
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 939,565, 150 1,083,871,596 1,083,871,596
22, Netincome (from LINE 20) ........ccceueueiririririsieieiereseesesesis et eseseesesessssesesesesesesssessssesesesesesssssssssseseseseses [orseresesenenea 469,207,125 |.......coee. 509,984,317 |............... 660,499,805
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ........c.cccceerenne 343,268 86,346,685 |.. 19,126,898 |... 39,706,976
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccocoverueveiiiiiieeiiereieiieeeeie s e 3,557 | (18,861)|... ... (19,525)
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ...51,294,722 |.. ...17,072,379 |... ..107,482,326
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieereieiiiieectete ittt eae bt sss bbb sn et be b ss st s s [eeeeeenececnenns (67,434,676).....cocvnnv. (87,390,574)|.............. (117,508,916)
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueueviriiriiiririeieieieeie st sieseeeeas (240,953,584) (369,315,876) (492,162,182)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 28,463,829 (7,846,647) (144,306,446)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 968,028,979 1,076,024,949 939,565,150
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.  MiSCEIIANEOUS TNCOME .....ovieieeee ettt e eete e aeeeeteesetesstesstenssaensseennenensaneseeneses|oressrenssaeneees 1,521,367 |ooooeeeeen 1,004,222 |.ooee 996,897
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 1,521,367 1,004,222 996,897
3701. Contribution to statutory contingency reServe ... o (339,801,413)].............. (369,315,876)|.............. (492,162,182)
3702. Ten-year release of statutory contingency reserve . ...98,847,829 |.
Y401 T PO PP PP PP PPPPPIN
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (240,953,584) (369,315,876) (492,162, 182)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiiciiciree ettt [eeessinessnes 606,320,936 |................ 650,200,503 |.........cc.e.. 858,609,593
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 127,626,302 |................ 121,770,681 |....ccoeeeene. 168,774,173
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,521,367 1,004,222 996,897
4. TOtal (LINES 110 3) oottt 735,468,605 772,975,406 1,028,380,663
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 17,109,803 |................. 16,311,848 |................ 22,850,066
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ................. [oeeeeeerininerninieciiineens (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 142,642,052 |....ccoenve. 168,838,881 |......ccev.. 211,634,846
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... (47,417) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb 117,453,599 143,478,280 178,248,190
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 277,205,454 328,629,009 412,733,102
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 458,263,151 444 346,397 615,647,561
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt .. ..862,178,011 |.

12.2 Stocks .............. 0.
12.3 Mortgage loans ... .0 |
12.4 Real estate ....... [P P 783,890
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents ..............cccccceceeees |oevvernecieinnencns 233,308 |.eeeeeeirerieieeniens 24,568 |...cvveiir 40,635
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 42,055,089 10,747,142 64,652
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieieeeeeeieieeteeeeeeee e ens oeesesenanans 895,250,298 |......co........ 678,127,278 |................ 758,410,502
13. Cost of investments acquired (long-term only):
LT = T PSR OTSURSPUSPS ROSIUROTR 813,742,491 |...cocooeen 560,956,007 |.......c...... 654,585,069
1312 SEOCKS ..ottt |oeiine e (U 250,000,000 |......coconeeee 500,000,000
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESEALE ...ttt e 1,828,184 |..covcvnne. 1,116,413 | 1,151,871
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 0 444 903
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 815,570,675 812,072,864 1,155,737,843
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 79,679,623 (133,945,586) (397,327,341)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveueueieieieieiereeeeeeeeeeeeeeiese e |reveseeeeeees (270,000,000).............. (157,500,000).............. (342,500,000)
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (15,607,112) (4,807,954) (9,383,287)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (285,607,112) (162,307,954) (351,883,287)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.ccccvuee. 252,335,662 |................ 148,092,857 |.............. (133,563,066)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 148,422,614 |............... 281,985,680 |............... 281,985,680
19.2 End of period (Line 18 plus Line 19.1) 400,758,276 430,078,537 148,422,614
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange — bonds (Line 12.1) ...ccooiiiiieiiiiiiiieeie ettt [oessnensesesenas (22,035,095)|................ (59,089,202) |.......ocnc.. (59,089,202)
20.0002. Non-cash exchange — bonds (Line 13.1) ..o [oevsienseiesnas (22,035,095)|........c...... (59,089,202) |......oocnve. (59,089,202)
20.0003. Contribution of Enact Re Ltd. (line 13.2) .. e | ....(195,070) .. ....(195,070)
20.0004. Contribution of Enact Re Ltd. (line 16.2) ..o (195,070)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

permitted by the NCDOI.
SSAP| FIS | FIS
# Page | Line # 2024 2023
NET INCOME
1. State Basis (Page 4, Line 20, Columns 1&3) XXX | XXX | XXX |$  469,207,125|$ 660,499,805

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 |$  469,207,125($ 660,499,805
SURPLUS
5. State Basis (Page 3, Line 37, Columns 1&2) XXX [ XXX | XXX |$  968,028979 |8 939,565,150

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 |$  968,028979($ 939,565,150

B. No significant change.

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

D. Going 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
No significant change.

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

Note 4. - Discontinued Operations
No significant change.

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

D. Loan-Backed Securities
1. Prepayment assumptions for single-class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or internal estimates.
2. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
3. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings 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 § 13,182
2. 12Months or Longer $ 27,678,396

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12Months § 18,248,834
2. 12 Months or Longer $ 550,699,899

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

J. - L. No significant change.

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

0. 5GI Securities
None



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

P. Short Sales

None

Q. Prepayment and Penalty and Acceleration Fees

None

R. The financial statements shall disclose the reporting entity’s share of the cash pool by asset type

None

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

No significant change.

Note 7. - Investment Income

No significant change.

Note 8. - Derivative Instruments
No significant change.

Note 9. - Income Taxes
In August 2022, the Inflation Reduction Act of 2022 (*Act”) was passed by the U.S. Congress and signed into law by President Biden. The Act includes a new Federal corporate alternative
minimum tax (“CAMT"), 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 $1.0 billion. For a group of related
entities, the $1.0 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 a CAMT liability. The corporation’s tentative CAMT liability is equal to 15% of its adjusted AFSI, and CAMT is payable to the extent
the tentative CAMT liability exceeds regular corporate income tax. However, any CAMT paid would be indefinitely available as a credit carryover that could reduce future regular tax in
excess of CAMT. The controlled group of corporations of which the Company is a member were not an applicable corporation in 2023 and will likely not be an applicable corporation in 2024.
The Company intends to amend its tax sharing agreement in 2025 to reflect CAMT.

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

A. No significant change.

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

On March 28, 2024, the Company paid an extraordinary cash distribution of $270,000,000 to its parent, Enact Mortgage Holdings, LLC.

C. - 0. No significant change.

Note 11. - Debt

None

Note 12. - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plans

B.-I

The ultimate parent sponsors a defined contribution pension plan and a postretirement health care benefit plan covering substantially all employees of the Company.

No significant change.

Note 13. - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A. - B. No significant change.

C. - F. Dividends and Restrictions

The Company is required to maintain minimum capital on a statutory basis. Additionally, all proposed dividends or distributions, regardless of amount and source, are subject to review
and potential disapproval by the N.C. Commissioner of Insurance (the “Commissioner”). Within that general regulatory right of review process, there are three (3) minor procedural
variances depending on (i) the amount of the dividend or distribution as well as (ii) the source thereof. As regards amount, dividends and distributions may be classified as either
“ordinary” or “extraordinary”. (1) The review standard for an “ordinary” dividend or distribution is that notice must be given to the Commissioner 30 days in advance of the proposed
payment date, during which period the Commissioner may disapprove the proposed dividend or distribution. An “extraordinary dividend or distribution” is defined by statute as one,
which combined with all others made in the preceding 12 months, exceeds the greater of (i) 10 percent of the insurer’s surplus as regards policyholders as of the preceding December
31, or (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 $220 million as of September 30, 2024,
without obtaining prior regulatory approval, although notice of the intent to pay must be provided to the Commissioner 30 days in advance thereof during which period the
Commissioner may review the dividend pursuant to statutory standards.

On March 28, 2024, the Company paid an extraordinary cash distribution of $270,000,000 to its parent, Enact Mortgage Holdings, LLC.

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”.

As of September 30, 2024, the Company had estimated available assets of $5,194 million against $3,004 million net required assets under PMIERs compared to available assets of
$5,024 million against $2,967 million net required assets as of June 30, 2024. The sufficiency ratio as of September 30, 2024, was 173%, or $2,190 million, above the PMIERs
requirements, compared to 169%, or $2,057 million, above the PMIERSs requirements as of June 30, 2024. The Company’s PMIERS required assets as of September 30, 2024, and
June 30, 2024, benefited from the application of a 0.30 multiplier applied to the risk-based required asset amount factor for certain non-performing loans as defined under PMIERs. The
application of the 0.30 multiplier to all eligible delinquencies provided $28 million of benefit to the Company’s September 30, 2024, PMIERSs required assets compared to $31 million of
benefit as of June 30, 2024. These amounts are gross of any incremental reinsurance benefit from the elimination of the 0.30 multiplier. The Company’s PMIERSs required assets also
benefited from a reinsurance credit of $1,807 million and $1,756 million related to third-party reinsurance as of September 30, 2024, and June 30, 2024, respectively.

G. - M. No significant change.

6.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

G. Other Contingencies
As of September 30, 2024, the Company had admitted assets of $43,750,324 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 September 30, 2024.

The Company had no material noninsurance contingencies as of September 30, 2024.

Note 15. - Leases
No significant change.

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

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

B. Transfers and Servicing of Financial Assets
None

C. Wash Sales
None

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

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

Note 20. - Fair Value Measurements
A. Fair Value Classifications
1. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of September 30, 2024:

Net Asset
Description Level 1 Level 2 Level 3 Value (NAV) Total
Bonds $ —|$ 54528413|% 10,268,574 ($ —|$ 64,796,987
Total assets at fair value/NAV $ —|$ 54528413|$ 10,268,574 ($ —|$ 64,796,987

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 value as of September 30, 2024:

Total gains and | Total gains Ending
Ending Transfers (losses) and (losses) Balance as of
Balance as of | into level | Transfers out | included in net | included in September
Description | June 30, 2024 3(a) of level 3 (b) | income (loss) surplus Purchases | Issuances Sales Settlements 30, 2024
Bonds $  3,129,9308$9,374,000 $  (947,368) $ 24,325($  (1,207,050) $ —|$ —1$ —|$ (105,263)|$ 10,268,574
Total Assets  |$ 3,129,930 | $9,374,000 |$  (947,368) $ 24325($  (1,207,050)| $ —|$ —1$ —|$ (105,263)|$ 10,268,574
(@) Transferred to Level 3 because of lack of observable market data due to decrease in market activity for these securities or movement from amortized cost reporting to fair

value.
(b) Transferred from Level 3 because of observable market data become available for these securities or movement from fair value reporting to amortize cost.

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

4. Valuation Techniques and Inputs

The vast majority of long-term bonds use Level 2 inputs for the determination of fair value. These fair values are obtained primarily from industry-standard pricing
methodologies based on market observable information. Certain structured securities valued using industry-standard pricing methodologies utilize significant unobservable
inputs to estimate fair value, resulting in the fair value measurements being classified as Level 3. The Company also utilizes internally developed pricing models to produce
estimates of fair value primarily utilizing Level 2 inputs along with certain Level 3 inputs. The internally developed models include matrix pricing where the Company discounts
expected cash flows utilizing market interest rates obtained from market sources based on the credit quality and duration of the instrument to determine fair value. For
securities that may not be reliably priced using 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 September 30, 2024:

Aggregate Fair Admitted Net Asset Value | Not Practicable
Description Value Assets Level 1 Level 2 Level 3 (NAV) (CcV)
Bonds $  4,755,409,236 | $ 4,890,477,063 | $ —|$ 4,539,053,202|$ 216,356,034 | $ —1$ —
Surplus notes nonaffiliates 2,551,834 2,233,750 — 2,551,834 — — —
Cash equivalents and short-term
investments 396,592,923 396,590,018 395,108,000 1,484,923 — — —
Total assets $  5,154,553,993 | $ 5,289,300,831 |8 395,108,000 [ $ 4,543,089,959 |$ 216,356,034 | $ —|$ —
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

The following tables set forth the Company’s assets’ Fair Value, Admitted Amount and Level of Fair Value Amounts as of December 31, 2023:

Aggregate Fair Admitted Net Asset Value | Not Practicable
Description Value Assets Level 1 Level 2 Level 3 (NAV) (CcV)
Bonds $  4,659,115,052 | $ 4,948,022,014 | § —|$ 4,351,987,502 | $ 307,127,550 | $ —1$ —
Surplus notes nonaffiliates 2,526,314 2,235,167 — 2,526,314 — — —
Cash equivalents and short-term
investments 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 | $ —1$ —

D. Financial Instruments Where Fair Value Not Practical
None

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

C. Other Disclosures
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.

Effective January 1, 2024, the Company increased the ceding percentage on its previously announced quota share agreements with Enact Re from 7.5% to 12.5%.

On March 28, 2024, the Company entered into a quota share reinsurance agreement with Enact Re at a 12.5% ceding percentage, which provides on a portion of current and
expected new insurance written for the 2024 book year, effective January 1, 2024.

On June 25, 2024, the Company executed an excess-of-loss reinsurance transaction with a panel of reinsurers, which provides approximately $90 million of reinsurance coverage on a
portion of existing mortgage insurance written from July 1, 2023, through December 31, 2023, effective June 1, 2024.

D. - F. No significant change.

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 — —
b. ILS Contracts as Ceded Insurer 38 579,536,957
c. ILS Contracts as Counterparty — —
2. Assumed Insurance Risks
a. ILS Contracts as Issuer — —
b. ILS Contracts as Ceded Insurer — —
c. ILS Contracts as Counterparty — —

H. No significant change.

Note 22. - Events Subsequent
None. Subsequent events have been considered through November 8, 2024.

Note 23. - Reinsurance
No significant change.

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

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

Note 25. - Changes in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2023, were $504,306,581. For the nine months ended September 30, 2024, $21,010,177 was paid for incurred loss and loss adjustment expenses attributable
to insured events of prior years. Prior year reserves decreased $86,433 due to foreign currency translations. Reserves remaining for prior years are now $279,312,041 as a result of re-
estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $203,897,930 favorable prior year development from December 31, 2023, to September 30, 2024. The
change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding
individual claims.

Note 26. - Intercompany Pooling Arrangements
No significant change.

Note 27. - Structured Settlements
No significant change.

Note 28. - Health Care Receivables
No significant change.

Note 29. - Participating Policies
No significant change.

Note 30. - Premium Deficiency Reserves
No significant change.

6.3



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Note 31. - High Deductibles
No significant change.

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

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

Note 34. - Subscriber Savings Accounts
No significant change.

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

Note 36. - Financial Guaranty Insurance
None
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

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

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

LT E= (=N el i =Ty To L USSP PSRRI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

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

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 06/14/2023

By what department or departments?
North Carolina DepartMeENnt Of INSUFANCE ..........iiuiiiiiiieii ettt ettt ettt a et h e e eh e e eb e e bt e bt e a bt e a bt ea bt eae e ea e e ehe e ebe e b e e b e e bt enbeenbeemnesneesnnenneas

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

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

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

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e Yes[ ] No[X]

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

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

[ 1T N[ T NA[X]

]
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e 8,081,185
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ... R
Preferred Stock ...

Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

LOLHLe e

Yes[ 1 No[X]
] No[ 1 NALX]
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21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1 2
Name of Custodian(s) Custodian Address

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee.
If yes, give full information relating thereto:

Yes [

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

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

1 2
Name of Firm or Individual Affiliation

Managed Internally
Pacific Investment Management Company, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?...........ccooiiiiriiiiii

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........ccooeviviiiiiiiicncicee

Yes [

Yes [

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

table below.

X1

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]

1 2 3 4

Central Registration
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

104559 ..o Pacific Investment Management Company, LLC ........cccccevveennnen. 549300KGPYQZXGMYYN3S ........ SEC o

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

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

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 SECUNLIES? .........ooiiiitiiiiiii ittt ettt ettt ettt e sae e sheesb e e sbe e be e bt eabeeabeeseeeneesaeesaeesbeesbeenbeens

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? .............cccceieie.

7.2

Yes [

Yes [

Yes [

Yes [

X1

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oeivvvtetceeeee ettt ettt e et et et ete s s e e e es et et ete s et eseas s eses e s et esesesess s es et et e s eseseseases a2 s et et e s eseas s eses e s et et eseseae s s es st et eseseas s s £E Rk eEee et ee e b bbbttt n bbb %
A oto TS ot g = 1T 4 T=T gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... .
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo forriis 10,136,633 |.............. 10,477,584 |....coooveee 536,495 |...cccvvveee 130,968 |.............. 4,624,318 |............... 5,650,773
2. Alaska ......cccocoeeeeee . AK | Lo oo 1,227,317 oo 1,247,873 | 119,352 [ 9,195 [ 604,145 |............. 1,135,727
3. Arizona......ociiit. AZ e [N ISR 29,555,500 |.............. 27,651,454 |.................. 448,813 [ 11,914 (... 15,800,537 |............. 12,171,285
4. Arkansas ... . AR s Lo e 3,536,001 |...covnnnene 3,395,610 |oooveee 123,229 | 91,011 | 1,826,119 |.............. 1,623,315
5. California .......cccceceeece.. CA | [ I 86,480,209 |.............. 79,297,455 |....oceee 1,147,785 |oovee 763,244 |............. 58,263,680 |.............. 57,825,007
6. Colorado ....... L. ....18,387,914 |. ....17,189,655 |. 541,445 |.. 176,151 |.. .. 7,494,587 |.. .. 7,052,874
7. Connecticut ........ccc..... CT e [ I 10,864,069 |............ 10,954,048 |.................. 151,515 | ... 319,377 | 7,540,809 |............... 7,625,582
8. Delaware ............cc.ec.... DE |eeeiis Lo e 2,277,804 |............... 2,284,919 | 44844 37,009 |............... 2,643,766 |............... 2,108,008
9. District of Columbia .....DC |-......... Lo e 1,475,535 | 1,362,843 | 23,665 | (402 2,022,391 | 1,911,001
10.  Florida .....ccocovevviiens FL [ Lo forrd 63,900,944 |.............. 59,585,309 |...cooorvrirne 993,065 |............... 1,104,270 |............. 52,435,765 |............. 41,748,095
11.  Georgia . .. GA L. 26,874,805 |.. 25,109,448 |.. 111,684 |.. ....(3,193)].. 18,258,059 |.. 17,095,379
12.  Hawaii ... LLHE Lo e 2,447,656 |............... 2,407,937 |oooveeee (3,262)]...ccvvernns 147,982 |............... 2,486,660 |............... 2,394,409
13. Idaho..... LD [ Lo e 5,049,307 |.....c.c...... 3,973,512 [ 146,920 |.....ocovve (3,602)].............. 1,683,637 |..ccocvne. 1,782,879
14, lNOIS ..o | I RO [ ESUS FT 37,310,942 |.............. 36,581,925 |....ccceee 1,481,487 |.............. 2,667,695 |.............. 28,780,934 |............ 28,656,388
15. Indiana ......cccccoeeenne IN e Lo forriis 19,475,180 |.............. 18,210,973 |..................399,384 |.................158,244 |............ 8,831,073 |............... 8,395,308
16. lowa ...... A L. ..5,724,854 |.. ..5,165,810 |.. ..2,403,288 |.. .. 2,497,058
17. Kansas .. L KS Lo e 8,457,565 |............... 8,674,686 |.................... 95,836 |................... 48,185 [............ 2,881,360 |............... 3,109,778
18. Kentucky ... CKY e Lo e 5,614,705 |.............. 5,237,771 802 |l 2,915,741 | 3,087,474
19.  Louisiana ........c.ccoceeene LA [ Lo e 8,121,017 | 8,285,545 | 367,082 oo 495,260 |............... 8,219,126 |.............. 7,660,827
20. Maine ....ccooeveeiies ME [ooenee. Lo e 2,168,514 |...cocccee 2,193,013 | 182,534 .o 89,742 | 1,385,352 |...ococveen 1,703,250
21. Maryland ....... ... MD L. .18,227,784 |.. .17,708,686 |.. ..644,581 |.. . 12,974,552 |.. 14,532,367
22. Massachusetts . L MA | Lo forriis 13,855,243 |............. 12,969,868 |.......ccccoeenve 397,690 |.coieenen 166,504 |............... 9,278,703 |............... 8,308,453
23. Michigan ....... ML e Lo forriis 31,079,145 |............. 29,562,589 |....cccceveencee 774,708 | 778,074 |.............. 13,406,147 |.............. 12,631,960
24. Minnesota .........cccccune MN [ [ I 12,252,089 |........c.... 11,897,766 |...coooveeeeenene 385,019 [ 227,545 |............... 7,122,539 | 7,055,588
25.  MissisSippi ....ccccceeriene MS | Lo e 3,094,304 |............... 3,289,539 | 203,331 | 199,627 |............... 2,523,675 |..cocvevee 2,364,099
26. Missouri .... ...MO | L. .11,871,986 |.. .11,216,836 |.. ..253,554 |.. ..5,225,207 |.. ..6,505,629
27. Montana .... W MT e Lo e 1,710,873 | 1,856,963 |.......ccve..... 61,982 | (1,155) e 827,617 oo 817,940
28. Nebraska .. .NE | Lo e 2,966,713 |...cooneeee. 2,855,460 |...ocoovevere 117,022 [ 13,290 | 1,068,261 |.............. 1,315,235
29. Nevada ... NV o Lo forriis 13,072,361 | 9,762,695 586,722 |.............. 7,100,172 |oeeen 7,703,272
30. New Hampshire .......... NH [ Lo e 4,377,970 |.ooooennee 4,310,468 (22,391) v 1,552,801 |.............. 1,387,236
31. New Jersey ...... L. .17,063,011 |.. 16,548,666 |.. .. 1,237,657 |.. .. 1,421,483 |.. 17,525,746 |.. 22,284,865
32. New Mexico ................NM [.......... Lo e 3,813,917 .o 3,670,995 | 151,973 [ 136,969 |............... 1,572,832 |.cocvene 2,283,545
33. New YorK ....cccoeeveeee. NY [ [ ESUS FT 37,486,975 |.............. 37,045,636 |............... 1,925,276 |.............. 1,807,261 |............. 53,389,310 |.............. 59,830,201
34. North Carolina ............NC [.......... [ IS 24,702,576 |............. 23,798,307 | 174,183 .o 236,247 |.cocvrnn 9,801,573 | 9,636,407
35. North Dakota ..............ND  [.......... Lo oo 2,921,463 |............... 2,995,812 | 235,984 [ [0 R 1,058,188 |.............. 1,195,485
36. Ohio ...ccceenee L. 23,155,626 |.. 21,608,239 |.. ..871,59 |.. , 11,304,447 |.. 11,337,454
37. Oklahoma ........c.eoee... OK [ Lo oo 6,540,421 |.............. 6,866,372 |...ococvevere 169,987 |...coeveenee 356,492 |.............. 3,816,595 |....cocoeee 3,690,026
38. Oregon ........ccceceeeeeeen. OR [ Lo e 8,066,719 |......co...... 7,688,305 | 179,446 |.................. 110,156 |...oocove 4,293,338 |............... 4,971,546
39. Pennsylvania ............PA |[........ [N ISR 24,198,416 |............. 22,899,114 | 955,515 [ 818,402 |............ 15,494,510 |.............. 15,583,566
40. Rhode lsland ............ Rl |oecene Lo oo 1,755,863 |...ococvvee 1,761,212 | (6,544) v 3,187 | 1,131,917 | 1,285,278
41. South Carolina . ...SC L. 12,301,872 |.. 11,737,935 |. ..6,311,450 |.. .. 6,267,037
42. South Dakota ... .SD | Lo e 1,447,253 | 1,509,627 425,337 o 344,038
43. Tennessee ... TN e Lo forriis 13,882,229 |............. 13,395,031 [..cocveeee 132,624 | 11,346 | 5,521,104 |.............. 5,650,305
44, TexXas ....ccccevveveviie TX e [ IS 68,708,175 |.............. 65,216,513 |.............. 1,837,480 |.ocvcvvee 622,522 |............. 43,425,787 |.............. 36,597,381
45, Utah ...ccoocoeeeeeeeee. UT e Lo oo 9,787,679 |............... 8,415,169 (2,069)]....cccoeveee 4,384,753 |............... 5,066,315
46. L. ..2,127,532 |.. .. 2,376,204 |.. . . .. 37,776 .. 528,879 |.. 866,618
47. Virginia ....c.oooeveeveeeee . VA e [ IS 16,035,082 |............. 15,521,964 |......cocvvvee 126,69 |.................... 84,530 |.cconnene. 7,354,536 |............... 7,244,128
48. Washington ............... WA |......... [ IS 21,870,311 |.......... 21,096,819 |....ccccvevvee 631,060 |...ccvevneee 479,517 | 10,736,455 |.............. 11,944,760
49. West Virginia ............. WV | Lo oo 2,259,540 ... 2,148,457 | 157,357 |eeeiee 136,690 |...ccvevnee 968,947 |.............. 1,015,612
50.  Wisconsin ......ccoeeeee. W e Lo oo 9,226,118 |.............. 9,373,171 [ 130,395 ..o 182,001 |............... 4,064,803 |............... 4,213,778
51. Wyoming L. ..1,002,087 |.. ..1,110,989 |.. .. 75,190 |.. ... (1,010)].. ..709,247 |.. ..622,961
52.  American Samoa ........ AS |.......... Nerreres e e et e
53. Guam ....cccceeeeeeeeee. GU [ Nerrees e e eeees e o [ [t
54. Puerto Rico ................. N e [ [ o o
55. U.S. Virgin Islands L 125,098 .o 335,586
56. Northern Mariana
ISlands .....coveeeeeeeeee e MP [N i [ o [ [
57. Canada .....ccccceeveeeeeeee. CANJccNo Lo [ [ o [
58. Aggregate Other Alien OT , , 719,645
59. Totals XXX 770,152,669 731,509,592 21,259,131 16,477,832 496,845,513
DETAILS OF WRITE-INS
58001. MEX MeXico .....ccccvvvnvcvcedfonnnns D, 0.0 G RO 195,935 [ [ 13,446 | [ 719,645 [
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 195,935 0 13,446 0 719,645 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.cocevevvevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 5
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STATEMENT AS OF SEPTEMBER 30, 2024 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. o Genvor
Global Organiza’rional Chart Denates Insurance Company (NC) 88-30300341 (\/F:;J;;g;‘?gzss
As of September 30, 2024

Common Stock Ownership Only - 100% unless otherwise indicated

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

CareScout Genworth Holdings,
Insurance
Inc. (DE)
Company [NC) 33-1073076
56-1311049
0/.6
| I T | 81.60%
Genworth Financial CareScout
. " Genworth North
\memchonc\ Holdings, Inc. America Corporation Enact Holdings, Inc.
Holdings, LLC (DE; (WA) 91-1277112
(DE) 55-0848642 92-2164426 46-1579166
3
99.9876% %' | %°
99.9999% CareScout, LLC p—— — — - - 99.99%
(DE) apita enwor Genworth Life HGI Annui United Pacific Genworth
Genworit Seguros Genworth Financil Genworth 04-3401260 Brokerage Financial Insurance service Structured Settlement | | Financial India
Vronaao e Asia Limited Servicios, S. de Corporafion (WA) Agency, Inc. Company (DE) Comoration (DE) Company (FL) Private Limited 4
vienda, S.A. de HKG) RL. de C.V. [MEX) 91-1143830 (VA) 54-1304309 91-6027719 04-3193403 23-2571379 (IND) Enact Morigage Genwaorth Financial
C.V. (MEX) Holdings, LLC . .
(NC) Mavun.ﬂus Holdings
69955474 Limited (MUS)

l l | | . . Enact Mortgage N .
Genworth Life and Genworth Enact Residential Enact Financial Insurance Eniguilgsgg ial
Annuity Insurance GLIC Real Estate ity Servi GFCM LLC Insurance Services, Inc. (DE) Comporation (NC) 0

Holding, LLC (DE) Annuity Service i . Comorafion (NC)
Company (VA) 9. > (DE) Corporation (NC) 32-0098109 31-0985858
poyiid 26-3366147 Comoration (DE) 260070983 562142304 56-1775870
54-0283385 46-4037 534 6
o Enact Mortgage Enact Re Lid.
34.5% 65.5% Services, LLC (NC) (BMU)

Genworth Life 02-0731589 98-1702829

Insurance

Company of New
York (NY)
22-2882416

Enact Mortgage
Jomestowr; 0 Lokel Sponsored Capfive Mo r;JCrv(w:er‘vmtchne Insurance
Assignmen’ iver Lake Insurance River Lake . GNWLAAC Re, Inc. (NC) - Corporafion of
Company, Inc. Company VI (DE) Insurance Assigned RealEstate Newco Mayflower GLICNY Real 62-1819880 (OC) Northrgaroh'no (NC)

VA 26-3709693 Settlement, Inc. i Properties, Inc. Assignment Estate Holding, 82-4894729

(VA) Company X (V1) Holding, LLC Y 56-0729821
54-1215126 PRSP (VA) 54-1446519 (D) (VA) 36- Comporation (NY) LLC (DE)

20-2528615 3919178 13-3627179 74-3128556

Morument Lane Monument Lane
IC1,Inc. IC2,Inc.
DC

(bC) (DC)
82-4912153 82-4924650

Reflects capitalized companies only.

Does not include limited partnerships or investment companies whose “Minority Interest — Genworth Financial Mauritius Holdings Limited owns
shares are owned by individual investors or insurance companies. 42.20% of India Mortgage Guarantee Corporation Private Limited;
*.0001% owned by Genworth Hdldings, Inc. s Remainder owned by Joint Venture partners.

2No shareholders. .01% owned by Genworth Holdings, Inc.

6 8 )
%0.0124% owned by Genworth Holdings, Inc. Remainder publicly owned.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

..... 00000 .... [91-1143830 ..
..... 00000 .... |04-3401260 ..
..... 37005 ....|56-1775870 ..
..... 00000 .... [32-0098109 ..
..... 00000 .... |46-1579166 ..
..... 00000 .... [46-1579166 ..
..... 00000 .... |56-2255474 ..

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

Genwor th North America Corporation .......... Ownership.. ..|Genworth Financial,
. | Genwor th North America Corporation .. .. | Ownership.. Genwor th Financial ,
Genwor th North America Corporation .......... Ownership.. ..|Genworth Financial,
Enact Mortgage Holdings, LLC . . | Ownership.. ..|Genworth Financial,
. |Enact Mortgage Holdings, LLC . . | Ownership.. Genwor th Financial,
.. | Genwor th Holdings, Inc.1 . Ownership.. Genwor th Financial ,
. |Publicly Owned ........... .. | Ounership.. Genwor th Financial,
Enact Holdings, Inc. .....cccccoueeeniniininnne Ownership.. ..|Genworth Financial,

0001823529 .. | NASDAQ
0001823529 .. | NASDAQ

. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....ccoeeennnnns Ownership Genwor th 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 Genwor th Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 11049 .... [56-2142304 .. Enact Residential Insurnace Corporation ..... Enact Mortgage Holdings, LLC Ownership.. ..|Genwor th Financial,
............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... . | Genwor th Financial Services, Inc. .. | Ounership.. Genwor th Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Mortgage Insurance Corporation . | Ownership.. Genwor th Financial ,
............... 00000 ... |46-4037534 .. Genworth Annuity Service Corporation . .| Genworth Life Insurance Company ...... .. | Ownership.. Genwor th Financial,
............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .......... | Ownership.. ..|Genwor th Financial,
Genworth Financial International Holdings,
................................................................ 00000 . |Genworth Financial Asia Limited ................ |..HKG.... LLC eeeieeiiiiiieeiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. ..|Genworth Financial,
................................................................ 00000 80-0873306 NYSE ... . | Genworth Financial, Inc. ........... .. DE... Remainder publicly owned .... Ownership.. ..|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th North America Corporation .......... | Ownership.. ..|Genwor th Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th Holdings, Inc. .............ccccuunnnnn. | Ounership.. ..| Genwor th Financial,

Genworth Financial International Holdings,

LDE ] NIA....... Genworth Holdings, Inc. ....ccccvvvvvvvnnnnnnnns Ownership.. ..| Genwor th Financial,

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

Enact Holdings, INC. ....ccccvvvvvvvevniniinnnns Ownership
Genwor th Financial, Inc. . . [Ownership..
Genwor th Financial, Inc. . . | Ownership..

................................................................ 00000 ... [ 33-1073076 ..
. 4011 ...[Genworth Financial, Inc. ......cccoceen e 94072 ....|56-1311049 ..

Genworth Holdings, Inc. ....... .
Genworth Insurance Company ... .

. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. ..|Genwor th Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. ..|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York .| Genworth Life Insurance Company .............. Ownership.. ..|Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York |..NY..... . COMPANY e Ownership.. ..|Genworth Financial, Inc. .......cc........ e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ |..WA.....] ..... Genwor th Holdings, Inc. ..... Ownership.. ..|Genworth Financial, Inc. ....ccooeuvunnnnn [ N0 oo s
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 Genworth Financial, Inc. .....cccouvevnnnn [ N0 oo o,
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. de C.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership Genworth Financial, Inc. .....ccceeouvnnnn [ YESof oo o,
Genworth Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... |..MEX.... LLC werriieiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..|Genworth Financial, Inc. ....ccooouvnennnn [ N0 oo o,
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..|Genworth Financial, Inc. ..cooovvvneees |0l YESoc ) oeeen e
Genworth (Shanghai) Health Consulting
............... 00000 ....| weeeeeeeeennnns Services Company Limited .. Genworth Financial Asia Limited ............. |Ownership.. ..|Genwor th Financial,
............... 00000 ....|26-0070983 .. GFCM LLC oo Genwor th Life Insurance Company ... . | Ownership.. Genwor th Financial,
............... 00000 ....|26-3366147 .. GLIC Real Estate Holding, LLC Genwor th Life Insurance Company ... .. | Ownership.. Genwor th Financial ,
Genworth Life Insurance Company of New York
................................................................ 00000 ... | 74-3128556 .. | ....cceeeeeeee | eeveeiiiiiiiii | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. |GLICNY Real Estate Holding, LLC ..ooooovveieeees [La DEeeeecf oot e NTA | e eeeeeees | QUMD b o[ Genwor th Financial, Inc. weeeeeeeeeeeee [ N0 o e
Genworth Life and Annuity Insurance
................................................................ 00000 ....|20-2528615 ..  ...oeeeee | eeeeeveiiiiies | eeeeeeeeeiiiiieieeeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC ............... [..DE....f......NIA....... | COMPANY ....evuevununnnniiiiiiiiiiiiiiiiiinnnnennenees | OWNEISHIP. e eeeees o[ Genwor th Financial, Inc. ..oeeeeveeeee [ N0 L,
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

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

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

Ownership
. | Ownership..
Ownership..
Ownership

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

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

................................................................ 00000 ....|36-3919178 ..| ..eoeeeieiiees | eereieiiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Newco Properties, Inc. ...eeeeeeeeeeeeeeeeeeeeeenens [ VAo NTAL | COMPANY e | OUNETSIPL b oo [ Genwor th Financial, Inc. ..eeeeeeeeeeeen [ YES o e
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...coeeeeeeeeeeeeeeeeeeeeeeeee e e Genworth Financial, Inc. ......ccccuueeeee e N0 e
Genworth Life and Annuity Insurance

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

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

United Pacific Structured Settlement Company

................................................................ 00000 ....|23-2571379 .| tieeeveeeeeee | eeveeeiiiiiiiie | eveeeieeeeeeeeeeeeeieeeeeeeeees | vereeiiieiiiiiiessiessesessssssssesssssssssssssssssssssees | oo Floe| oo NIAL..... | Genwor th North America Corporation .......... |Ownership.....cccccccvvvveevveeeeeeeeeeeecibeeeees weeeee.[Genwor th Financial, Inc. ..eeeevvvveeeenn [ N0 i,

[ Asterisk | Explanation |




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
PART 1 - LOSS EXPERIENCE

Current Year to Date

4

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
212
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
Pet insurance
Financial guaranty

Medical professional liability - 0OCCUITENCE ........c.coceiiiiiiiiiiiieiececeee
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual ..

Comprehensive (hospital and medical) group
Credit accident and health

Vision only

Dental only

Disability INCOME .......coiuiiiiiiii e
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

Commercial auto no-fault (personal injury protection)

Other commercial auto liability ............ccooiiiiiii e,

Private passenger auto physical damage

Commercial auto physical damage .

International
Warranty ....
Reinsurance - Nonproportional Assumed Property

..799,083,992

10,814,496 |...

Reinsurance - Nonproportional Assumed Liability ............ccccocceiiiiinins

Reinsurance - Nonproportional Assumed Financial Lines ............cccccccoo Jorvennninnns D0, O ) %% R
Aggregate write-ins for other lines of business .............c..cccoeeiiiiiiiiinnnn 0 0
Totals 799,083,992 10,814,496

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

21 Allied Lines ....

2.2 [V LB L] o) (=N o 1= o7 o PSPPSRSO

2.3 Federal flood ..........ccciiiiiiii e

24 R EAV= L S o (o] o TSRS PRR PPN

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

5.1 Commercial multiple peril (non-liability portion) ..

5.2  Commercial multiple peril (liability portion)

6. [V lo g (e E= T TN o U E=T =T o YOS USRURORR

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

9.2 PELINSUTANGCE .......cceiiiiii e
10. FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims-made .
12. Earthquake
131 Comprehensive (hospital and medical) INIVIAUAL .............cccoiiiiiiiii e [ 0 oeereeeeeeeeeeeeeeeereeeeeeene [
13.2  Comprehensive (hospital and MediCal) GroUP ..........ccciiiiiiiiiiinei e [ 0 e [
14. Credit acCident @Nd NEAIN .............c.oiiiiiieieeeecece ettt sesess oottt 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.1 Vision only
15.2 Dental only
15.3 Disability income
15.4 Medicare supplement
15.5  Medicaid Title XIX .....ciiiiiiiiiiiiiiiiic b [er e 0 e [
15.6 MEdICare Tile XVIHI ...ttt b e bbbt e b e emtesaeesmeesbeesbe e b foe s s s s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e 0 e [
15.8 Federal employees health benefits Plan ............ooiiiiiiii e s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.9  Other health ........ccciiiiii e
16. Workers’ compensation
171 Other liability - occurrence .
17.2  Other liability - claims-made
17.3 EXCESS WOTKEIS’ COMPENSALION .....viiviiiiiiiiiiiie it iieestee st e it esie e aesseesteesteesbeesteesbeenbesnsesnsesneesseesseesseesbeesbeesbeeste e bt ebeene e 0 e o
18.1 Products liability = OCCUITENCE .......c..oiiiiiiieee et sme s e 0 oeereeeeeeeeeeeeeeeereeeeeeene [
18.2 Products liability - ClaiMS-MAaAE .........ccoiiiiiiiiiii e [ 0 e [
191 Private passenger auto no-fault (personal injury protection) ...........cccoceieerienienninnienieeie e e 0 oeereeeeeeeeeeeeeeeereeeeeeene [
19.2  Other private passenger auto lability ............cccoiiiiiiiiii e

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability
211 Private passenger auto physical damage
21.2  Commercial auto physiCal dAmMAGE ...........ccueiiiiiiiiiiiieieeee e 0 e [
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et 0 oeereeeeeeeeeeeeeeeereeeeeeene [
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt 0 e [
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 260,084,199 770,152,669 731,702,728

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PIIOT oo oo 105,532 [ 2,488 | 108,020 |ovovevreeeeeen 10,959 [ 298 11,257 050,968 [ 18T | 2,325 [ B3ATA | (43,605) ... 316 o (43,289)
2. ... 132,431 |.... 132,712 ... (84,157)].... ....(83,794)
3. Subtotals 2022 + Prior ..........co..feeereiennne. 237,963 | 2,769 [ 240,732 (127,762) (127,083)
4, 2023 e 237,794 | 25,783 [ 263,577 183,138 [ (78,869)|.....cccvererres 1,967 oo (76,902)
5. ....475,757 |.... ....504,309 |.... ....249,238 |.... ....27,263 |.. ..279,313 |.. (206,631) .. (203,985)
6. XXX XXX oo [ e XK o897 [ 397 | XXX oo [ 161,638 , 192,411 | XXX XXX
7. 475,757 504,309 249,238 188,901 33,585 471,724 (206,631) (203,985)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 939,565 Line 7 Line 7 Line 7
1. (43.4) 2. 93 3. (40.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (21.7)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

Bar Codes:

resieea upue Sement Bosmen dertter =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
3 8 4 5 8 2 0 2 4 4 9 0 O

oppement e Sehecue TRosmen ferier 2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II|
3 8 4 5 8 2 0 2 4 4 5 5 0

e e S Swppement besument Gerfier =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II|
3 8 4 5 8 2 0 2 4 38 6 5 0

e e Suppiement bessment Gertier = |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II|
3 & 4 5 8 2 0 2 4 5 0 5 0

o
—

0 3

0 3

0 0 3
o 0 3

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 Of PIrIOF YEAT ..........cvcvevcveveeeeieieieieieteeeeeeeee ettt s st s e s s sesesesesesesnanas [ereseeeneseseeeaeaens 941,614 [ 1,561,189
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals (157,724)
5. Deduct amounts received on disposals 783,890
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .. 1,752,600 |... .. 941,614
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 1,752,600 941,614
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 2,235,167 2,236,927
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 2,233,750 2,235,167
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 5,481,620,809 |............ 5,055,799,628
2. Cost of bonds and stocks acquired 835,777,586 |............ 1,213,869, 341
3. Accrual of discount 4,848,245 |.................. 5,029,133
4. Unrealized valuation increase/(decrease) 86,689,953 ... 41,382,524
5. Total gain (loss) on disposals ..(23,042,624)]... ...(14,844,283)
6. Deduct consideration for bonds and stocks disposed of 874,209,453 815,806,267
7. Deduct amortization of premium 2,549,660 3,951,927
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,509,131,203 5,481,620,809

SI101




AV

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 2,971,067,733 |....c.ovevnvee 214,933, 117 | 180,715,334 | 2,413,420 |............ 2,995,504,601 |............ 2,971,067,733 |............ 3,007,698,936 |............ 3,048,919,971
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,746,172,170 |...coenveee. 189,902,628 |................ 97,269,730 |...cvvveeneee (19,341,910)]............ 1,817,141,481 |............ 1,746,172,170 |............ 1,819,463,158 |............ 1,814,093,226
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 48,434,383 | [V [V 16,362,604 |................ 86,534,197 |.cevrine 48,434,383 |.....cooenve. 64,796,987 |...cceevenne 85,008,817
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (L RN
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V [V [V
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0 0
7. Total Bonds 4,765,674,286 404,835,745 277,985,064 (565,886) 4,899,180,279 4,765,674,286 4,891,959,081 4,948,022,014
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 4,765,674,286 404,835,745 277,985,064 (565,886) 4,899,180,279 4,765,674,286 4,891,959, 081 4,948,022,014
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 1,283,539 ; NAIC2 $ ooovevveecae, 198,479 : NAIC3 $ oo 0 NAICA $ oo, 0 ; NAIC5 $ oo 0 ; NAICE $urvreerereeeeeeean 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,482,018 XXX 1,471,805 10,250 9,705
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiieiieeeeee ettt et sttt sae e e eeeneen [eeaesae s s s [V TR

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON AISPOSAIS .........ccouiiiiiiiiiiiie ittt b e bt ettt e be e et saeesaeesbeesbeesbeesbeebeenbeennesnnes [onesinessnssasesaesiaessaesaesns [oaesseseese e s

7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 1,482,018 | 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 1,482,018 0

S103




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 145,518,000 |............... 280,552,000
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,098,640,000 |............ 1,213,722,000
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 849,050,000 |............ 1,348,756,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiriiirrererereeeeeeeeieieeseeeeeesenens [ereeeeeeeeeenens 395,108,000 |....ccenve. 145,518,000
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 395,108,000 145,518,000

S108
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
1579 54TH ST WASHOUGAL . 08/02/2024 .......... CMG MORTGAGE, INC. erreeeeeeemnnieeeeemnnie e e e e eenne e e e e eeen e e e e ennne e e eeenes 528,680
5917 N ORLEANS ST ... .| AURORA ..... ... 08/27/2024 .. . | KBHS HOME LOANS, LLC .. ...515,207 |..

16841 SE FRANKLIN ST .. ....| PORTLAND 09/19/2024 CALIBER HOME LOANS
0199999. Acquired by Purchase 1,442,078 0 1,375,400 0

0399999 - Totals 1,442,078 0 1,375,400 0

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 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- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Disposal Disposal Disposal Disposal brances Incurred

Description of Property i Name of Purchaser iati Recaan (11-9- 10)

0399999 Totals




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO02, EO3
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 3

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

X93622-Gl-8 . .
X93622-GS-5 .........
Y210D1-AB-7 .........
Y3907G-BH-7 .
Y7141B-AA-1 .

.. HUNGARY REPUB OF

6.250% 09/22
HUNGARY REPUB OF  5.500% 03/26

DUA CAPITAL LTD

1.658% 05/11/26
.| ITAC INCHEON INTERNATIONAL AIRPORT
.| PT FREEPORT INDONESIA FREEPORT

/32 ...
/36 ...

1.250% 05/04/26

INDONESIA PT  4.763% 04/14/27

o

07/02/2024
07/02/2024
07/10/2024
07/02/2024
09/27/2024

Goldman Sachs International
Goldman Sachs International ...
BNP PARIBAS S.A. ...........
Morgan Stanley & Co LLC
Citigroup Global Markets .

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912828-4V-9 ......... US TREASURY TREASURY NOTE  2.875% 08/15/28 ......ceeeeeruusreermennareernnnnnsseerennnnnsseernnnnnaes | seeerennnnnnnes Joennnd 07/02/2024 ..... BANC OF AMERICA SECURITIES LLC ...ieeevuuuuseernnuunaaeennnnnsaaeennnnnsasanennnnssseeennnnnssseennnnnsns |reernnnnnsseernnnnnsseesnnnnnneseee Joerennnssseernnnnnseees 5,446,481 |..oovuiiiiiiiiis 5,791,000 1.
0109999999. Subtotal - Bonds - U.S. Governments 5,446,481 5,791,000
BGW3NM-GO-2 .........[ABU DHABI GOVT INTL ABU DHABI GOVT INTL  3.125% 05/03/26 .. C.. 07/02/2024 ..... SOCIETE GENERALE (SOGEFRPPHCM) s ..500,000 |... 1.
BGW3R4-0K-3 . .. [SMALL & MEDIUM BUSSINESS CORP  2.125% 08/30/26 . C.. 07/02/2024 MORGAN STANLEY CO INC NEW YORK (MSNYUS33) 468,850 500,000 |. 1.
BGW7AC-GC-3 . ..| ROMANIA (REPUBLIC OF)  6.375% 01/30/34 ........... C.. 07/02/2024 J P MORGAN SECURITIES PLC (JPMSGB2LMOS) .. 498,745 500,000 |. 2.
BGWOBD-AE-3 . ..|PHILIPPINE REPUBLIC OF MAJAPAHIT HOLDING BV ~ 7.875% 06/29/37 C.. 09/27/2024 JP MORGAN CHASE/JP MORGAN INTL 1,056,987 |. .900,000 2.
00402D-2C-8 . ..|ABU DHABI DEVELOPMENTAL HOLDIN Series 144A  4.375% 10/02/31 . C.. 09/25/2024 JP Morgan Securities Plc ... 1,987,140 |. 2,000,000 1.
00723L-28-4 . ..| ADNOC MURBAN RSC LTD Series 144A  4.500% 09/11/34 ........... C.. 09/04/2024 JP Morgan Securities Plc .... ..792,000 |. .800,000 1.
06237M-AC-7 . ..| BANK GOSPODARSTWA KRAJOWEGO Series 144A  5.750% 07/09/34 C.. 07/01/2024 Citigroup Global Markets Limited .. 1,484,415 |. 1,500,000 1.
465077-AL-9 . ..| ISRAEL ELECTRIC CORP LTD Series 144A  4.250% 08/14/28 C.. 09/27/2024 GOLDMAN SACHS INTL LONDON (GSILGB2X) .. 193,450 |. ..200,000 |. 2.
698299-BY-9 . .. |PANAMA REP OF  8.000% 03/01/38 ....... C.. 07/02/2024 MARKETAXESS CORPORATION .. 1,044,940 |. ,000,000 |. 2.
715638-AP-7 . ..| PERU THE REPUBLIC OF  8.750% 11/21/33 . C.. 07/10/2024 Goldman Sachs & Co. LLC .. 367,170 |. ..300,000 |. 2.
715638-AU-6 . ..| PERU THE REPUBLIC OF  6.550% 03/14/37 . C.. 07/02/2024 Jefferies LLC ......... 1,066,000 |. ,000,000 |. 2.
715638-EB-4 . ..| PERU THE REPUBLIC OF  5.375% 02/08/35 . C.. 08/01/2024 BofA Securities, Inc. 1,199,148 |. ,200,000 |. 2.
71567R-AR-7 . ..| PERUSAHAAN PENERBIT SURAT BERH PERUSAHAAI C.. 07/02/2024 Deutsche Bank AG London .. 464,750 ..500,000 |. 2.
T7586R-AV-2 . ..| ROMANIA (REPUBLIC OF) Series 144A  5.750% 03/24/35 .... C.. Goldman Sachs International 595,758 ..600,000 |. 2.
80414L-2N-4 . .| SAUDI ARABIAN OIL CO Series 144A  5.250% 07/17/34 ..... C.. Citigroup Global Markets Limited .. 993,400 ,000,000 |. 1.
91087B-AK-6 MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  4.750% 04/27/32 .. C.. 09/26/2024 ..... MARKETAXESS CORPORAT ION 193,318 |. 200,000 |... 2.
91087B-AR-1 MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  3.500% 02/12/34 C.. 07/02/2024 ..... Deutsche Bank Securities Inc. 811,600 |. ,000,000 |... 2.
91087B-AV-2 . ..|MEX1CO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  6.350% 02/09/35 .. C.. Barclays Capital Inc. ........ ,002,500 |. ,000,000 |. 2.
91087B-AZ-3 . .| MEX1CO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  6.000% 05/07/36 C.. Deutsche Bank Securities Inc. ..971,300 |. ,000,000 |. 2.
BRYGWP-UE-4 MAGYAR EXPORT IMPORT BANK ZRT  6.125% 12/04/27 C.. 07/02/2024 ..... INTESA SANPAOLO SPA (BCITITMM) .. 300,300 |. 300,000 |... 2.
G29511-AC-9 EIB SUKUK COMPANY LTD EI SUKUK COMPANY LTD  1.827% 09/23/25 .... C.. 07/02/2024 ..... UBS AG London 287,247 |. ..300,000 |... 1.
G37050-AJ-6 . ..| GACI FIRST INVESTMENT CO  5.250% 01/29/34 . C.. 09/27/2024 JP Morgan Securities Plc .... 700,000 |. 1.
G7302V-LL-6 . ..|QNB FINANCE LTD  1.625% 09/22/25 ......c.ouuennn. C.. 07/10/2024 Standard Chartered Bank, London . .. 286, ..300,000 |. 1.
L15669-AA-9 . ..| CHILE ELECTRICITY LUX MPC SARL ~ 6.010% 01/20/33 C.. 08/22/2024 Santander US Capital Markets LLC ,513,800 |. ,482,500 |. 1.
M0153A-AA-6 . ..| ABU DHABI PORTS COMPANY PJSC ~ 2.500% 05/06/31 ..... C.. 07/02/2024 Citigroup Global Markets Limited ..507,600 |. ..600,000 |. 1.
M60170-Al-3 . ..| ISRAEL ELECTRIC CORP LTD Series 144A  3.750% 02/22/32 C.. 08/23/2024 Barclays Bank PLC ................ ,255,650 |. ,500,000 |. 2.
M6320U-AD-1 . ..| SAUDI ARABIA - KINGDOM OF  3.250% 10/26/26 ... C.. 08/23/2024 Goldman Sachs International . ..500,000 |. 1.
M6320U-CB-3 . ..[SAUDI ARABIA - KINGDOM OF  4.875% 07/18/33 C.. 07/10/2024 Morgan Stanley & Co. International PLC 300,000 |. 1.
M6320U-CG-2 . ..|SAUDI ARABIA - KINGDOM OF  5.000% 01/16/34 .. C.. 07/02/2024 Barclays Bank PLC .... 500,000 |. 1.
M8180A-AC-2 . ..| QATAR PETROLEUM QATAR ENERGY  1.375% 09/12/26 C.. 07/10/2024 CREDIT AGRICOLE CORP & 1.
M8220V-AA-2 . .| RUWAIS POWER COMPANY PJSC RUWAIS POWER CO PJSC  6.000% 08/31/36 C.. 09/27/2024 JP Morgan Securities Plc .... 2.
XOR483-BD-3 . ..|BULGARIA GOV OF  5.000% 03/05/37 ........ccvvvnnnns C.. 09/05/2024 Deutsche Bank AG London 2.
X5S5VD-BM-0 . ..|MFB MAGYAR FEJLESZTES| BANK ZR  6.500% 06/29/28 C.. 07/02/2024 INTESA SANPAOLO SPA .. 2.
X7360W-CA-8 . ..|ROMANIA (REPUBLIC OF)  3.625% 03/27/32 ..... C.. 07/02/2024 Societe Generale Paris . 2.
X7360W-CQ-3 . .| ROMANIA (REPUBLIC OF)  7.125% 01/17/33 C.. 07/02/2024 JP Morgan Securities Plc . 2.
C.. 2.
C.. 2.
1.
1.
2.
1.

Y8850A-M-2 .........

TNB GLOBAL VENTURES CAPITAL BH

3.244% 10/19/26

eoe

07/10/2024 .....

Jefferies International Ltd, London ....

0309999999. Subtotal - Bonds - All Other Governments 31,926,811 299,318
38611T-DL-8 .... ..|GRAND PARKWAY TRANSPORTATION C GRAND PARKWAY TRANSN CORP TEX  3.236% 10/01/52 .... WELLS FARGO BANK . eeetueieeiinunnseeennnuassaeenneassaeennniaseennnnnaaseeennnnanssesnnnnnsssesnnnnnnsene |reernnnnnsseennnnnnsseennnnnnnereee |oerennnssseernnnnnseees 3,112,475 o 4,165,000 |... . 45,407 |1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,112,175 4,165,000 45,407
026650-FL-0 . ..| AMERICAN HONDA FINANCE CORPORA ~ 5.050% 07/10/31 .. BANC OF AMERICA SECURITIES LLC 2,999,130 |. 3,000,000 |.

026650-FQ-9 . ..| AMERICAN HONDA FINANCE CORPORA  4.400% 09/05/29 .. DEUTSCHE BANK SECURITIES INC. 4,994,000 |. 5,000,000 |.

05565E-CS-2 . .. |BMW US CAPITAL LLC Series 144A  4.850% 08/13/31 .. BARCLAYS CAPITAL INC ... 4,986,200 |. 5,000,000 |.

120568-BF-6 . ..|BUNGE LIMITED FINANCE CORP BUNGE LIMITED FINANCE CORPORAT SMBC NIKKO SECURITIES Al . 4,984,200 |. 5,000,000 |.

12515P-AC-1 ......... CCG RECEIVABLES TRUST CCG_24-1 Series 144A  5.080% 03/15/32 .....cceevrrmieereemmnninreeennninees | vevvviniinnnns feennd 08/06/2024 ..... J.P. MORGAN SECURITIES INC .eeeeeeeemenneeeeemneie e e eeeene e e e eennne e e eeernnieeeeennnneeeeernnnnans eeeennnnaaeeeennnnnneeeemnnnnnenees Joermnnanereennnnnannees 5,588,661 |....cceevvnnnaneeeenns 5,589,000 |...

12515P-AD-9 ......... CCG RECEIVABLES TRUST CCG_24-1 Series 144A  5.220% 03/15/32 ...cevvvviviinnnnniiiiinniiniiiiiinnn | eeeeeeniieeens |l 08/06/2024 ..... J.P. MORGAN SECURITIES INC . 203,249,799 i 3,250,000 |...

126408-HK-2 ......... CSX CORPORATION ~ 4.300% 03/01/48 ....eeeeeeeeeeee e e eeeee e e eeeene e e eennne e e eeennnnees | oevevnnniinnnes Jonnid 09/09/2024 ..... Various 3,142,009 |eeiiiiiieeiiiee 3,505,000 |...

17327C-AU-7 ......... CITIGROUP INC ~ 5.411% 09/19/39 ..euuuuriiiiiiuiiiiiiiiiiiiiieiiiiiiiesscisnnnsessresnnnssseernnnnnsnnees | aeeeresnnnnenes |oosnnd 09/12/2024 ..... CITIGROUP GLOBAL MARKETS ... ieeeuuuiiiruunnniisiusssnisrrrsssnssssrsnssnsssssrnnsnsssssenssnnsssssnsssnns [ooseessnnsessenssnnsssssrnnnnnsnsee |reressnnssssresnnnsnnes 2,000,000 fooiiiiiinnnniiiiinnns 2,000,000
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207597-ES-0 ......... CONNECTICUT LIGHT & PWR CO CONNECTICUT LIGHT AND POWNER CO  4.950% 08/15/34 ..evvveeeeenens | eevvviniienens e 08/08/2024 ..... VAT TOUS .eeeeeie e e e eeeee e e e e e e e e e e e e e e e e e s e e e e e nn e e e e e ennnn e e e e ennnaneeeennnnnnneeeennnnnnes [reeernnnnnereernnnnanneeennnnaeees [oeeennnnneeeeennnneeees §,4783,200 |oeiiiiiiiiiiiis 4,500,000 |...
21871X-AR-0 ......... COREBRIDGE FINANCIAL INC ~ 6.050% 09/15/33 ....ooviivineiiiiiiiiiniiriinineeeciriineeseinnnnnees | eeeeeenniieeees fonnid 08/16/2024 ..... Tax Free EXChange ........cccuuuiiiiiiiiuiiiiiiiiiii e e s e snnnnneeees orerrnnnnnnnnsrrnsnnnernnnnnnnes foeernnnnnneeennnnn 2,092,624 | 2,000,000 |...
224044-CU-9 ......... [ COX COMMUNICATIONS INC Series 144A  5.450% 09/01/34 .oomeeriieiiiiiieeeeeee e eeeeene [ eevvniininnienn feend 08/15/2024 ..... WELLS FARGO BANK . e eeeieee e e e eeee e e e e eeeee e s e e e ennie e e e e emnne e e e e emnnn e e e eennnnnaneeennnnnnnes [eeeernnnnnereermnnnaneeernnnnnneeee Jreeennnnneeeeennnnnnees 2,989,410 |ooiiiiiiiiiinns 3,000,000 |...
24422E-XX-2 . .. [ JOHN DEERE CAPITAL CORP  4.400% 09/08/31 ...evviiiiiiiiiiiiiiiiiiiiiieciniisneseiniiseesnnnnnnnnnes | eeeeennnineeees fonnnd 09/03/2024 ..... MITSUBISHI SECURITIES ...ueiiiiiiiiiieiiiiiie et s e s s s rnnnn s s snnnnns [oeeernnnnnnnennnnnnnnsesnnnnnnees foevrnnnnnneeennen. 4,985,400 |, 5,000,000 |...
29379V-CG-6 ......... ENTERPRISE PRODUCTS OPERATING ~ 4.950% 02/15/35 ......eeeeeeeieeeeeeniieeeeeeenieeeeeeenneeeeeenn | eevvvvnninnnns Joennid 08/01/2024 ..... MIZUHO SECURITIES . . e 5,000,000 |...
33767B-AE-9 ......... FIRSTENERGY TRANSMISSION LLC Series 144A  4.550% 01/15/30 ..evvvviviivnnnniiiiiiiiiiiiiiiiiiiinees | eeeeeeniiieeens o 09/03/2024 ..... MORGAN STANLEY 24,993,450 i 5,000,000 |...
33767B-AF-6 ......... FIRSTENERGY TRANSMISSION LLC Series 144A  5.000% 01/15/35 ....ccevrrreieeiiiniiiieeecenniieeeeee | eevvvvniinenes e 09/03/2024 ..... MORGAN STANLEY 4,991,500 |eeveuniieeinniiens 5,000,000 |...
372460-AF-2 ......... GENUINE PARTS CO GENUINE PARTS COMPANY ~ 4.950% 08/15/29 .......cevuviviiiinnniiiiiiniiiiiniiiinns | eeeeeennieeens foannd 08/07/2024 ..... J.P. MORGAN SECURITIES INC . 4,984,800 |..cevvnniiiiiinnnnnnnns 5,000,000 |...
39154G-AD-8 ......... GREAT AMERICA LEASING RECEIVAB Series 144A  5.020% 05/15/31 . 07/16/2024 ..... WELLS FARGO BANK ... 4,999,265 | 5,000,000 |...
39154G-AF-3 . .. | GREAT AMERICA LEASING RECEIVAB Series 144A  5.280% 05/17/32 . 07/16/2024 WELLS FARGO BANK ... 2,499,674 |. 2,500,000 |.
404121-AK-1 . ..|HCA THE HEALTHCARE CO HCA INC  5.450% 09/15/34 . 08/07/2024 J.P. MORGAN SECURITIES INC . 3,694,598 |. 3,700,000 |.
42824C-BU-2 ......... [HEWLETT PACKARD ENTERPRISE CO  4.850% 10/15/31 . 09/12/2024 J.P. MORGAN SECURITIES INC . 4,995,400 |. 5,000,000 |.
42824C-BV-0 . .. |HEWLETT PACKARD ENTERPRISE CO  5.000% 10/15/34 ....eeeveeneiiiiiieiieeeeeeenieeeeeeenneeeeeennns | eevvviniiinnnns e 09/12/2024 ..... MIZUHO SECURITIES 2,972,340 [.eeeeeeiiiieieeinnnnns 3,000,000 |...
42981C-AA-6 ......... HIGH STREET FUNDING TRUST | Series 144A  4.111% 02/15/28 .....ccevvvvviviiiiiiiiiiiiiiiiiiiiiin | eeeeeeniieeens |l 07/09/2024 ..... WELLS FARGO BANK 1,507,908 [...ccvvveeniiiiinnnnns 1,590,000 ...
45138L-BK-8 ......... IDAHO POWER COMPANY  5.200% 08/15/34 ...eereeeeeeeee e e eeeee e eeene e e eenni e eee | eeeeennnnins oeeens 08/07/2024 ..... J.P. MORGAN SECURITIES INC . 4,996,900 |.eevvunniieeennnins 5,000,000 |...
45167R-AJ-3 ......... IDEX CORP IDEX CORPORATION ~ 4.950% 09/01/29 .....cceevvvueniiiiiiiiiiniieiiiiieeeccniineeeevnnies | veeeeeeennies [oeeend 08/08/2024 ..... Various 5,489,825 [......covvnniiiiinnnnns 5,500,000 |...
461070-AV-6 ......... INTERSTATE POWER & LIGHT CO  4.950% 09/30/34 .....enieeeieiiieeeeeeeie e eeeene e eeeeenneeeeeenen | eeeeeeninins oeeens 09/04/2024 ..... GOLDMAN SACHS & CO ... 2,993,760 |eevvnniieeinniins 3,000,000 |...
479281-AA-5 ......... JOHNSONVILLE AERODERIVATIVE CO JOHNSONVILLE AERODERIVATIVE CO  5.078% 10/01/54 ..oovvvvvins | eoveveniieeees e 09/25/2024 ... MORGAN STANLEY .. 15,000,000 |. .. 15,000,000 |...
49447B-AB-9 ......... KIMCO REALTY OP LLC  4.850% 03/01/35 09/27/2024 ..... WELLS FARGO BANK ... 1,990,960 |. 2,000,000 |...
501044-DV-0 KROGER CO  5.000% 09/15/34 08/20/2024 ..... WELLS FARGO BANK ... 4,987,350 |. 5,000,000 |...
50540R-BA-9 . .. | LABORATORY CORPORATION OF LABORATORY CORPORATION OF AMER  4.550% 04/01/32 . 09/16/2024 WELLS FARGO BANK ... 4,980,400 |. 5,000,000 |.
5762911-35-7 . .. [MASSMUTUAL GLOBAL FUNDING Il Series 144A  4.350% 09/17/31 . 09/10/2024 J.P. MORGAN SECURITIES INC . 9,986,300 |. .10,000,000 |.
58769J-AX-5 . .. | MERCEDES-BENZ FIN NA Series 144A  5.125% 08/01/34 .. 07/29/2024 CITIGROUP GLOBAL MARKETS .... 4,983,000 |. 5,000,000 |.
62927@-AN-0 . ..|NHL US FUNDING LP  4.910% 09/30/31 .. BANC OF AMERICA SECURITIES LLC 5,000,000 5,000,000
682680-CC-5 . ..|ONEOK INC ~ 4.400% 10/15/29 ... GOLDMAN SACHS & CO ... 2,996,820 3,000,000
682680-CD-3 ......... ONEOK INC  4.750% 10/15/31 ..viiiiiiiiiiciiiiicc e sennnnneeees | eeeeeenniineees [onnid 09/10/2024 ..... GOLDMAN SACHS & CO ... 3,982,560 |. 4,000,000 |...
682680-CE-1 ......... ONEOK INC  5.050% 11/01/34 ... e een e e eenne e e eennn e eees | cevvvvniiinnnes [oennnd 09/10/2024 ..... GOLDMAN SACHS & CO ... 2,990,370 | 3,000,000 |...
693304-AR-8 ......... PECO ENERGY CO  4.800% 10/15/43 .....ccevvveniiiiiiiiiniiiiiiie i esceni e eseensi s eennnnns | eeeeeenniineees fonnnd 09/12/2024 ..... MESIROW & COMPANY ... 2,547,657 |. 2,650,000 |...
718547-AY-8 ......... PHILLIPS 66 CO  4.950% 03/15/35 ......eieeeeieieeeeeennieeeeeeenie e e eeeeene e e e eeenneeeeeennnnneeees | oevevinnninnnes Jonnad 09/09/2024 ..... TORONTO DOMINION ... 4,997,550 |. 5,000,000 |...
741530-CV-9 ......... PRICOA GLOBAL FUND Series 144A  4.650% 08/27/31 .....covvveiiiiiiiniiiiiiiiiiinieecciiiinneeeeiiies | eeeeeenniieeens fonnid 08/22/2024 ..... Various 5,279,604 |. 5,287,000 |...
744560-CS-3 ......... |PUBLIC SERVICE ENTERPRISE GROU PUBLIC SERVICE ENTERPRISE GROU  4.850% 08/01/34 .......coevs | vevvvnnviivnnnn fennnd 08/01/2024 ..... CITIGROUP GLOBAL MARKETS .... 4,985,950 |. 5,000,000 |...
74834-BG-4 . ..| QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS INCORPORATED  5.000% 12/15/34 ... 08/15/2024 J.P. MORGAN SECURITIES INC . 2,988,270 |. 3,000,000 |.
771196-C0-3 . ..|ROCHE HOLDINGS INC Series 144A  4.592% 09/09/34 09/03/2024 J.P. MORGAN SECURITIES INC . 5,000,000 |. 5,000,000 |.
776696-AH-9 . ..|ROPER IND INC  4.750% 02/15/32 .... 08/19/2024 BANC OF AMERICA SECURITIES LLC ..998,140 |. 1,000,000 |.
776696-AJ-5 . ..|ROPER IND INC  4.900% 10/15/34 . 08/19/2024 WELLS FARGO BANK ... 6,966,050 |. 7,000,000 |.
78403D-BD-1 . ..| SBA TOWER TRUST Series 144A  4.831% 10/15/29 09/10/2024 BARCLAYS CAPITAL INC ... .. 8,000,000 |. 8,000,000 |.
83007C-AC-6 ......... 6297782 LLC Series 144A  5.026% 10/01/29 .eeerreniiiiiiieieeeeeeeeeeeeeeeenee e eeeenneeeeennnnes | cevvviniinnnes Jeennid 08/14/2024 ..... J.P. MORGAN SECURITIES INC . .. 11,999,160 |. .. 12,000,000 |...
83007C-AE-2 ......... 6297782 LLC Series 144A  5.584% 10/01/34 ....covvvnniiiiiiiiiiiiiiiiiiiineeccciineecccvnineeeeinien | eeeeeennieeens fonnd 08/14/2024 ..... J.P. MORGAN SECURITIES INC . 5,000,000 |. 5,000,000 |...
835495-AS-1 ......... SONOCO PRODUCTS COMPANY  5.000% 09/01/34 ...eeeeeeeeieeeeeeeie e e ceen e e eeen e eeennineeees | vvvvvinninnnes Joennid 09/17/2024 ..... MORGAN STANLEY 4,973,050 |. 5,000,000 |...
8485D-AD-9 ......... LACLEDE GAS CO  5.150% 08/15/34 ....oevvveniiiiiiiiiiiiciiiin e eevnii e ecnnninns | eeeevenniieeees fonnid 08/06/2024 ..... TORONTO DOMINION 1,993,200 |. 2,000,000 |...
863667-BF-7 ......... STRYKER CORP STRYKER CORPORATION  4.625% 09/11/34 ...eeeiiiiieiieeeeceeee e eeeeenneees | eevvviniinnnns feennnd 09/04/2024 ..... CITIGROUP GLOBAL MARKETS . 4,973,500 |. 5,000,000 |...
89236T-MK-8 ......... TOYOTA MOTOR CREDIT CORP  4.550% 08/09/29 08/06/2024 ..... MIZUHO SECURITIES ... 1,995,940 |. 2,000,000 |...
909320-AA-1 ......... UNITED AIRLINES INC CLASS A PA UNITED AIRLINES INC CLASS A PA  5.450% 02/15/37 ...07/22/2024 ..... GOLDMAN SACHS & CO ... 5,000,000 |. 5,000,000 |...
912928-AA-6 ......... USQ RAIL I11 LLC STEAM_24-1 Series 144A  4.990% 09/28/54 ...09/24/2024 ..... WELLS FARGO BANK 4,998,421 |. 5,000,000 |...
927804-GR-9 . ..|VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND POWER CO  5.050% 08/15/34 . 08/06/2024 MITSUBISHI SECURITIES .. 4,988,700 |. 5,000,000 |.
96337R-AA-0 . ..|WHISTLER PIPELINE LLC Series 144A  5.400% 09/30/29 . 07/24/2024 J.P. MORGAN SECURITIES INC . 4,997,300 |. 5,000,000 |.
96337R-AB-8 . .| WHISTLER PIPELINE LLC Series 144A  5.700% 09/30/31 . 07/24/2024 J.P. MORGAN SECURITIES INC . 4,998,650 |. 5,000,000 |.
U9B41NM-AA-O ......... WIPRO IT SERVICES LLC  1.500% 06/23/26 ......euuuniiiiiuuunniiiiiirnnniiiiinnnnniirrinssnssessrnssnnses | aeeerensnnnenes |ousnsd 07/02/2024 ..... Morgan Stanley & Co LLC 464,400 |. 500,000 |...
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06418G-AN-7 ......... BANK OF NOVA SCOTIA SCOTIABAN ~ 4.740% 11/10/32 ... 09/04/2024 ..... SCOTIA CAPITAL ....12,000,000 |...
BGHAMJ-SN-5 . ..|SABIC CAPITAL Il BV 4.500% 10/10/28 08/23/2024 MERRILL LYNCH INTERNATIONAL LTD, GB (MLILGB3L) . .
00188L-AA-5 ......... APA INFRASTRUCTURE LTD Series 144A  5.125% 09/16/34 ... 09/10/2024 ..... J.P. MORGAN SECURITIES INC

o
M

134
m

00973R-AN-3 AKER BP ASA Series 144A  5.125% 10/01/34 09/24/2024 CITIGROUP GLOBAL MARKETS .... E

03770C-AU-9 . ..|APIDOS CLO APID_22-41 Series 144A  7.229% 10/20/37 . 09/27/2024 Soc Gen ........... E ..
04021A-AE-4 . .| ARES CLO LTD ARES_24-ALF7 Series 144A  7.032% 10/22/37 08/16/2024 MORGAN STANLEY .. E ..
052528-AT-3 AUST & NZ BANK GROUP Series 144A  5.204% 09/30/35 09/23/2024 CITIGROUP GLOBAL MARKETS . E

05964H-BG-9 BANCO SANTANDER SA  5.439% 07/15/31 07/08/2024 SANTANDER US CAPITAL MARKETS L .. E

05974E-AA-8 . ..|FIEMEX ENERGIA - BANCO ACTINVE Series 144A  7.250% 01/31/41 . 09/11/2024 HSBC Securities (USA) Inc. . E ..
06738E-CU-7 . .| BARCLAYS PLC ~ 4.942% 09/10/30 .. 09/03/2024 BARCLAYS CAPITAL INC ... E ..
06738E-CV-5 BARCLAYS PLC ~ 5.335% 09/10/35 .. 09/03/2024 BARCLAYS CAPITAL INC ... E

191241-AJ-7 COCA-COLA FEMSA SAB DE CV  1.850% 09/01/32 07/02/2024 HSBC Bank Plc .... E

26254C-AS-0 . .. | DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A  7.101% 10/15/37 . 09/25/2024 NOMURA SECURITIES .. E ..
20274F-AF-1 . ..|ENERSIS SA  4.000% 10/25/26 ......oeevviumiiiiianiiiiiiiieeiiis 07/02/2024 MARKETAXESS CORPORATION .. E ..
39541E-AD-5 . .. | GREENSAIF PIPELINES BIDCO SA R Series 144A  5.853% 02/23/36 . 07/17/2024 Standard Chartered Bank, London . E ..
65345Y-AA-0 . ..|NTAGARA ENERGY SAC Series 144A  5.746% 10/03/34 09/26/2024 J.P. Morgan Securities LLC . E..
69370R-AK-3 . ..|PERTAMINA  1.400% 02/09/26 .........evveeeinniiaeeanns 07/02/2024 Barclays Bank PLC ............. E ..
75405U-AA-4 . ..|RAS LAFFAN LI1QUEFIED NATURAL G Series 144A  5.838% 09/30/27 . 07/02/2024 Standard Chartered Bank, London . E ..
80281L-AU-9 . ..| SANTANDER UK GROUP HOLDINGS PL  4.858% 09/11/30 .............. 09/04/2024 SANTANDER US CAPITAL MARKETS L E ..
833636-AP-8 . ..| SOCIEDAD QUIMICA Y MINERA DE Series 144A  5.500% 09/10/34 . 09/05/2024 J.P. Morgan Securities LLC . E ..
865621-DM1-9 . .| SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU ~ 5.316% . 07/02/2024 SMBC NIKKO SECURITIES Al . E ..
86562-DN-7 . .. [ SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU  5.424% 07/09/31 . 07/02/2024 SMBC NIKKO SECURITIES Al . E ..
88316A-AA-9 . ..| TEXTAINER MARINE CONTAINERS VI Series 144A  5.250% 08/20/49 . 08/06/2024 WELLS FARGO BANK ... E ..
89157X-AD-3 . ..|TOTAL CAPITAL SA  4.724% 09/10/34 ... 09/03/2024 MIZUHO SECURITIES . E ..
91911T-AR-4 . ..| VALE OVERSEAS LTD  6.125% 06/12/33 .. 07/02/2024 HSBC Bank Plc ....... E ..
980236-AR-4 . ..| WOODSIDE FIN LTD WOODSIDE FINANCE LTD ~ 5.100% 09/12/34 .. J.P. MORGAN SECURITIES INC . E ..
BGI7QS-0F-1 . .| TIB DIVERSIFIED PAYMENT RIGHTS TIB DIVERSIFIED PAYMENT RIGHTS ~ 8.002% 11/15/34 BARCLAYS BANK ............... E ..

m

(G0399B-AB-3 ANTOFAGASTA PLC  6.250% 05/02/34 07/02/2024 ..... MarketAxess Capital Limited ... 1300:000

G2019U-BH-3 CBQ FINANCE LTD ~ 2.000% 05/12/26 ... 09/27/2024 ..... MUFG Securities EMEA PLC . ..600,000 |... E
(62802S-AK-3 . ..|DIB SUKUK LTD  1.959% 06/22/26 ....... Societe Generale Paris . 500,000 |. E ..
(G3R238-AB-9 . .| GALAXY PIPELINE ASSETS BID CO GALAXY PIPELINE ASSETS BID CO  1.750% 09/30/27 HSBC Bank Plc .... 448,960 |. E ..

208,840 |.
194,980 |.

07/10/2024 ..... UBS AG London ...
07/02/2024 ..... Citigroup Global Markets Limited ..
07/02/2024 Standard Chartered Bank, London .
08/23/2024 MERRILL LYNCH INTERNATIONAL ...
07/02/2024 BNP PARIBAS S.A. ..ooeiiiiiinnns
07/02/2024 Standard Chartered Bank, London .
09/27/2024 Nomura International PLC ....
07/02/2024 JP Morgan Securities Plc .
07/02/2024 HSBC Bank Plc ....

m

(G3R238-AC-7
G6753Y-AA-2
G7304Z-AY-9 .
L2848U-AB-8 .
L7909C-AC-1 .
M0152V-AT-0 .
M2851H-AA-2 .
N30420-AA-6 .
P01703-AD-2 .

GALAXY PIPELINE ASSETS BID CO  2.160% 03/31/34
OOREDOO INTERNATIONAL FINANCE ~ 3.750% 06/22/26 .
..|QIB SUKUK LTD  1.950% 10/27/25 .............
..|EIG PEARL HOLDINGS SARL ~ 3.545% 08/31/36
..|RAIZEN FUELS FINANCE SA  6.450% 03/05/34 ...
..| ABU DHABI NATIONAL ENERGY CO ABU DHABI NATIONAL ENERGY COMP
..|DP WORLD LTD  6.850% 07/02/37 .................
..| EQUATE PETROCHEMICAL BV ~ 4.250% 11/03/26
.| ALPEK  3.250% 02/25/31 ......cceennnnne

..243,120 |...
..200,000 |...
500,000 |.
500,000 |
200,000 |
.400,000 |.
,000,000 |
..500,000 |.
300,000 |

m

2.000% 04/29/28

P0929Y-AA-4 . ..|BECLE SAB DE CV  2.500% 10/14/31 ... 07/02/2024 HSBC Bank Plc . 200,000 |
P3143N-BP-8 . ..| CODELCO INC CORPORACION NACIONAL DEL C . . 07/10/2024 BofA Securities, Inc. .. 300,000 |
P3143N-BQ-6 . ..| CODELCO INC CORPORACION NACIONAL DEL COBRE ~ 5.950% 01/08/34 .. 09/26/2024 MARKETAXESS CORPORATION ..400,000 |.
P3143N-BT-0 . .| CODELCO INC CORPORACION NACIONAL DEL COBRE ~ 6.440% 01/26/36 . 07/02/2024 Barclays Capital Inc ,000,000 |.

P37466-AR-3 . .. | EMPRESA DE TRANSPORTE DE PASAJ EMPRESA DE TRANSPORTE DE PASAJ  3.650% 05/07/30 07/02/2024 Jeffries LLC .. ..500,000 |.
P4900L-AA-8 . ..|GNL Quintero  4.634% 07/31/29 .......ccccvvinninens 07/02/2024 HSBC Bank Plc . 647,200 |.
P55409-AA-7 . ..| INDUSTRIAS PENOLES SAB DE CV  4.150% 09/12/29 .. 07/02/2024 Jeffries International Limited, London 500,000 |
PB0694-AF-6 . .| KIMBERLY CLARK DE MEXICO SAB D  2.431% 07/01/31 07/02/2024 HSBC Bank Plc .... 400,000 |.

MmMmMmmmMmmMmmmmmmmmmm

07/02/2024
07/02/2024

HSBC Bank Plc ...
Banco Santander S.A. ...
07/02/2024 MARKETAXESS CORPORATION
09/20/2024 Jeffries International Limited, London
09/20/2024 ..... Jeffries International Limited, London ...

P7922T-AA-7
P8718A-AP-1
P9367R-AG-6 .
V0055B-AZ-8 .
V00558-BA-2

PROMIGAS SA ESP  3.750% 10/16/29
SOCIEDAD QUIMICA Y MINERA DE SOCIEDAD QUIMICA Y MINERA DE C  6.500% 11/07/33
.. | TRANSPORTADORA DE GAS DEL PERU TRANSPORTADORA DE GAS DEL PERU  4.250% 04/30/28
.| AFRICA FINANCE CORP  2.900% 07/21/31 .....
AFRICA FINANCE CORP  2.870% 08/13/31

..200,000 |...
..500,000 |...
320,000 |
600,000 |.
..600,000 |...

I i A TR T A T A R L A 2 1 S A T T A T A A S A S A LA I R 3 1 i A A T T L s R T A S A T T T T T T T 2 34
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Y3R2J6-AE-0 HD HYUNDAI HEAVY INDUSTRIES CO HYUNDAI HEAVY INDUSTRIES CO LT ~ 3.179% 03/28/27 ... C.. 07/02/2024 ..... Morgan Stanley & Co LLC .. ..500,000 |... E
Y41760-AB-8 . .| 101 INVESTMENT ~ 3.875% 11/02/31 .............. C.. 09/27/2024 BNP PARIBAS S.A. 600,000 |. E ..
Y4936S-DB-5 KOREAN AIR LINES CO LTD  4.750% 09/23/25 ... C.. 07/02/2024 ..... HSBC Singapore ... ..500,000 |... E
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Y48668-2V-3 ......... KOREA INVESTMENT & SECURITIES KOREA INVESTMENT & SECURITIES ~ 2.125% 07/19/26 ................ 07/10/2024 ..... Australia and New Zealand Banking Group ....300,000 |.... .
Y6074J-8Y-8 . ..|MIRAE ASSET SECURITIES CO LTD  6.000% 01/26/29 . ....09/27/2024 ..... Barclays Bank PLC .......coeevvinnnnns .600,000 |.
Y70720-AB-9 . ..|PLDT INC  2.500% 01/23/31 ...07/10/2024 ..... JP Morgan Securities Plc .. . .300,000 |.
Y72827-AE-1 ......... RHB BANK BHD  1.658% 06/29/26 07/02/2024 ..... Goldman Sachs International ....500,000 |....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 362,878,473 364,891,530 310,378 XXX
2509999997. Total - Bonds - Part 3 403,363,940 407,330,030 718,681 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 403,363,940 407,330,030 718,681 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 403,363,940 XXX 718,681 XXX
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..912828-2N-9 | US TREASURY TREASURY NOTE  2.125% 07/31/24 |....... . 07/31/2024 . |Maturity ...ccooonnnninne Jooeeeiiiiinnnnnnnnns |, 4,980,000 |........ 4,980,000 |........ 5,000,231 |........ 4,981,797 |............... 0 ooeenns (1,797) [ounnnnnnnnnees [V P (1,797) [ouvnnnnnnnnees [ 4,980,000 f..coeeeinnnnn 0 fooeiinnnnnees [ PP [ 105,825 |. 07/31/2024 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 4,980,000 4,980,000 5,000,231 4,981,797 0 (1,797) 0 (1,797) 0 4,980,000 0 0 0 105,825 XXX XXX
|CHILE ELECTRICITY LUX WPC SARL  6.010% | | Redenption 100-0000|
..L15669-AA-9 101/20/33 ..oovvieiiiiiiiiiiiiiiiiieieeee C..... . 07/20/2024 .| eveiiiiiiiiiiiiiiiiiiiiiiiien e | 35,000 [...eeneee. 35,000 f..ccoenenee. 35,420 [ooninnnnnnnns [ [V PO (420) |.evvveernnnnns [U (420) |.vvvveerennnns 0 Joeeeeeennn 35,000 |ooeeeiiinnnns [ 0 Joeeeeeiieenn [ 1,052 |. 01/20/2033 . [1.F ........
0309999999. Subtotal - Bonds - All Other Governments 35,000 35,000 35,420 0 0 (420) 0 (420) 0 35,000 0 0 0 1,052 XXX XXX
ALABAMA ECON SETTLEVENT AUTH B ALABANA | | |
..01026C-AC-5 | ECONOMIC SETTLEMENT AU  3.163% 09/15/25 .... |....... . 09/16/2024 . | Call 100.0000 ... foeeceiiiiiiiiiiiiis oo 680,000 |.......... 680,000 |.......... 680,000 |.......... 680,000 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [V P 680,000 |............... 0 fooeiinnnnnees [ PP [ 21,508 |. 09/15/2025 . |1.G FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 680,000 680,000 680,000 680,000 0 0 0 0 0 680,000 0 0 0 21,508 XXX XXX
..025816-BR-9 | AMERICAN EXPRESS COMPANY ~ 3.000% 10/30/24 .. |....... . 09/30/2024 . | Call 100.0000 ... foeeniniiiiiiiiiinn oo 10,000,000 |...... 10,000,000 |........ 9,959,900 |........9,994,674 |...ooooviininnn0 fernnnnnnn 4,788 [oniiiiiiinnnn0 [ 4,788 |0 | 9,099,462 |.. . 10/30/2024 . (1.F FE ....
AMERICAN HONDA FINANCE CORPORA  2.150%
..026650-DD-0 |09/10/24 ..ooooiiiiiiii [ . 09/10/2024 . |Maturity ....oeeveeeninnnnn Jovereiiiiiiis s 10,000,000 |...... 10,000,000 |........ 9,997,200 |........ 9,999,595 |.....cccenneee [V 405 |ooeeiiiiiieens [V R 405 |ooeiiiiiiiies 0 |..... 10,000,000 |.....evvvvnnees (VO [V [V 215,000 |. 09/10/2024 . |1.G FE ....
AXIS EQUIPMENT FINANCE RECEIVA Series 144A
..03236X-AB-3 |5.300% 06/21/28 ......cevvvvviiiiiiiiiiiiiiiiiiiiins [ . 09/20/2024 . |Paydoun ......ooooeiiiiiiins | e 316,235 |........... 316,235 |........... 316,185 |........... 316,206 |............... [V 29 [ [V 29 [ [V R 316,235 [cuevvvevnnnnnns (VO [V [V 11,246 |. 06/21/2028 . [1.A FE ....
AON CORP / AON GLOBAL HOLDINGS ~ 5.000%
..03740L-AF-9 1 09/12/32 ocooeiiiiiiiiiiiiiiii [ . 09/25/2024 . | WELLS FARGO BANK ........ |oeeeeeeeiiiiiiiinins |oeeeees 2,052,420 |........ 2,000,000 |........ 1,998,440 |........ 1,998,602 [.....evvennnnee [V 96 [oeeeereninnnnns [V (L IO [V R 1,998,699 [....oevvnnnnnee 0 foeeenee 53,721 |......... 53,721 |........... 103,889 |. 09/12/2032 . [2.A FE
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
..088779-AB-0 |83.237% 07/30/50 ...ccovvvveeeiiiiiiiiiiieii [ . 07/30/2024 . |Paydoun ......ooooeeiiiiiins i e 18,750 |............ 18,750 |oeevvveennns 18,927 |............ 18,838 [...evvvevnnnee [V (215 R [V R (215 R [V R 18,750 [eevvvvvvnnnns (VO [V [V 455 |. 07/30/2050 . |2.C FE
AVIS BUDGET RENTAL CAR FUNDING Series 144A
..05377R-DL-5 |83.350% 09/22/25 ......evvvvvvrerrnnnrnnnnninnnnnnnnns [ eeeeenn . 09/20/2024 . |Paydoun .......oooeeiiiiiins i | 2,000,000 |........ 2,000,000 |........ 1,999,293 |........ 1,999,811 [...oeeeennnnee [V 189 |l [V R 189 |l [V R 2,000,000 |..ooeeereennns (VO [V [V 44,667 |. 09/22/2025 . |1.A FE ....
AVIS BUDGET RENTAL CAR FUNDING Series 144A
..05377R-DM-3 | 3.550% 09/22/25 ......evvvvvrriernnnnnnnnnnnnnnnnnnns [ eeeeen . 09/20/2024 . |Paydoun .......oooeeiiiiiins i s 1,500,000 |........ 1,500,000 |........ 1,499,675 |........ 1,499,875 |...oeennnnnnnee [ R LT [V LT [V R 1,500,000 |.....eevvvnnnns (VO [V [V 35,500 |. 09/22/2025 . |1.E FE ....
..05552J-AA-7 |BBVA USA  2.500% 08/27/24 ...........ccoeeeeeees [ eennnn . 08/27/2024 . |Maturity ....oevvvniiiiiis Joereiiiniii | 6,500,000 |........ 6,500,000 |........ 6,496,945 |........ 6,499,578 [......evvnnnne 0 s L7 P, [V ST L7 P, 0 fnns 6,500,000 |.......oeennnn (VN 0 | [V 162,500 |. 08/27/2024 . 1.F FE ....
BXG RECEIVABLES NOTE TRUST BXG SERIES 144A
..05608T-AA-9 | 1.550% 02/28/36 .....coevvvveeeeeieieieeeeees [ . 09/28/2024 . |Paydoun .......ooooeiiiiiins |oeniniiinni e 212,247 |........... 212,247 |owevnnnnnn 212,227 |oveennnnnn 212,236 [ovvnnnnnnnnnns 0 e 12 [ 0 e 12 [ 0 s 212,247 |ovvvviiiiinnnns (VN 0 | [V 2,238 |. 02/28/2036 . |1.A FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05608T-AB-7 |2.490% 02/28/36 .....ceeeeeeeieieeiiiiieieieeeeeeees [ . 09/28/2024 . |Paydown ........oooeeiiiiins Joeeiniiiniii e 87,825 [........... 87,825 |......e.. 87,812 |evvrenens 87,817 |ovevrrriennnnns 0 e 8 [ 0 | 8 [ 0 s 87,825 ..ol (VN 0 | [V 1,488 |. 02/28/2036 . [1.G FE ....
BEACON CONTAINER FINANCE LLC | Series 144A
..07359B-AA-5 |2.250% 10/22/46 .....ccoeeeeeiiieeeieieeeee [ . 09/20/2024 . |Paydoun ........oooeiiiiiins |oeeeniiiniin e 318,750 |oveeerenns 318,750 |.......... 318,611 |........... 318,641 |............... 0 s 109 |l [V ST 109 |l 0 s 318,750 |.oeeeiiiiinnnn (VN 0 | [V 4,781 |. 10/22/2046 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A
. 12434K-AA-4 14.120% 09/28/37 oo [ . 09/28/2024 . |Paydoun .......coooeeiiiiins |oeneniiininn e 161,157 |.......... 161,157 |.......... 161,121 |.......... 161,130 [oovvvvvennnnns [V OO 26 [oeeiiiininnnns 0 e P O 0 eeeeenn 161,157 [ovvvvvninnnnns (VN 0 | [V 4,424 1. 09/28/2037 . |1.A FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A
.. 12434K-AB-2 |4.610% 09/28/37 ...oovvvvviiiiiiiiiiiiiiiiiiiiiiiins [ . 09/28/2024 . |Paydown ........oooeeiiiiins Jeniniiinini e 60,433 |............ 60,433 |......eeeee 60,418 |...coeeenns 60,422 |............... 0 e 10 |l 0 e 10 |l 0 s 60,433 [..coceiiiinnnn (VN 0 | [V 1,856 |. 09/28/2037 . 1.G FE ....
CCG RECEIVABLES TRUST CCG_20-1 Series 144A
.. 12500D-AD-4 | 1.840% 12/14/27 ..covvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 07/14/2024 . |Paydoun .......coooeeeeeiies |oennninniinnns | 3,500,000 |........ 3,500,000 |........ 3,499,527 |........ 3,499,911 |............... [V OO 89 [oiiiiiiiinns 0 e 89 [iiiiiininns 0 fnns 3,500,000 [..eeeeiiiinnnn (VN 0 | [V 37,567 |. 12/14/2027 . |1.A FE ....
CCG RECEIVABLES TRUST CCG_21-1 Series 144A
.. 12510K-AE-3 |0.690% 06/14/27 ......ovvvvvvvvrnrrrnninnninniinnnns [ eeeeen . 08/14/2024 . |Paydoun .......oooeeeiiiiins Joneiiniiinnis | 4,222,464 |........ 4,222,464 |........ 4,221,614 |........ 4,222,205 |...oennnnnnnnn 0 s 169 |l [V ST 169 |l 0 fnns 4,222,464 |............... (VN 0 | [V 18,805 |. 06/14/2027 . |1.A FE ....
CCG RECEIVABLES TRUST CCG_21-1 Series 144A
.. 12510K-AG-8 | 0.840% 06/14/27 .......evvvvvvvrrrnrnnnnnnnniininnns [ eeeeen . 08/14/2024 . |Paydown ........oooeeeeeiins |eniiiiniiinnn s 3,800,000 |........ 3,800,000 |........ 3,799,042 |........ 3,799,700 [...evvvvrnnnnns 0 s FC LUV [V ST FC LUV 0 fnns 3,800,000 |...coevreennns (VN 0 | [V 21,280 |. 06/14/2027 . |1.C FE ....
CCG RECEIVABLES TRUST CCG_22-1 Series 144A
. 12611J-AB-1 |3.910% 07/16/29 ..ovvvvvvviiiiiiiiiiiiiiiiiiieeiens s . 09/14/2024 . |Paydoun .......ooooeeiieiins |oeneniiinninis e 414,036 |..ooeeenns 414,036 |........... 414,030 [...oeeeeee. 414,033 [oeeiiininnnnne 0 e L 0 | L 0 e 414,036 |...oooeeeennnn (VN 0 | [V 10,766 |. 07/16/2029 . |1.A FE ....
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AN-7 12.080% 09/18/45 ......oevvvvviiiiiiiiiiiiiiiiiiiiins [ . 09/18/2024 . |Paydoun .......ooooeiiiiiins |oeeiniinnn e 495,000 [oveeerrens 495,000 f[....veeeen 467,013 |........... 469,242 |..evvvvinnnnns [V R 25,758 |..oooeeiiinns [V R 25,758 |..oooeeiiinns 0 e 495,000 . 09/18/2045 . 1.F FE .
CLI FUNDING VI LLC CLIF_20-3A  2.070%
.. 12563L-AS-6 | 10/18/45 ..oovvvvviiiiiiiiiiiiiiiiiieieeee . 09/18/2024 . | Paydown .. 250,000 250,000 249,948 |...........249,965 |.... ....250,000 |.. . 10/18/2045 . [1.F FE ....
..126117-AV-2 | CNA FINANCIAL CORP  3.900% 05/01/29 .... 09/27/2024 . |MORGAN STANLEY 2,049,641 ..2,086,000 ..2,005,8%8 |. .2,022,058 |. K . 2,030,053 . 05/01/2029 . [2.B FE ....
..15189T-Ali-7 | CENTERPOINT ENERGY INC ~ 2.500% 09/01/24 .... . 09/01/2024 . |Maturity . 3,500,000 |........ 3,500,000 |........ 3,494,050 |........3,499,175 |..ooevvivinnnnn0 fovvvnnnnnnnn 825 [eniiiiiiinnnn 0 feeiinnna 826 |0 | 3,500,000 |.. . 09/01/2024 . 2.B FE ....
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS
..153609-L#-7 |& ELECTRIC ~ 5.880% 03/28/38 ..........ccceeeees [oeennn L 08/27/2024 L |ERL .ooooeiiii e | 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.....coeeeeeenn0 Jooeereineinnn0 v 0 i 0 Lo 0 s 2,000,000 |.. ...107,473 |. 03/28/2038 . [2.A ........
CONNECTICUT NATURAL GAS CORPOR C
..207651-F@-4 |NATURAL GAS  2.020% 12/15/30 .......evvvvvvvves [oeeennn . 08/27/2024 L JERL .ooooiiiiiiiiiiiiieeeeees e e 6,803,772 |........ 8,200,000 |........ 7,968,874 |........ 8,014,576 |............... 0 feenns 16,040 [....ovvnennenes 0 Joeennn 16,040 [....ovvvnnnnes 0 feenns 8,030,616 |............... 0 |...(1,226,845)]... (1,226,845)]........... 115,948 |. 12/15/2030 . |1.F ........
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COREBRIDGE FINANCIAL INC Series 144A  6.050%
L 21871X-A0-2 | 09/15/33 oo [ . 08/16/2024 . | Tax Free Exchange ....... |.oeevriennnnnnnns |oeeees 2,092,624 |........ 2,000,000 |........ 2,096,840 ....ovvvvvvvnnnnnn 0 foniiiiiiinnns0 e (4,216) |0 | (4,216) [l 0 e, 2,092,624 |.....ovvvnnnnne (VN 0 | [V 111,253 |. 09/15/2033 . |2.A FE ....

COX COMMUNICATIONS INC Series 144A
..224044-CH-8 | 08/15/24 ...
DB MASTER F

........ 6,000,000 .. .. 189,000 |. 08/15/2024 . [2.B FE ....

....... . 08/15/2024 . |Maturity .... ...... 6,000,000 |.......6,000,000 |........5,676,960 |....

.. 233046-A0~4 |2.493% 11/20/51 wvveveviniieirieieieieieeennnes | oo . 08/22/2024 . |Paydown ... ... 30,000 . .. ...561 [ 11/20/2051 . |2.B FE ...

..233851-BJ-2 | MERCEDES-BENZ FIN NA ~ 3.250% 08/01/24 ....... | ....... . 08/01/2024 . |Maturity . . 3,500,000 .3,489,635 |.... .3,500,000 |.. 113,750 |. 08/01/2024 . |1.F FE ...
DELL EQUIPMENT FINANCE TRUST D Series 144A

. 247030-AE-9 | 2.940% 08/23/27 ..vevveerererererererererennenens | e . 08/22/2024 . [Paydoun ....vcveveevverens foerereeeieieieies o 7,750,000 |........ 7,750,000 |........ 7,749,468 |........ 7,749,771 | (L 229 |oveiiinns (U b7:: 3 R [ 7,750,000 |ovveveveennns (U [ P (U 151,900 |. 08/23/2027 . [1.F FE ...
DELL EQUIPMENT FINANCE TRUST D Series 144A

.. 247031-AF-6 |3.330% 01/24/28 .....vererervrererererernenens | oo . 08/22/2024 . [Paydoun ......oveveeererens foerereieeeeieieies o 9,000,000 |........ 9,000,000 |....... 8,998,373 |........ 8,999,217 [ 9,000,000 |-vvevvennns (U [ P (U 199,800 |. 01/24/2028 . [2.B FE ...

.. 247156-AT-1 |DELOITTE LLP  3.460% 05/07/27 .vevevererees | verene . 08/27/2024 . .1,915,552 |........ 2,000,000 [........ 2,000,000 |........ 2,000,000 |.... 0 o 2,000,000 |.. .55,744 . 05/07/2027 . [1.F ........

..247156-AZ-7 |DELOITTE LLP  5.320% 05/30/38 .. N I . 08/27/2024 . |ERL .. v | 9,818,084 |..... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... N 10,000,000 |.. . 05/30/2038 . [1.F ........

..254687-FK-7 | WALT DISNEY COMPANY  1.750% 08/30/24 .....cu. | envne . 08/30/2024 . [Maturity .oooovovevevereen feorereeririieiiies fooenes 5,000,000 |[....... 5,000,000 [........ 4,979,600 |........ 4,997,178 (U 5,000,000 . 08/30/2024 . |1.G FE ...
DRIVEN BRANDS FUNDING LLC HONK Series 144A

.. 26200K-AA-9 |3.786% 07/20/50 ..vevverereiiierererennennns | oo . 07/20/2024 . [Paydoun ..veveeeeecieien foereererisieieiees [oeeeeenns 71425 o AR T FART( N P T [ (| (23] (L (23] | R TA25 | (L1 FU (L AR (U1 O 202 |. 07/20/2050 . |2.C FE ...
DRIVEN BRANDS FUNDING LLC HONK Series 144A

. 26209K-AC-5 |3.237% 01/20/51 wevvevrvvevererereeereresisieiens | oo . 07/20/2024 . [Paydoun ..veveeeneiririene foereeneririeieiees [oeeeeenns 6,250 [oovererennne 6,250 [oevrrrinne 6,250 |ovrreennn 6,250 |orverrennn (L1 O (L (L1 O (L (U P [ (L1 FU (L AR (L1 F 152 |. 01/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A

. 26200K-AF-8 |7.393% 10/20/52 ©.vvevevinriririnieieieneineinns | oo . 07/20/2024 . [Paydoun .veveveeveieien fooreeriririeieieen feeeeenns 10,000 |orvrrennne 10,000 |ovvveeee 10,000 [.vevevnnne 10,000 [vvevevennen (L1 O (L (L1 O (L (U 10,000 ferveveveienns (L1 FU (L AR (L1 F 554 | 10/20/2052 . |2.C FE ....

..26441C-BT-1 | DUKE ENERGY CORP  4.500% 08/15/32 ....vevveve | venvee . 00/25/2024 . [BARCLAYS CAPITAL INC ... [eeveveveeerereiires [ornee 4,698,890 |........ 4,750,000 |........ 4,743,160 |........ 4,743,961 |.ovvereeen. (L 430 |oeeerreinnne (U 430 | [ 4,744,390 |...cooeeen 0 foreee (45,500) |......... (45,500) |............ 238,094 |. 08/15/2032 . [2.B FE ...
EVERSOURCE GAS COMPANY OF MASS EVERSOURCE GAS

..30042¢-AA-5 | COPANY OF MASS ~ 2.110% 10/01/31 wovvevevrre | eeneees L 08/27/2024 . [ERL w.vovevveeceeeereieien foeeeneeeieieneieies [oene 11,540,915 |....... 14,000,000 [....... 14,000,000 |....... 14,000,000 |vvveeenenen. [ P (U (L1 P (U 0 | 14,000,000 |...cvvveeen. 0 |... (2,459,085) |... (2,459,085) [........... 267,501 [ 10/01/2031 . |1.F ........
FLORIDA PIPELINE HOLDINGS LLC  2.920% Redenpt ion 100.0000

L B41078-AA-7 | 08/15/38 ..o | oo L 08/15/2024 . [ cevevvieeeeeieeeieeeeeieies [oereeeeeeieeees e 170,417 |oveee. 170,417 |.......... 170,417 ... 170,47 | [ P (U (L1 P (U (L1 170,417 v (U [ P (U1 4,976 |. 08/15/2038 . [2.B PL ....
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT

..34528L-AG-0 |AUTO LEASE TRUST ~ 4.180% 10/15/25 .....ocvcve | eneees . 00/15/2024 . [Paydoun .....cveveerrerens foererereereieieies o 5,136,070 |........ 5,136,070 |........ 5,135,204 |........ 5,135,773 |oeerrrnrenen. (L 206 oo (U 206 oo [ 5,136,070 |ovveverernns (U [ P 0 forrrene 161,016 |. 10/15/2025 . [1.B FE ...
GBX LEASING GBXL_22-1 Series 144A  2.870%

+.361528-AA-0 | 02/20/52 ..o | e . 00/20/2024 . [Paydoun ....c.evvveierers fereerereieieieiees [ 87,255 |.ererenennn 87,255 |.oeeee. 87,213 |orurerennnn 87,224 |vvreee. (U1 I K1 (U1 K1 (U 87,255 |.eveereeen. (U [ P (U1 1,679 |. 02/20/2052 . |1.F FE ...
GM FINANCIAL AUTOMOBILE LEASIN G FINANCIAL

..36266F-AE-O | AUTOMOBILE LEASIN ~ 4.020% 05/20/26 ......... |....... . 00/20/2024 . [Paydoun ....cveveveerrerns foerereiiiereneieies o 5,000,000 |[........ 5,000,000 |....... 4,999,854 |........ 4,999,949 |...oovneenn. (U1 [ (U1 [ [ 5,000,000 |-vveveveennnns (U [ P (U 150,750 |. 05/20/2026 . [1.B FE ...
GM FINANCIAL AUTOMOBILE LEASIN G FINANCIAL

..36266F-AF-6 | AUTOMOBILE LEASIN ~ 4.330% 05/20/26 .......... |.eecee. . 00/20/2024 . [Paydoun ......cveveerrevens foerereeiereieieies o 5,000,000 |[........ 5,000,000 |....... 4,999,303 |........ 4,999,751 [oovovvreen (L b2 (U 249 e [ 5,000,000 |-voveveveennns (U [ P (U 162,375 | 05/20/2026 . |1.D FE ...
HIN TINESHARE TRUST HINTT_20-A Series 144A

. 40430H-AA-7 | 1.390% 10/09/39 .....veveverrereeeecereeeeieienens | oo . 00/09/2024 . [Paydoun ....c.eevvevierers foreeeerereiereieies [ 72,088 |ocveeeen 72,088 |.oeoeoeen. 72,077 |oveverenne 72,083 |ovrrieene. [ P L7 (L1 P L7 (U 72,088 |ovoveveeennnns (U [ P (U 669 |. 10/09/2039 . |1.A FE ...
HIN TINESHARE TRUST HINTT_20-A Series 144A

. 40430H-AB-5 |2.230% 10/09/39 ....vovvrererrrerererereennenens | oo . 00/09/2024 . [Paydoun ....cveevevvierers foreerereieieieiees [ 2,719 | 2,719 [ 42,708 |overeen 2,71 | [ P L7 (L1 P L7 (U 2,719 | (U [ P (U 636 |. 10/09/2039 . |1.F FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

..43283G-AA-0 |4.300% 01/25/37 oo | oo . 00/25/2024 . [Paydoun ....veveereveveien foereeeeeseieieiees [eeeens 43,257 | 413,257 |.veee 413,181 [oonenee. 413,202 |ovevereeenee (U1 [0 (U1 L7 0 . 01/25/2037 . [1.A FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

..43283G-AB-8 |4.740% 01/25/37 oo | oo . 00/25/2024 . [Paydoun ....cveveevereveien foereeeeeeeieieiees [eeeeas 258,285 |........... 258,285 |.......... 258,227 |ovuveee. 258,22 |.eveeeen. (U1 8 | (U1 8 | 0 . 01/25/2037 . [1.F FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

. 43284B-AA-0 | 3.540% 02/25/32 ..o | e . 00/25/2024 . [Paydoun ....c.cvveveverens fereerereieieeieies [ 82,816 |..coeeeee.. 82,816 |oourueennn. 82,814 |ooueeeen. 82,812 |ovovreeene. [ P 4 e, (L1 P 4 o, 0 . 02/25/2032 . [1.A FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

..43284B-AB-8 |3.700% 02/25/32 ..v.vvererererererererennenens | oo . 00/25/2024 . | Paydoun ... . 02/25/2032 . [1.F FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

. 43284B-AC-6 |4.000% 02/25/32 ..v.vverererrrereiererennenens | e . 00/25/2024 . | Paydown ... . 02/25/2032 . [2.B FE ...

. 07/25/2033 . |1.A FE ...
. 07/25/2083 . |1.F FE ...
. 07/25/2033 . |2.B FE ....

..43284H-AA-7 | HGVT_19-AA Series 144A  2.340% 07/25/33 .. 09/25/2024 . | Paydoun
..43284H-AB-5 |HGVT_19-AA Series 144A  2.540% 07/25/33 .. 09/25/2024 . | Paydoun

.. 43284H-AC-3 | HGVT_19-AA Series 144A  2.840% 07/25/33 .... |....... . 09/25/2024 . | Paydoun ...
HILTON GRAND VACATIONS TRUST H Series 144A
..43285H-AA-6 | 2.740% 02/25/39 ..ovvvveeeiiiiiiiiiiiiiiiiiiiiins | eeeens . 09/25/2024 . [Paydown .....oooovveeiiiiinn foeieiiiiiiiiiiiin foeeeenn 65,462 |............ 65,462 |............ 67,507 |...ooennne 66,402 |............... 0 forreeenn. (CZ30] O [ PO (CZ30] O 0

o o oo

. 02/25/2039 . [1.A FE ....
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J.P. MORGAN SECURITIES
..444859-BT-8 [HUMANA INC ~ 3.700% 03/23/29 .....ccevvvenvvvnnnn | unnnns . 09/25/2024 . | INC .evvvvniiiiiiiiniiiiinns v e 2,437,325 |........ 2,500,000 |........ 2,502,900 |........ 2,502,247 |..ooviiinnnnns 0 s (250 (U (250 (U . 2,501,960 |..eevvennnnnns 0 f...... (64,635) |....... (64,635) |............ 93,271 |. 03/23/2029 . |2.B FE ....
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AE-3 [4.136% 02/26/52 ....ceevvvniiiiiiiiiniiiiiiiiinees | s . 08/25/2024 . | Paydown ... ... 15,000 ...15,000 |.... ..15,000 |.. . 02/26/2052 . |2.B FE ....
LABORATORY CORPORA
..50540R-AT-9 | CORPORATION OF AMER  3.250% 09/01/24 ........ |..ee... . 09/01/2024 . |Maturity ......ccoooeneeees Jovvnninineiiinnnns eeen.. 3,500,000 f........ 3,500,000 |........ 3,471,860 |........3,496,272 [.......ccevenn0 [ 3,728 [0 [ 3,728 [0 [ 3,500,000 |.. . 09/01/2024 . |2.B FE ....
..543190-AA-0 [LTRAN_15-1A  2.980% 01/15/45 .....evvvvrrences | aennnns . 09/30/2024 . |Various .......cceeeeeeeeen |oevmnnineeecennnnnns [ennnn.2,987,742 [l 2,987,742 |........ 2,987,562 |........2,987,706 |oeeeuuieeeeenn0 Joveeeeeeena 13 i 0 e 18 0 s 2,987,719 |.. . 01/15/2045 . |1.F FE ....
MVW OWNER TRUST MVWOT_19-1A Series 144A
..55389P-AB-5 [3.000% 11/20/36 ....eoeeeeeeeeeeeeenniieeeeennns | s . 09/20/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee feeeeeeens 89,746 |............ 89,746 |............ 89,721 |t 89,737 |eeeieiinns (U1 PO 9 | [ PO 9 | 0 Joeeeeees 89,746 . 11/20/2036 . |1.F FE ....
MVW OWNER TRUST MVWOT_19-1A Series 144A
.. 55389P-AC-3 [83.330% 11/20/36 eevvveeeeeeeeeeeeeeeeeieeeeeen | s . 09/20/2024 . |Paydomn .ceeeueeeeeeennins Jeennieeeeeenieeee feeeeeeeens 44,873 |.ooeennnnns 44,873 |..ocoennnnnn 44,867 |....coeen.nn 44,870 |.ocevnnnnnnnnns (U1 PO KT I [ PO KT I 0 Joeeeeees 44,873 . 11/20/2036 . |2.B FE ....
MVW OWNER TRUST MVWOT_21-1WA Series 144A
..55389T-AB-7 [ 1.440% 01/22/41 ..oovveeeieiiiieeeeceeeeeeee | s . 09/20/2024 . |Paydomn ...cevveneeeeeennnnn feeennieeeeeenies s 125,082 |........... 125,082 |.eeeennnnnn 125,055 |.oeeeeennnn 125,067 [ceeeeeennnnns (1 PO L L3 IO (1 PO L L3 IO (U 125,082 . 01/22/2041 . |1.F FE ....
MVW OWNER TRUST MVWOT_21-1WA Series 144A
..55389T-AC-5 [ 1.940% 01/22/41 .ooovreeieiiiiiieeeeeieeeeeee | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 125,082 |........... 125,082 |.eeeennnnnn 125,069 |....oeeennn 125,075 |oeeeeeiinns (U1 PO A PP [ PO A PP (U 125,082 . 01/22/2041 . |2.B FE ....
MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AA-9 [2.220% 10/20/38 ..eevveeeeeeeeeieeeeeenieeeeeen | s . 09/20/2024 . |Paydomn ...cevveneeeeeennnns feeennieeeeeenies s 377,090 |........... 377,090 |eeeennnns 380,800 |..eeunnnnnn 378,401 |oeeeeeeeenee (U (1,31) feeieeiinennns (U (1,31) e (U 377,090 . 10/20/2038 . |1.A FE ....
MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AB-7 [2.440% 10/20/38 ..cevvreieeeeeeieeeeeenneeeeeen | s . 09/20/2024 . |Paydomn .ceeeueeeeeeennins Jeennieeeeeenieeee feeeeeeeens 46,400 |............ 46,400 |............ 46,393 |............ 46,396 |...coevnnnnnnns (U1 PO L3 IO [ PO 4 | 0 Joeeeeees 46,400 |eeerennnnns (VI PO [ PO [V AU 765 |. 10/20/2038 . |1.F FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AA-7 [ 1.740% 10/20/37 ..eeeeeeeneeeeeeeeieeeeeeens | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeennes Jeenns 162,418 |........... 162,418 |........... 162,398 |........... 162,409 |..coovnnnnnnnns (U1 PO 8 | [ PO 8 | (U 162,418 |ooeeeeeeenn (VI PO [ PO (VI IO 1,887 |. 10/20/2037 . |1.A FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AB-5 [2.730% 10/20/37 eevvreeeeeineieeeeeeenieeeeeeenn | s . 09/20/2024 . |Paydomn .ceevuneeeeennnins Jeennieeeeeenieeee e 40,604 |............ 40,604 |............ 40,599 |............ 40,602 |...covvnnnnnnns (U1 PO KT I [ PO KT I 0 Joeeeeees 40,604 |eoevennnens (VI PO [ PO [V AU 740 |. 10/20/2037 . |1.F FE ....
MVW OWNER TRUST MVWOT_21-2A Series 144A
..55400K-AB-1 [ 1.830% 05/20/39 ..cevveeneeeeeieeieeeeeeeieeeeeee | s . 09/20/2024 . |Paydomn ...cevveneeeeeennnns feeennieeeeeenies s 518,259 |........... 518,259 |.......... 518,167 |...eennn.e. 518,202 [...ccvvvunnnnns (1 PO 57 |oeeeeeieeees (1 PO 57 |oeeeeeiieeees (U 518,259 |[....ccevnnnnnns (VI PO [ PO (VI IO 6,365 |. 05/20/2039 . |1.F FE ....
MVW OWNER TRUST MVWOT_21-2A Series 144A
..55400K-AC-9 [2.230% 05/20/39 ....ceevvrueiieeeeiieeeeeennees | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 121,943 |o.oeeeenees 121,943 |.......... 120,071 |oeennenns 120,706 [oeeeeeennnnns [V 1,238 |oeeeeieeeeenes (U1 1,238 |oeeeeieeeeenes (U 121,943 [.oooeinniinnnns (VI PO [ PO (VI IO 1,825 |. 05/20/2039 . |2.B FE ....
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AA-1 [4.150% 11/21/39 oorreeeieieieeeeeeeeeeeee | s . 09/20/2024 . |Paydonn ...ceeveeeeeeeennnnn feemnnieeeeeenies s 228,511 |........... 228,511 |........... 228,452 |..euunnnnn. 228,469 |.....oevunnnnn. (1 PO B2 | (1 PO [:7 2 IO (U 228,511 |oeeenies (VI PO [ PO (VI IO 6,342 |. 11/21/2039 . [1.A FE ....
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AB-9 [4.400% 11/21/39 eerrreeeeiiieiieeeeeeieeeeeen | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 228,511 |........... 228,511 |........... 228,486 |........... 228,493 |..oiieiennnnnn (1 PO LI (1 PO L1 (U 228,511 |oeeenies (VI PO [ PO (VI IO 6,724 |. 11/21/2039 . |1.F FE ....
MVW OWNER TRUST MVWOT_22-2 Series 144A
..55400V-AB-7 [6.550% 10/21/41 ..oveeeiiiieiiiieeeeeeieeeeeene | s . 09/20/2024 . |Paydonn ...ceeveeeeeeeennnnn feemnnieeeeeenies s 352,675 |eeeeennnns 352,675 |........... 352,634 |..eennnnnnn 352,657 [.oeeerrnnnnnnns (1 PO LI (1 PO L1 (U 352,675 [..eeeeeennnnnns (VI PO [ PO [V PO 15,547 |. 10/21/2041 . |1.F FE ....
MVW OWNER TRUST MVWOT_22-2 Series 144A
..55400V-AC-5 [7.620% 10/21/41 ..eeeieeiiiieeceeeeeeeeens | s . 09/20/2024 . |Paydomn .ceevueeeeeennnnns Joeenneeeeeeeniees e 193,971 [ 193,971 |.oeeeeennes 193,956 |...cevennnn 193,960 |..eevvvennnnnns (1 PO L L T (1 PO Mot (U 193,971 |oveeeeeeeeen 0 e s . 10/21/2041 .|2.B FE ....
MARLIN LEASING RECEIVABLES LLC Series 144A
. 57T119H-AC-4 [5.020% 09/20/29 ...cevvveeeeieeinniieeeeeneneeeee | s . 09/20/2024 . |Paydonn ...c.vuueeeeennnnns Joennnieeeeeenniees feeenn. 1,410,428 L 1,410,428 |........ 1,410,140 |........ 1,410,320 |...ccovveeeennO foeeeennennn 108 o0 e 108 o0 e 1,410,428 |.. . 09/20/2029 . |1.A FE ....
MCCORMICK & COMPANY INCORPORAT
..579780-AM-9 | 08/15/24 . 08/15/2024 . |Various ........cceeeeeeeeen |oevmnnnnneecennnnnns fenenn. 4,250,000 f........ 4,250,000 |........ 4,256,388 |........ rerrrmereeenn 0 e (144) |0 e (144) |0 e 4,250,000 |.. ...133,875 [. 08/15/2024 . [2.B FE ....
..60081H-A@-7 |MILLIKEN & COMPANY ~ 2.400% 10/15/28 .... . 08/27/2024 . |ERL ..eeiiiiiiiiniiiiiiis e [ 4,483,143 [l 5,000,000 |........ 5,000,000 |........5,000,000 f......cccvveeenQ foorrrrrnnnnnnn 0 fooeiniiiiiinn 0 [0 [0 [ 5,000,000 |. .. 104,000 |. 10/15/2028 .|2.B ........
MMAF EQUIPMENT FINANCE LLC MMA Series 14
..60700M-AC-2 [0.970% 04/09/27 ...ovvvviiviiinnniiiniiiniiiniiniinn | s . 09/09/2024 . |Paydown ........overeiinnnnn 262,907 262,8% |...........262,904 |.... ....262,907 |.. .. 1,704 |. 04/09/2027 . [1.A FE ....
..617446-8J-1 |MORGAN STANLEY ~ 2.720% 07/22/25 ...coevveeeeee | unnnns . 07/22/2024 . |Call 100.0000 ..... . e | ........3,800,000 |........3,800,000 [........3,800,002 |.... .. . 0. . veer0 ]........ 3,800,000 |.. 103,360 |. 07/22/2025 . [1.E FE ....
..61747Y-ER-2 [MORGAN STANLEY ~ 4.210% 04/20/28 ......coeeevee | uunnnns . 09/27/2024 . |MORGAN STANLEY .....covvvn |ovvvnniiiriiiiniines fonnns 4,993,300 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeunniinnnnns [ PR (VN P [ PR (1 P (U . 5,000,000 198,806 |. 04/20/2028 . [1.E FE ....
MVW OWNER TRUST MVWOT_23-1 Series 144A
..62848P-AA-8 [4.930% 10/20/40 ....evvvniiiiiiiiiiiiiiiiineeeees | s . 09/20/2024 . |Paydonn .....eeunveriiiinnnn foevennininniiiiins e 347,355 |....eennnns 347,355 |oeeennnnn. 347,343 |oeeennnnns 347,340 |...ccvvvnnnnnns [ O L T PO [ R L T PO (U R 347,355 [.ooiviiiinnnnns (1 P [ PO [V PO 11,524 |. 10/20/2040 . |[1.A FE ....
MVW OWNER TRUST MVWOT_23-1 Series 144A
..62848P-AB-6 [5.420% 10/20/40 ....ovvvnriiiiiiiiiiiieiiiiineeeees | s . 09/20/2024 . |Paydonn .....euunvvriiiinnnn fovenniinineiiiiins e 326,923 |........... 326,923 |...eennnnn. 326,917 |...covvnenn 326,914 [.....oovnnnnnns [ PR LS [ PR LS O (U 326,923 |.....covvnnnnns (1 P [ PO [V P 11,924 |. 10/20/2040 . |1.F FE ....
MVW OWNER TRUST MVWOT_23-1 Series 144A
..62848P-AC-4 [6.540% 10/20/40 ...ovvvniiiiiniiiiiiiiniiinieiiinn | s . 09/20/2024 . |Paydonn .....euunvriiiinnnn foovvnniininiiiiiins e 204,327 |..ooevnnnns 204,327 |........... 204,312 |....ooeeenn P I R, [ PO L7 O [ PO L7 O (U R 204,327 |.ooeeiiinnnnnns (VN P [ PO [V FO 8,992 [. 10/20/2040 . [2.B FE ....
NP SPE |1 LLC NPRL_17-1A Series 144A  3.372%
..62046A-AC-8 [10/21/47 ivvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiinniiiies | eeeees . 09/20/2024 . |Paydonn .....eeviiiiiininns Jovniinniiiiiiiinins foieiinenns 84,051 [............ 84,051 [............ 84,050 |............ 84,048 |......cocnnns [U 3 | (U T LI T [V 84,051 |.vunnnns 0 | (U [ AP 1,903 ). 10/21/2047 . |1.G FE ....
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..63636#-AA-4 |NATIONAL HOCKEY LEAGUE  3.330% 08/10/24 ... |....... . 08/10/2024 . |Maturity ...ooeoovmeiineee Jovmmniieeeeennes e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuneeeennes (U1 PO (VI PO [ PO (VI PO (U 5,000,000 [oeeueeeeeennnnn (VI PO [ PO 0 |oeeennns 109,613 |. 08/10/2024 . [2.A PL ....
NORTHERN ILLINOIS GAS COMPANY ~ 2.190%
..665228-K8-0 [ 08/31/33 eeeeeeeeeeeeeeee e eeeeeneeeeee | s . 08/27/2024 . |ERL ..eiieeeeieeeeeenies e [ 4,004,914 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeeereeeennn0 Joveiiiieeennnn 0 feveieiiiiind 0 e 0 e 0 s 5,000,000 |......ccevvnnn 0 [e.....(995,086) |...... (995,086) |........... 111,629 |. 08/31/2033 . [1.D ........
..682680-AX-1 [ONEOK INC ~ 2.750% 09/01/24 .......ovvvvvvviinnnn | unnnnns . 09/01/2024 . |Maturity ....oooovvvienines Joovvinininiiiiins e 4,000,000 |........ 4,000,000 |........ 3,992,280 |........3,998,923 |......oeeennn 0 foeeeennnnn 1,077 o0 el 1,077 i 0 e 4,000,000 |.. .. 110,000 [. 09/01/2024 . [2.B FE ....
..69437@-AC-0 [PWC US GROUP LLP  3.200% 09/15/27 .... [ . 08/27/2024 . U 3,789,746 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |......ccvvvueesO fooreeeennncnnn0 o0 [0 [0 [ 4,000,000 |.. (210,254) |...... (210,254) .. 121,600 |. 09/15/2027 . |1.D ........
..69437@-AD-8 [PWC US GROUP LLP  3.430% 09/13/30 .....ovvvver | uunnnns . 08/27/2024 . |ERL ..eviiiiiiiiiiiiiiiins i e 3,653,215 |........ 4,000,000 |........ 4,000,000 |........ L[V [V INV[0 0 R | [ AR | FORPN | N AU | N AU | B Y 4,000,000 (346,785) |...... (346,785) |........... 130,340 |. 09/13/2030 . |1.D ........
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT Redempt ion 100.0000
..73019#-AC-6 |FINANCE LLC SERI  3.000% 09/13/27 . N R, . 09/13/2024 . | .. .. 222,234 222,234 228,056 |.... 222,234 |.. . 09/13/2027 . |1.D ........
PORTLAND GENERAL ELECTRIC COMP 2.1
..736508-8#-0 [09/30/31 .evvvnriiiiiiiiiiiiiiiiieeecriieeen | s . 08/27/2024 . 4,145,424 |........ 5,000,000 |........ 5,000,000 |........5,000,000 f......cccvveesQ fooririinnnnnnn 0 fooeiiiiiiiiinn 0 [0 [0 [ 5,000,000 |.. . 09/30/2031 . |1.F ........
.. 78355H-KN-8 [RYDER SYSTEM INC ~ 2.500% 09/01/24 . [T (R . 09/01/2024 . |Maturity . .5,000,000 |........ 5,000,000 |........ 4,995,950 |........4,999,445 |............eei0 foeeeenniinn 885 |0 e B85 0 e 5,000,000 |.. . 09/01/2024 .|2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82650T-AA-5 [4.730% 06/20/40 ...ovveeeeeineieeeeeeeniieeeeeenn | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeennes Jeenns 207,882 |........... 207,882 |eeerennnns 207,869 |..eennnnnnn 207,875 |oeeeeeeeeeee (U1 PO A PP [ PO A PP (U 207,882 . 06/20/2040 . |1.A FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82650T-AB-3 [5.040% 06/20/40 ...oeveeeeeinnnaeeeeenniieeeeeenn | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 27,781 |oeeeenens 217,781 | 217,746 |.......... 217,760 |oveeeeeeeaenee (1 PO 21 | (1 PO 21 | [V 217,781 . 06/20/2040 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AB-3 [2.320% 07/20/37 eevveeeeeeeeneeeeeeeeieeeeeen | s . 09/20/2024 . |Paydomn ...cevveneeeeeennnns feeennieeeeeenies s 141,750 |........... 141,750 |oooeen..e. 141,817 |oeeeneee. 141,770 oo 0 Joeeeeees (20) |eeeenneeeeenee (V1 PO (20) |oeeeeneeeeenes (U 141,750 . 07/20/2037 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652M1-AB-6 [2.820% 05/20/36 ..eevvuuneeeeeenieeeeeenneeeeeen | s . 07/20/2024 . |Paydonn ...ceeveeeeeeeennnnn Joeemnnieeeeeennies s 462,693 |........... 462,693 |........... 462,605 |........... 462,661 |....eeeeennne (1 PO B2 |eeeeiieees (1 PO <72 IO (U 462,693 . 05/20/2036 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652U-AC-4 [3.120% 05/20/36 ..eevvuuneeeeenneeeeeeenneeeeeen | s . 07/20/2024 . |Paydonn ...cceveueeeeeennnnn Jeemnnieeeeeennies s 832,848 |........... 832,848 |........... 826,457 |........... 831,930 [...ccvvvunnnnns 0 Joeeeeees 918 | (V1 PO 918 | (U 832,848 . 05/20/2036 . |2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AB-7 [ 1.340% 11/20/37 oeveeeieeeeiieeeeeeeieeeeeeeen | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 171,862 |.......... 171,862 |oeeeennnnee 171,828 |.......... 171,847 o (1 PO L T PO (1 PO L T PO [V 171,862 . 11/20/2037 . |1.F FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AC-5 [ 1.790% 11/20/37 .eeeieeeeeieeeeeeeeeeeeeens | s . 09/20/2024 . |Paydomn ...cevveneeeeeennnns feeennieeeeeenies s 118,155 |........... 118,155 [.......... 118,140 |.eeennnee. 118,149 o (U1 PO (-1 PP [ PO (I PP (U 118,155 . 11/20/2037 .|2.B FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A
..82652R-AB-5 [ 1.800% 09/20/38 ......cceerrmuieeeeenniiieeeeennns | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 296,199 |eeeeennnns 296,199 |........... 296,188 |.....en.... 296,193 [...ccvvvnnnnnns (U1 PO (-1 PP [ PO (I PP (U 296,199 . 09/20/2038 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A
..82652R-AC-3 [ 1.950% 09/20/38 ..cevvreneeeeeerneeeeeenneeeeeen | s . 09/20/2024 . |Paydonn ...ceeveeeeeeeennnnn feemnnieeeeeenies s 236,959 |.eeeennnns 236,959 |o.eeunnnnns 236,958 |........... 236,959 [.oiieeennnnns (U1 PO (VI PO [ PO (VI PO (U 236,959 . 09/20/2038 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AA-9 [5.830% 07/20/39 ..eevreeieeeeeieeeeeeneeeeeen | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 238,999 |.eoeennnns 238,999 |o.eeennnns 238,934 |oeeennnnns 238,954 |.oeiieennnnns (1 PO 45 | (1 PO 45 | (U 238,999 . 07/20/2039 . |1.A FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AB-7 [6.320% 07/20/39 ..eevreeeeeeeeeeeeeeeeneeeeeee | s . 09/20/2024 . | Paydoun ....238,999 [.. . 07/20/2039 . |1.F FE ....
..83007C-AC-6 [6297782 LLC Series 144A  5.026% 10/01/29 ... |....... . 08/16/2024 . | TORONTO DOMINION . 10/01/2029 . |2.C ........
SONIC CAPITAL LLC SONIC_20-1A Series 144A
..83546D-AJ-7 [4.336% 01/20/50 ...ovvvnniiiiiiniiiiiiiiiiinieeees | s . 09/20/2024 . |Paydomn .....euuvveriiiininn Joevinninniiniiiins foeneens 5,000 [oiiiiirnnnns 5,000 |.eeeeennnnns 5,000 |.eeveeeeennn 5,000 [oreieiiiiinnnn 0 foviiiiiiiinnns (VN P [ PR (1 P (U1 O 5,000 |oueniiiinnnnn (1 P [ PO [V 144 . 01/20/2050 . |2.B FE ....
SONIC CAPITAL LLC SONIC_21-1A Series 144A
..83546D-A0-1 [2.636% 08/20/51 ..eevvvviiiiiiiiiiiiiiiiiiiieiiins | s . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 25,000 ... 25,000 |............ 25,000 |............ 25,000 |....cevnnnnnnne [ PR (VN P [ PR (VN P (U P 25,000 |oeeevenninnns (1 P [ PO [V 439 |. 08/20/2051 . 2.B FE ....
TIF FUNDING || LLC TIF_20-1A Series 144A
..872480-AA-6 [2.090% 08/20/45 ....ovvvviiiiiiiiiiiiiiiiineeeees | s . 09/20/2024 . |Paydonn .....eeunveriiiinnnn foevennininniiiiins e 320,000 |........... 320,000 |...ceennnns 319,861 |........... 319,918 [...ccvvnnnnnnns [ PO -7 [ PR -7 (U PR 320,000 |...covunnnnnnnn (1 P [ PO [V F 4,459 |. 08/20/2045 . |1.F FE ....
TIF FUNDING || LLC TIF_21-1A Series 144A
..872480-AE-8 [ 1.650% 02/20/46 ......vvvivviinnniiiiiiiiiniiniinn | s . 09/20/2024 . |Paydomn .....euuviviiiinnnns Jovvnininiiiiiinees foeeneeeens 82,500 ..o 82,500 |............ 82,490 |......oennnn 82,493 [.ooiiiiinnnnns [ PR A P [ PR A P (U P 82,500 |eevvuiniienns (1 P [ PO [V 907 |. 02/20/2046 . |1.E FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AA-4 [2.050% 09/20/45 .....cevvvniiiiiiniiniiiiiniinees | s . 09/20/2024 . | Paydown ... 262,500 262,3% |.... . 09/20/2045 . |1.F FE ....
TEXTAINER MARINE C
..88315L-AE-8 [2.730% 08/21/45 ..covvveniiiiiiiiiiiiiiiiiineeeees | s . 09/20/2024 . |Paydoun .....oeevvvviiiinnns Joevvniiineiiininnns foeenn.... 340,196 [l 340,195 |........... 341,406 |...........340,939 |...oooerrinn0 Jovevnnnnn (744) |0 e (744) |l 0 e 340,195 [..oeeievnnnnnns (1 P 0 . 08/21/2045 . |1.F FE ....
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AA-0 [2.110% 09/20/45 ....ovvvvriiiiiiiiiiiiiiiiiiineeeees | s . 09/20/2024 . | Paydown ... 212,500 212,460 |.... .212,500 |.. . 09/20/2045 . |1.F FE ....
TRITON CONTAINER FIN
..89680H-AB-8 [3.740% 09/20/45 .....covvvviiiiiiniiniiiiiiniinees | s . 09/20/2024 . | Paydown .. 106,250 106,250 106,231 |...........106,237 |.... ....106,250 |.. . 09/20/2045 . |2.B FE ....
..89788M-AG-7 [TRUIST FINANCIAL CORP  4.123% 06/06/28 ..... |....... . 09/27/2024 . | TRUIST SECURITIES ....... . 1,987,120 ..2,000,000 ..2,000,000 |........2,000,000 |.... .2,000,000 |.. . (12,880) |.... . 06/06/2028 . |2.A FE ....
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VSE VOI MORTGAGE LLC VSTNA_18- Series 144A
..918286-AA-3 |3.560% 02/20/38 ......oovvveeiiiiiiiiiiiiie [ . 09/20/2024 . |Paydoun ........oooeiiiiiins |oeeiniiiinins e 107,030 |.......... 107,030 |.......... 107,797 |eveeeeennn 107,133 e 0 et (103) ol 0 e (103) [l 0 e, 107,030 . 02/20/2036 . [1.A FE ....
VANGUARD GROUP INC/THE THE VANGUARD GROUP INC
..92203#-AT-5 | 1.940% 08/22/30 ....covvvvveriiiiniiiine [ . 08/27/2024 . ..2,582,514 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.....coeeeeeenn0 Joeeeeiiiniinn0 e 0 i 0 Lo 0 s 3,000,000 |.. . 08/22/2030 . (1.G ........
WENDYS FUNDING LLC WEN_
..95058X-AG-3 |3.783% 06/15/49 .....coovvviiiiiiiii [ . 09/15/2024 . |Paydown .......coooeeiiiiins Joeniniiiniin e 10,065 |............ 10,065 |..eevveeens 10,065 [...ovvneeeee 10,087 fovveeninnnnnns [V OO P2 0 O 0 e P2 0 O 0 s 10,065 [...ovvvvvnnnnns (VN 0 | [V 381 |. 06/15/2049 . (2.B FE
WENDYS FUNDING LLC WEN_21-1A Series 144A
..95058X-AL-2 |2.775% 06/15/51 ..ovvvviviiiiiiiiiiiiiiiiiiiiiiieins oo . 09/15/2024 . |Paydown .......coooeeiiiiins Joeniniiinnin e 25,009 |........... 25,000 [.ennnnne 25,000 |............ 25,009 |....ooeeeennns 0 e (VO 0 | (VO 0 s 25,009 [.oooeiiiiinnns (VO 0 | [V 521 |. 06/15/2061 . (2.B FE
WHEELS FLEET LEASE FUNDING LLC Series 144A
..96328G-AS-6 |5.800% 04/18/38 .......eevvvrvrvrrinnnnininiiiiiiins [eeeeen . 09/18/2024 . |Paydoun .......ooooeiiiiiins |oeniniiiniin e 262,296 |........... 262,296 |........... 262,284 |........... 262,287 [.evnnnnnnnnnnn 0 e [ 0 | [ 0 s 262,296 [..vvvvrrrnnnns (VN 0 | [V 10,149 |. 04/18/2038 . [1.A FE .
Redemption 100.0000
..00908P-AA-5 |AIR CANADA Series 144A  3.300% 01/15/30 .... |[....... . 07/15/2024 . | .. U O R 76,800 |............ 76,800 |............ 76,800 |..ecevvennns 76,800 |vevvvvrrnnnnns 0 e (VO 0 | (VO 0 s 76,800 [...evvvvrvnnns (VN 0 | [V 2,534 |. 01/15/2030 . |1.C FE .
AIR CANADA 2015-1 CLASS A PASS SERIES 1444 Redenption 100.0000
..009090-AA-9 [3.600% 03/15/27 ...evvvviiiiiininiiiiiiiniiiniieiinn | s L 09/15/2024 . | eeeeneeiiiieeeeeiiieeeees e e L TL I 72,374 |.oooeinnnnns 73,188 |oveeennnnnns 72,691 |l 0 s (B17) [orvnnnnnnnnnns (U (B17) [orvnnnnnnnnnnns 0 s 72,374 [ooeiiiiiinnnn (VO 0 | [V 2,605 |. 03/15/2027 . [1.F FE .
..340553-A@-6 |FORTIS INC  6.600% 09/01/37 ...ceoeveeeeieenees [eeennn L 08/27/2024 L |ERL oo e | 3,740,444 |........ 3,500,000 |........ 3,758,510 |........ 3,748,415 |........... [V R (7,971) fervneiiinnnnns [V R (7,971) fervneininnnnns [V R 3,740,444 |........oe. (VO [V [V 228,433 |. 09/01/2087 . [2.A ........
ANGLO AMERICAN CAPITAL PLC Series 144A
..034863-AS-9 |3.625% 09/11/24 ..o Covee . 09/11/2024 . |Maturity ..oooevveeninnnnns Jooveiiiiiiis s 2,000,000 |........ 2,000,000 |........ 1,998,900 |........ 1,999,878 |.......eeeeeee [ R L2 [V R 122 [oeeiiiiiinnee [V R 2,000,000 |..ooeeereennns (VO [V [V 72,500 |. 09/11/2024 . |2.B FE
CBAM CLO MANAGEMENT CBAM_18-5A Series 144A
.. 124810-AC-9 |6.567% 04/17/31 ...evvvvriiiiiiiiiiiiiiiiiiiiiinnene Covee . 07/17/2024 . |Paydoun ....coooeeeieiniiins |oveniiiins s 632,293 |........... 632,293 |........... 616,485 |........... 625,829 [......euveneeee [V R 6,464 |............... [V R 6,464 |............... [V R 632,293 |....ovvvennnns (VO [V [V 31,894 |. 04/17/2031 . |1.A FE .
CIFC FUNDING LTD CIFC_15-1A Series 144A
.. 12548M-BF-1 |6.654% 01/22/31 .oooooiiiiiiiiiiiiis Covee . 07/22/2024 . |Paydoun ......ooooeiiiiiiins |oniiiiii e, 127,826 |........... 127,826 |........... 127,826 |........... 127,826 |oooevveeeeenns [V (VR [V (VR [V R 127,826 |.ooooeeeeenns (VO [V [V 6,517 |. 01/22/2031 . [1.A FE .
CAL FUNDING IV LTD CAI_20-1A Series 144A
.. 12807C-AA-1 |2.220% 09/25/45 .......evvvrrmmnnnnininininiiiiinnne Covee . 09/25/2024 . |Paydoun ......ooooeiiiiiiins | e 318,750 [ovevereens 318,750 |.......... 318,678 |.......... 318,710 |ooeeeeeeenns [V . 40 foeeeiiiinnnnne [V 40 foeeeiiiinnnnne [V R 318,750 |.ooeeiiiiinnns (VO [V [V 4,717 |. 09/25/2045 . [1.F FE .
CLEANAWAY WASTE MANAGEMENT LTD  2.820% STONECASTLE SECURITIES
L 184494-A*-3 1 02/11/28 .oovviiiiiiiiiiiiiii Covee . 08/09/2024 . |LLC «oooeeeiiiiiii e | 3,695,640 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |.oeeeeereeennns [V (VR [V (VR [V R 4,000,000 |...ooeeeeennns 0 f..... (304,360) |...... (304,360) |........... 116,247 |. 02/11/2028 . [2.B ........
FERGUSON FINANCE PLC Series 144A  4.250%
..314890-AC-8 |04/20/27 ....ooooeeiiiiiiiiiiie Covee . 09/25/2024 . | WELLS FARGO BANK ........ |oeeeeeeeiiiiiiiinnns |oeees 4,980,900 |........ 5,000,000 |........ 4,985,100 |........ 4,989,809 [......vvvnnnee [V R 2,147 | [V R 2,147 | [V R 4,991,956 |.....oevvvnnne 0 f...... (11,056) |....... (11,056) [.eevveenes 198,333 |. 04/20/2027 . |2.B FE
GALAXY CLO LTD GALXY_15-20A Series 144A
.. 36320M-AL-2 |6.544% 04/20/31 ....ooooeiiiiiiiiiiii Covee . 07/22/2024 . |Paydoun .......oooeveeeiiins i |00 916,209 |l 916,209 |........... 916,209 |........... 916,209 [...eevernnnnnee [V (VR [V (VR [V R 916,209 |.....cceeennnnn (VO [V [V 46,466 |. 04/20/2031 . |1.A FE .
GLOBAL SC FINANCE SRL SEAC0_20 Series 144A
.. 37959P-AA-5 | 2.170% 10/17/40 Covee . 09/17/2024 . | Paydoun ... 137,481 ..137,477 ... 137,481 . 10/17/2040 . [1.F FE .
GLOBAL SC FINANCE SRL SEAC0_20 Series 144A
.. 37959P-AC-1 |2.260% 11/19/40 . 09/17/2024 . | Paydown .... 106,121 , e 97,518 | ... 106,121 . 11/19/2040 .
..50202%-AA-9 |LIDL US LLC  4.460% 09/01/27 . ..... |- 08/14/2024 . | SEAPORT GROUP . ..3,000,000 ..3,000,000 |. .3,000,000 |. . .3,000,000 . (40,470) |. (40,470) |.. . 09/01/2027 .
..50202*-AB-7 |LIDL US LLC ~ 4.520% 09/01/29 .. Covee . 08/14/2024 . | SEAPORT GROWP ........ceee |oeveeeeeennnnnnnnnns [0 4,912,350 | 5,000,000 |........ 5,000,000 |........5,000,000 |......ceeeeenn0 Joovrviiininnnn0 o0 i 0 [0 s 5,000,000 |. . (87,650) |....... (87,650) |[..... ...227,256 |. 09/01/2029 .
OCTAGON INVESTMENT PARTNERS XX Series
..675711-AC-9 |7.044% 01/20/31 ..oovviviiiiiiiiiiiiiiiiiiieiieees Covee . 08/08/2024 . |Paydown .........oooeeeeeees |eveneennnnnnnnnenns 0002 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |..ccoeereennns [V (VR [V (VR [V R 5,000,000 |...cceveeennns (VO [V [V 289,373 |. 01/20/2031 . |1.B FE .
RAS LAFFAN LIQUEFIED NATURAL G Series 144A Redempt ion 100.0000
.. 75405U-AA-4 15.838% 09/30/27 ....ccoovvviiiiiiiiiiiiiiieeeeees Covee . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 36,950 |........... 36,950 [....ennnnnee 37,227 |ooeeeiiiiiiins (VR [V R (277) [eeennnninnnnne [V R (277) [eevnnnninnnnnne [V R 36,950 [.ooeeiiiiinnns (VO [V [V 1,079 |. 09/30/2027 . [1.D FE .
TATE & LYLE INTL FIN PLC TATE & LYLE STONECASTLE SECURITIES
..87656X-B@-9 | INTERNATIONAL FINA  3.310% 11/19/29 ......... Covee L 08/14/2024 . |LLC «ooooeeeeiii e | 6,368,950 |........ 7,000,000 |........ 7,359,590 |........ 7,257,874 |..eevvnnnnnnne [V R (26,938) |...coeeeeennnn [V R (26,938) |...coeeeeennnn [V R 7,230,937 |oeevvveiinnnnns 0 f..... (861,987) |...... (861,987) [..cevvnees 179,568 |. 11/19/2029 . [2.C ........
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AG-3 |2.100% 09/20/45 .......cceeviiiiiiiiiiiiiiiiis Covee . 09/20/2024 . |Paydoun ......ooooeiiiiiiins i e 233,299 [o..eeeeeeen 233,299 |.......... 233,230 [oeeeeeeenns 233,283 [oeeiiiiiiiiens [V . 46 foeeeeeiinnnnnne [V 46 foeeerininnnnnne [V R 233,299 |oooiiiiiinnns (VO [V [V 3,273 |. 09/20/2045 . |1.F FE .
TEXTAINER MARINE CONTAINERS VI Series 144A
..88315L-AL-2 | 1.680% 02/20/46 ........eevvrrrrrenennnnneninnnnnnns Covee . 09/20/2024 . |Paydoun ......oooooiiiiiiins i e 140,000 |.......... 140,000 |........... 139,957 |........... 139,974 |l [V . P O [V P O [V R 140,000 |......evvvennee (VO [V [V 1,568 |. 02/20/2046 . 1.F FE .
TEXTAINER MARINE CONTAINERS VI Series 144A
..88315L-AN-8 |2.520% 02/20/46 .........coooeiiiiiiiiiiiiii, Covee . 09/20/2024 . |Paydoun ......ooooeiiiiiiins foniiiiini e 28,072 |..oeeneeeee 28,072 |[oeennnneee 28,061 |ooeeeeeenns 28,065 |............l [V [ [V T o [V R 28,072 |oooeeeeenenns (VO [V [V 472 |. 02/20/2046 . (2.B FE
TEXTAINER MARINE CONTAINERS VI Series 144A
..88316A-AA-9 |5.250% 08/20/49 ..........oooeiiiiiiiiiii, Covee . 09/20/2024 . |Paydoun ......ooooeiiiiiiins e e 40,000 [.......ee.. 40,000 |............ 39,999 [oeeiiiiiiiiinnnee (VR [V L I A [V L I A [V R 40,000 |.oooeeeeeennns (VR [V [V 210 |. 08/20/2049 . 1.C FE .
BANC OF AVERICA
..902613-AP-3 | UBS GROUP AG Series 144A  4.751% 05/12/28 .. |C..... . 09/25/2024 . | SECWRITIES LLC ..vvvvvvnee Jovveeeeennennnnnnn. |.......4,384,278 |, 4,350,000 |........ 4,350,000 |........4,350,000 [......ccceeeee0 fooeeiiiiinnnnnO o0 0 e 0 e, 4,350,000 |.. .. 180,261 |. 05/12/2028 . [1.G FE .
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
HOFER FINANCIAL SERVICES GMBH ~ 3.410%
.. A3158#-AC-3 |07/25/24 ..o (G, . 07/25/2024 . |Maturity ....ovvniiinins Jooeeneieeii | 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 [...cevvvrrnnens 0 e (VO 0 | (VO 0 ... 11,000,000 |....ovvvvvnnnes (VN 0 | [V 375,100 |. 07/25/2024 . |1.G PL ....
GALAXY PIPELINE ASSETS BID CO GALAXY PIPELINE Redemption 100.0000
..G3R238-AB-9 |ASSETS BID CO  1.750% 09/30/27 .....evvvvnnnnnn C..... . 0973072024 . | .eeeniiiiiieeeeiiieeeees e e 63,056 |............ 63,096 |............ 59,020 |..ocivvienininns (U P (U 4,036 |...oooeeeennn 0 eeeeenn 4,036 |...oooeeenns 0 s 63,056 |........oeent (VN 0 | [V 552 |. 09/30/2027 . |1.C FE ...
GALAXY PIPELINE ASSETS BID CO  2.160% Redenption 100.0000
..G3R238-AC-7 |03/31/34 C..... . 0973072024 . | .eeeniiiiiieeeeiiieeeees e e 10,833 ....10,833 ... 1,527 ... 10,833 |0 [0 [ 0 . 03/31/2034 . [1.C FE ....
OMEGA LEASING NO 9 L EGA LI Redemption 100.0000
..G6764#-AA-0 [LIMITED  2.400% 10/12/26 .........euovvvvvvnnnnn |G L 07/12/2028 | eeveeeeiiiieeeeeeiieeees | e 105,260 |........... 105,263 |......eeens 105,266 |.......... 100,517 [oeeennnns 4,746 |oeeeiiiinnnnn (VO 0 eeeeenn 4746 ..ol 0 s 106,262 |.....cceees (VN 0 | [V 1,895 |. 10/12/2026 . [3.A ........
Redemption 100.0000
..P4909L-AA-8 |GNL Quintero 4.634% 07/31/29 ................. C..... L 07/31/2024 .| eeeeniiiiiiiiieeeciiiiieeeees | o 58,800 [............ 58,800 |....eenn. STATT | J U A (U 1,328 | 0 Jooeeeennn 1,328 |oveieiieennes 0 Joeeeeeennn 58,800 |..ooeeiirrnnns [ 0 Joeeeeeiieenn [ 1,362 |. 07/31/2029 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 263,629,715 271,965,087 271,761,865 267,888,469 4,746 97,119 0 101,865 0 272,290,064 0 (8,660,350) | (8,660,350) 7,785,011 XXX XXX
2509999997. Total - Bonds - Part 4 269,324,715 277,660,087 277,477,516 273,550, 266 4,746 94,902 0 99,648 0 277,985,064 0 (8,660,350)| (8,660,350) 7,913,3% XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 269,324,715 277,660,087 277,477,516 273,550, 266 4,746 94,902 0 99,648 0 277,985,064 0 (8,660,350)| (8,660,350) 7,913,3% XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 269,324,715 XXX 277,477,516 273,550, 266 4,746 94,902 0 99,648 0 277,985,064 0 (8,660,350)| (8,660,350) 7,913,3% XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank Of America .........ccccocen.. Dallas, TX / Tampa, FL ... |os oo oeeeeees Jooeeeeeeeeeeeiee e [ (404 ,567)|............... 643,683 |.......... 2,259,005 |..
Bank Of New York Mellon ........ New York, NY .o foen e oo e e o 1,128,965 |.......... 1,063,825 |............ 1,025,173 |..
Deutsche Bank .........c.ccocoeee.... New York, NY ..o oo oo oo oo v, 4,651,141 [............. 164,984 |............... 849,878 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 41,462 47,594 34,202
0199999. Totals - Open Depositories XXX | XXX 0 0 5,417,001 1,920,086 4,168,258
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 5,417,001 1,920,086 4,168,258
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

5,417,001

1,920,086

4,168,258

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Rate of Interest Carrying Value

Description Code Date Acquired Maturity Date

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

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

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 08/30/2024 ..........
U U 09/26/2024 ..........

[ 09/20/2024 ..........
08/22/2024 .
09/25/2024 . K .
08/23/2024 .......... 2000 Joiiiiiieiiiiiee e e

85,692,000 |..
.... 68,695,000 ..
.. 17,785,000 |..

.. 81,655,000 |..

..... 1,017,99%

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

395,108,000

4,450,750

8609999999 - Total Cash Equivalents

395,108,000

4,450,750
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