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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA
ASSETS
Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [ 27,202,134 oo [ 27,202,134 |.ocovvnne 27,930,386
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiiieietcieececee ettt sessss s s s s seses [reseetetenene st s s sienetenennne [eoeeenesesnsnsnesesenenennsenenns |oereseeneneneenene e sneaeeens [0 0
2.2 COMMON SLOCKS ...ttt [rsenenissssssssenissesssssssennes |orsessinsisisssesss s [oossisnsesesss s [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [t [ (L N 0
3.2 Other than firSt IENS........c.c.oiiieieececececce et seses [reseete et se e netenenene [eeeenenesesnsnssesesesenennsennnns |oersseeseseseeneneseseseseenenes (1 0
4. Real estate:
4.1 Properties occupied by the company (less $
encumbrances)
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .eviieiicieieieeeiieeieiees [t [ oo [V RN 0
4.3 Properties held for sale (less $ .o
ENCUMDIANCES) ....v.veeeeieiieveveteeeeeee ettt tesesessesesesesesesesesesssesssesesesesesnnns [oreesesesesennenesesesaenesenenne [eeeenenesenesseseseseenenenensnns |oesesseseseseseeneneseseesenens [0 0
5. Cash($ . 18,208 ), cash equivalents
[ J 8,322,000 ) and short-term
investments ($ ..o ) et [ 8,340,208 |.....cvivriiieierirnceeees [ 8,340,208 |.....ccvvvrinnne 6,647,200
6. Contract loans (including $  .ooooeececuninccce PIEMIUM NOLES) ...t |oeeeuiriricicieiririicricicins [rorererericisse s esesieis e [eeririeese s (O T 0
7. DerivatiVes .........ccoiiiiiii e
8. Otherinvested @ssets ...
9. Receivables for securities
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cveuevieeveveiiicierciciiiens [reeeeeeieeienens 35,542,342 | [0 35,542,342 |.cooovoe. 34,577,586
13. Title plantsless § ..o charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiiuiucenineniieieieiseeeneeeieseeas [rrreneseessienenes 180,421 | 6,159 [ 174,262 | 221,045
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 117,656 [..o.oeeieeriirccicinncns e 117,656 [ 138,814
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........c.cccoeeeee.
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiiieieieieeeeceee et [oreeeeieiee s seieeeee [eeeerene sttt nesenes |reseseeeeeeseneene s seseeneeeees [0 0
15.3 Accrued retrospective premiums ($  ..coooeeiiiiiiiiens ) and
contracts subject to redetermination ($ ........c.cccoeeerienrrnnnn ) eree oo [ [ (1 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................cccccoociiiiicicicicicies
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ... |..c.cocooeeeevennn 84,312 i [ 64,312 | 0
18.2 Net deferred tax @SSEL .........oviieeiririiceiereeceiei et eeeies [reeneseersess s 542,186 |...cocvvviinenn 542,186 ..o (L N 0
19.  Guaranty funds receivable O ON dEPOSIL ...........c.cccovieveieieveieeeceeeieieeeeees |oererereseeeee e [oereeereenene e oo sees [0 0
20. Electronic data processing equipment and SOftWare .............ccccoeveviicicicns riiiiiiiiiiiiien [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
22.
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevvevvieeies foervienneiiiinn 329,730 |oreeereeeeiieeeeieieesieiees e 329,730 | 433,282
24. Health care ($ ..cccocvrveveccicirrieccnae ) and other amounts receivable ...... | [ [ (O T 0
25. Aggregate write-ins for other than invested assets ............cccoceeererenereeenees foeeeeerinnnnneeieeen 0 [V RN [0 T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......ccueuvviieieeueriiniieeeieiesesssssseeess foeeeeseseeenees 36,776,646 |.......c.coo........ 548,345 |...cooveennn 36,228,301 |.oooveevnnn 35,370,727
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 36,776,646 548,345 36,228,301 35,370,727
DETAILS OF WRITE-INS
0 R R RO PP RPN
i 0T FET OO RO TP NSO T RS UPP NPT PP PP PP TTRP PPN
0 3 R R R PP PP RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........c.cocove. feerccnnncccccnnnee 0 o 0 foeereeee (O O 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ............ccooev. foeveeerennnnnseieiennn 0l (O O (1 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...ccoooevvenennne TA8,750 ) oot et 648,280 |....ocovererines 579,514
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES ........cccuiiiiiiiiiiiiiee ettt sae e [ e re e be e s [oreeeesee s s e e 0
3. LOSS AQJUSIMENE EXPENSES .....vvvviiieieiieieteteteiei ettt ettt st sesese e s s e st e s eseses e e e s et esesesese e s st eseseseseneneseessesesesenesenen|eessenenessinnen s sees 12,204 |...ooov 10,954
4. Commissions payable, contingent commissions and other Similar Charges ............coooiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, iICENSES @NA FEES) .......uiiiiiiiiiiii et [ee et et
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ..............cvcveveveuiieieiiieieietereeeeee e | 133,992 i 110,274
7.1 Current federal and foreign income taxes (including $ .....c.covvveiieeeens on realized capital gains (I0SSES)) ........c.ccc. |rerereiinniinniiniiniiiis e, 137,767
AV (= e o) =T =Yoo= D =T o1 OO R NP
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 $ ......c.ccoooiiiiiiiiis and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........ccooveveccueeeenes fevvrniicnnne 1,688,510 |..ccvvvviinne 1,672,995
O o 1V g o= o= 01U o OSSPSR SR R
11. Dividends declared and unpaid:
T11 STOCKNOIARES ...ttt h bbbt a et e et et e s et ese o e sttt [oebe s
B I o o3 g To o L= OO UPTY SRS RPN
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) ........ccuiiiiiiiiiiiiii e [ 0
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.eiuiiiiiiiiieiieie ettt ettt ettt e e saeesbeesbeesbeesne s s s s ettt e ste s [oesreesreesre et 0
14.  Amounts withheld or retained by company for aCCOUN Of OtNETS ..........cciiiriiiriiiiieieieicce s 6,984 ..o 5,100
15.  Remittances and itEMS NOt @IIOCALEM ...........c.ouririereueueerereeeeeetrere st eeeeete s seseeeeeesesesesesesesesessesesesesesseaesesetesesssassnsesesesssannnsesesssnnns [soessnsssssssissnenassnas 2,154 | 9,084
16.  Provision for reinsurance (including $ ....ccccoovovivieiiccienns CEIFIEA) v e [ 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii e [
R T B =i oW 53 ¢ g Lo 1 T T OO U UUY RSO NP
19. Payable to parent, subsidiaries and affiliafEs .............ccooiririiirieieieece et e 9,086 |..covveeerreeerrenee 2,690
20, DEIVALIVES ...ttt ettt ettt ettt ettt a st et e s s et et et e seae et es e s et et e s e s e s e s s e s sttt seseas st et et et et et e s eas s et et esetebesesesnas et as et sesesesed et n ettt (O R 0
A T 1= oL Lo (o Tt U 11TV U ST UTURT RSO WS
R o\ o] (o (o YYo= LT o o [T o OO OO SO P RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiie et ee e nens e s et te s te e stestees [oeeseeseesesre st
24, Capital notes $  ooooveiviiiiiiees and iNtErest thErEON $ ..ottt e [ o
25.  Aggregate WIite-iNS fOr NADIIES ...........cccc.cvrueueieieeeececee et eeectet e eeeaca et see sttt esen s s eaesesesennsesesesesenssseaesesenansnsesana 4,051,173 3,361,187
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 6,552,383 5,889,565
27, Protected Cell HADIIIES ............o it e e e e e e s e [reere e
28.  Total liabilities (LINES 26 @NA 27) ........c.cueueueririiiririeieteiesesetee sttt tesesaesesesessesesesesese e ssssesesesesesese s ssssasesesesesesessssssssesesesesesenssssd|sosssnenereenninns 6,552,383 |....ccoviiennne 5,889,565
29. Aggregate write-ins for SpPecial SUMPIUS FUNAS .......co.iiiiiiiiiii et b e b ettt et e e et eaeesseesaeesbeesbeenaerseneesneeste e sbe e abeeebeeareeas (O A 0
30.  COMMON CAPILAI STOCK ......ouveveeeeeeeececeeeeteee ettt ettt e e e e e e e e et s eseseasasasasaseteseseanassnasasasasessssansssnsssnnesssssssnsnanaead|eesseseaeseneeeas 2,500,000 |......coconve. 2,500,000
L P =) =Ty (Yo o= o] = 1R (o o] POl S PP RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
B T TU o] (0TS 4 To (=Y ST SE U S P RSN
34.  Gross paid in and CONHDULEA SUIPIUS .........c.ceeiiieieeeeeeeececeeee et tee e ee et ee e s s seseteseasasas s s sesesessasasesnssesssessasansnssna|eseseseseneeea 99,757,650 |...cccvevenee. 99,757,650
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieiiieieeietetetetcteee ettt ettt ee e st e b et essss s s st et e sebesesssess s st esesesesesessss s asesesesesesesssnasessnesesesesedstreseseererenis (72,581,731)|....ccevernne (72,776,488)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvirivereriiriiiiieieteieeiesssete st ssssse e ssese s sssnsesesesssssnses 29,675,919 29,481,162
38. Totals (Page 2, Line 28, Col. 3) 36,228,302 35,370,727
DETAILS OF WRITE-INS
25071, STatULOrY CONTINGENCY TESEIVE ..eiviiiiiiiiiiicietctec ettt bbbt b bbb s s ee s s s e b b besenene s ssssssesesens |oensebesenenennnas 4,051,173 |...ocoeees 3,361,187
2802, et et e et e e [ 0
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........couiiiiiiiiiiiiceeeeee s [ (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,051,173 3,361,187
2007, ettt E e ekttt E e E e E e £ R e e £ R ee £ Rk e e R £ AR £ e e E e e E e £ R e R £ AR eR £ AR ee £ AR e e £ A Ao b £ eeeE e e E e e R e e e R e et b e Rt e R et e eb ekt eaebe et ebeee et et e et nt et re et ettt r et n et enen [etere ettt
2 PP R PP TTTI
2003, it h b ekttt e e E oS E £ e E e e R e £ Eee £ AR ek e eE k£ SE R e eeeh £ e R e £ R e R £ R eR £ R e £ AR b £ e A eh e eeeE e eeeE £t E e e e R e et e b e st eRe b e ee ekt na ekt eeebe et ete et fre bt ne bt ne ettt ettt r et enen [ete ettt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGJE .........coouiiiiiiiiieie ettt [er e (O R 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0

3201.
3202.
3203.
3298.
3299.

Summary of remaining write-ins for Line 32 from overflow page

Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA

STATEMENT OF INC

OME

Current
Year to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct (written $ ..o 1,395,487 ) oo 1,379,972 [ 706,084 |........cconee. 4,056,151
1.2 Assumed (written $ ..o ISP KO R N R RO RO
1.3 Ceded (WHHEN $ oo ) ettt ettt eena|es st [e e et
1.4 Net (written $ oo 1,395,487 ) oo s 1,379,972 [ 706,084 |........cconee. 4,056,151
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ..o 148,750 )
2.1 DIFBCL 1.t e 68,766 |..coeveererericeneens 32,554 o 524,206
P T 44T T T S PO RP ST TPOITORTTSPPP
PR N 07T L= U SR WSRO RN
204 INBL .ttt ettt ettt e 68,766 |..coeveererericeneens 32,554 | 524,206
3. LoSS adjustment @XPENSES INCUITE ...........o.cueuevieieieeeeeeieiieesese s sssese et ses s s ssse s ssssesesesans [eesesseeseseceesseennees 1,268 | 630 | 10,176
4. Other Underwriting @XPENSES INCUITEA ..........c.cucveviieruereieiieeseseseseesssesesesssessssese st ssssssesessssssssesesens [eosesseseseceensenees 412,982 oo 231,132 [ 1,156,380
5. Aggregate write-ins for underwriting dedUCHIONS ............cciiiiiiiiiiiiiiccee e (O T [0 0
6. Total underwriting deductions (LIS 2 throUGh 5) ..........ccueeiueuiiiiiieiiereinisieseiese e 483,016 |.ooeoeeeicecienne 264,317 |...ooveeenee 1,690,762
7. Netincome of protected cells
8.  Net underwriting gain (10ss) (Lin€ 1 MinUS LiN€ 6 + LiNE 7) ......cooveveueueueriiiieieieieieeeeeseeieeeeie e e 896,956 |....ocevrerirenne 441,768 |.....coovveenee 2,365,389
INVESTMENT INCOME
9. NetinvestmMent iNCOME BAIMEM ...........coiiuiiiiriieiiieiniee ettt ettt e 249,596 |....oovireriricinne 161,797 | 801,380
10. Net realized capital gains (losses) less capital gains tax of $ ........cccccececuene (4,421) o (16,584) (2) (507)
11, Netinvestment gain (10SS) (LINES 9 + T10) ...cucuviriiiriiieieeeiiiiiisisisieie et sesese e ot neseseneneea 233,012 [ 161,795 | 800,873
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
B s amount charged off § ..o
13. Finance and service charges not included in premiums
14.  Aggregate write-ins for miscellaneous income . 0 0 0
15.  Total other income (LINes 12 throUGh 14) ......c.cuviiecieirininiieeeiennceieiere et seenena 0 0 0
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .........cooiuiiiieeeececeete et ee e ee st es s et 1,129,968 |..ooooverciienn 603,563 |.......ccoerrvenee 3,166,262
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiieee ettt na e e e e e e e e e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) .......coueiiiiueueieiiieieieieiceeie e [eos s 1,129,968 |...ccovvvvriceennd 603,563 |.....coovveveeen 3,166,262
19. Federal and foreign iNnCOME taxes iNCUITEM .............ccvevieiueueueieiieeieie et 240,108 136,536 784,094
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........ccoviuiuriririnicicieirieiieeieiseeeeceieise e 889,860 467,027 2,382,168
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr .............ccovvuevereirireeeeereiiesiesesesesessseens 29,481,162 28,933,897 28,933,897
22, Netincome (from LINE 20) ........ceiuiiririririeieietiriiestsestsetesesee st st tesesesessssssssesesesesesssssssesesesesesenssss [oesenensasnessesenenes 889,860 |......cc.cvevveennn 467,027 |...ooveeveee 2,382,168
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccoiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of § .......cccoevviiiiiiiiiiics i i [
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccccviiiiciiiiiinciiniiiiiiiceeieee e Lo [
26. Change in net deferred INCOME tAX ..........cceveviiiiieirereieieeeeeiete et ese s 144,520 ..o 84,986 |.......coevvee. 549,568
27.  Change in NONAAMItEEA @SSELS ..........cceviiieeieereiiiieeeiete ettt ebe bbb ss et es b s ss s b s e e eeeseceeneeee s (149,637) [.veeeceene (740 —— (356,394)
28.  Change in ProVvision fOr FEINSUIAINCE ..........c.iiiiiiiiiiiiiiti ettt sttt sttt et snesne s [ ere e e s s s st stestestestestes [eteetestestesteste st re e steetes [oeereeteeseete et 0
P4 R O = T =Ry IETU o] [V E o T Y RSO FEOU O URURU WSUU Y
30. Surplus (contributed to) withdrawn from protected CellS ............ccoiiiiiiiiiiiiicceeeeeeeeeee e e e
31. Cumulative effect of changes in accounting prinCIpIESs ............ccoviiiiiiiiiiiiiccceeeeeeeeeea e [ o
32. Capital changes:
772 =1« o TS U TP RO KOOSR RR RO
32.2 Transferred from surplus (Stock DIVIAENA) .........cuiiiiiiiiiiiieeee e e eies [eteeteete e e et eies [oeereeteete et
2 B I - 1o 1] (=T g =T I (o YU o) [N OO AP KO AT
33.  Surplus adjustments:
3BT PAI TN ettt |e e (O T (O T 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiiiine e e [
33.3 Transferred from CAPILAL ...........coiiieiieieciecee ettt et e et e e e saeesseeseeseeafeesrssnssnssassassressressreens [oereesre e [reer e
34. Net remittances from or (10) HOME OffiCE ..........cuiiiiiiiiiiiiiii e [ o
ST B 1Yo (=T g o K (oISt (o o (g o] o [=T £ P! A RSP AU PN
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiiii ettt ettt et e e ennen [ ere s e s e s te s e e e stestesteetestes [etestessessessesseste s e stestestes [orereeseeteereste et 0
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueueviriiiriiiririeieieeeeie s sesseaeseeas (689,986) (353,042) (2,028,077)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccccoeueveieiieeereeisiesseieenns 194,757 192,300 547,265
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 29,675,919 29,126,196 29,481,162
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeiiiiiiiiiiiiiciecceeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiciiciiiiccceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0
3701. Contribution to statutory contingency reServe ... o (689,986)]......c.cccvveeee (353,042)]...cvevenne. (2,028,077)
3702.
L7402 SO ]
3798. Summary of remaining write-ins for Line 37 from overflow page ...........cccceeeiiiencncicicieceeseses el O L ...0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (689,986) (353,042) (2,028,077)




CAROLINA

CASH FLOW

STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected Net Of FBINSUIANCE .........ooorururueeriiciceeeeeeieeeseiseeeeee e eee e ssse s s e s sssesesesesesnsnns [eoeeserssericnenns 1,416,645 | 731,598 | 5,222,044
2. Nt iNVESIMENT INCOMIE .....ouiuiereiiceciceeee ettt ese s s e e s e e s e s e s eses s s sesesesesesnsnsnsens [eosereneseceensenes 288,269 |.ooeeeerricieine 233,975 | 815,976
3. MISCEIIANEOUS INCOME ......euieieiiiiectieciie ettt ettt neen 0 0 0
R oY I (=t I (o T ) OSSPSR 1,704,914 965,573 6,038,020
5. Benefit and 10SS related PAYMENTS ............ccueuiuiieiiiiicicteeceeeceee ettt s st sesesssn s ens [oesesesesessseseseseseseasnna [0 [0 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fourieriieniiiniiniiniiiis (O O (1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtions ................cccocveveieveveveueecceeeens e 389,282 | 227,998 |.ooviiirinne 1,075,388
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviveueieeieieeeeee ettt ettt sttt s s ssn s s st sesessanans [oesesenesenenereseeaeaenenenenea (O O (1 0
9. Federal and foreign income taxes paid (recovered) netof $ ....................... 508 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesssaete s et esesssaetesesesenssastesesesensssetetesesenssessetesesensnsntesasesensnsnsesasannn 437,766 365,801 847,638
10.  Total (LINES 5 tArOUGN 9) .....cuouiiiiiicietetceieee ettt ettt ettt et es e s s esne 827,048 593,799 1,923,026
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........cccocvoveviuereririiieeeieieeteteeceee e 877,866 371,775 4,114,994
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
0220 = o U E TSPV TTSTRRTST NUUOUTOTOTOTO 1,060,186 |....ccovveeecerenee 47,776 oo 3,916,362
12,2 SHOCKS ..eeeeeeeeeeeeeee it et eeteeses e eeeee e e e s eseeeeee e eseseeee e e eaeseseeeeee e e seseeeees s e seseseses s ansnaesesesannanansenes [oetesrearnireea et enireenena (O (O T 0
12.3 MOMGAGE 08NS ........vvveieiieieee ettt ettt ee et sttt st s s s ss et et sesesese s esssssesesesesssnnanesans |resesessetesene et ne s saeaenenes (O O (1 0
12,4 REAI ESAE ......eecececeeiri ittt ettt s et s e b e e e s st s e st nsee et st et nsntetesenanans | oeteteeeneni et (O (O T 0
12.5 OthEr INVESTEA @SSELS ......c.cecueriricecieieteireeeeeeeete s eseseeeteeseseese st s e seesssesessssensesesesesasssnsesesnsnnns [oetessssssirieaesssssarareenenns (O O (O T 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccocceiies oo, (O [0 0
12.7 MiSCElIANEOUS PrOCEEAS ..........cevveieeeececteteeeeeeecee et eeeeesae e tesesenssae s s enssseaesesesensnsssesesssensreesena 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocooveviueuereeiieiceeeeeeeieieeeeee e snenen [oereseseseneeanas 1,060,186 |....cocvveeeeeeee A7, 776 |, 3,916,362
13. Cost of investments acquired (long-term only):
G T = 0 E TP PTSTTRSTPTRVST REOPUOPTUURPTOTN 349,948 |.....ocoovenne 2,017,036 [..eoooeeeeeerennee 6,319,687
13,2 SHOCKS ..eeueueucteeeeee et ctee et ess s et e e e e e e s eseeeeee e e aesesee e e s e aeseeeeee e e seseseses s e aeseseses s ansns et esesannanaesenes [oetesreerenireet et enereenna (O (O T 0
13.3 MOMGAGE I0BNS ........vvveieiieeeeeeetetee ettt ettt ettt ettt s st s st esesesesese s esssesesesesesssnnasesans |reseseetetesenen et ne s e aeneees (O O (1 0
13,4 REEI ESAE ......eeceeceiiri ettt e et es et e e s s b e et nn st seens ettt s anans | eetetetereni st (O O (O O 0
13.5 Other INVESTEA @SSELS ......cucucueiriiececeetririecereeete et eseeeeetesse st esetete s e e esesesesssseeseseaesessessesesesnsnens [oetesssssasiracaesssssasaricnanns (O O (O T 0
13.6 Miscellaneous @ppliCALIONS .............ccueveeevereceeteieeeececee e e ettt es et e esenssaeae s s ensnae st s s eneeee 0 0 0
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveucuiieiieieeeeeeceee e 349,948 2,017,036 6,319,687
14. Net increase (or decrease) in contract loans and premium NOES ...........cccevierierieieeieeie e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccveveveueeeeeeereiereeeens 710,238 (1,969,260) (2,403,325)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPILAI NOES ........ovveeececeiecee ettt sannnens | |reseseseetenenee s s e renenes (O [0 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueuriiieieieseieieeeeeeie e eseiesesenenens|reseseseeeeeeenene e seeieeeees (O O (1 0
16.3 BOITOWE FUNDS ...ttt e e s e e e eseses s s e s esesessnssesesesesannnnnns | oetesrsssasirieaessssnesericnanas (O O (O O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............cccoooeiiiiiiiiin o, (O O (1 0
16.5 DivideNnds 10 SLOCKNOIAETS ........cuuiuiiriicicieieiei ettt s s esesennnnans | [eoreceeasesesenicecaeeseseesees (O O (O O 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeceee e eeeee et ss et ees s ssae e sesensanaseesanas 104,903 (30,207) (211,000)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceece ettt a et 104,903 (30,207) (211,000)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...c.cccecvevnecne 1,693,007 |.ecevreneee (1,627,692)|..cocveeenene 1,500,669
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......eveieieieieteteeeeee ettt se s s e sansnnnsnenes |resessenesenneeas 6,647,200 |..cevrereennee 5,146,531 | 5,146,531
19.2 End of period (Line 18 plus Line 19.1) 8,340,207 3,518,839 6,647,200
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange = Donds (LiNE 12.71) ..o sens [oeseteieresesess s ereeens |ooresieieeieee s sseteees [eeeeseseseeeeens (349,922)
20.0002. Non-cash exchange = DondS(Line 13.1) oo ieiereens [oerereiereenese s eeeeens |oerisieieeeee e e [oeeeeeseseeeeens (349,922)




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

NOTES TO FINANCIAL STATEMENTS

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

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

NET INCOME
1. State Basis (Page 4, Line 20, Columns 1&3) XXX | XXX | XXX |$ 889,860 | $ 2,382,168
2. State Prescribed Practices that increase/(decrease) NAIC SAP
3. State Permitted Practices that increase/(decrease) NAIC SAP

4. NAIC SAP (1-2-3=4) XXX | XXX | XXX | § 889,860 | $ 2,382,168
SURPLUS
5. State Basis (Page 3, Line 37, Columns 182) XXX | XXX [ XXX | $ 29675919 $ 29,481,162

6. State Prescribed Practices that increase/(decrease) NAIC SAP
7. State Permitted Practices that increase/(decrease) NAIC SAP
8. NAIC SAP (5-6-7=8) XXX | XXX | XXX | $§ 29675919 $ 29,481,162

B. No significant change.

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

D. Going 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. Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a realized loss
(including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months § —
2. 12Months or Longer $ 55,237

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

1. Lessthan 12 Months $ —
2. 12Months or Longer $ 952,926

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

I Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

J.-L. No significant change.

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

0. 5GI Securities
None



STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

NOTES TO FINANCIAL STATEMENTS

P. Short Sales
None

Q. Prepayment and Penalty and Acceleration Fees
None

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

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

No significant change.

Note 7. - Investment Income
No significant change.

Note 8. - Derivative Instruments
No significant change.

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

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

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

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

Note 11. - Debt
None

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

B. - I. No significant change.

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

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

G. Other Contingencies
As of March 31, 2023, the Company had admitted assets of $117,656 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
March 31, 2023.

The Company had no material noninsurance contingencies as of March 31, 2023.

Note 15. - Leases
No significant change.

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

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

B. Transfers and Servicing of Financial Assets
None

C. Wash Sales
None

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

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

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

B. Other Fair Value Disclosures
None

6.1



STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

NOTES TO FINANCIAL STATEMENTS

C. Aggregate Fair Value for All Financial Instruments
The following tables set forth the Company’s assets’ Fair Value, Admitted Amount and Level of Fair Value Amounts as of March 31, 2023:

Description Aggvgﬁt: Falr Ag;"si;téd Level1 Level 2 Level 3 Vgﬁgi?\tl) Not Pzé(\:lt)icable

Bonds $ 26,024,013 § 27,202,134| $ —|$ 26,024,013 $ —|$ —
Cash equivalents 8,322,000 8,322,000 8,322,000 — — —
Total assets $ 343460131 § 35524,134| §  8322,000( $§ 26,024,013| $ —|$ —|$ —

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

Description Aggr\t;gﬁt: Fair Agénsi;ttzd Level1 Level 2 Level 3 V’:ﬁgﬁf:\t,) Not Pl('g(\:lt)icable

Bonds $ 26511954 $ 27,930,386| $ —|$ 26511954|$ —|$ —|$ —
Cash equivalents 6,257,000 6,257,000 6,257,000 — — — —
Total assets $ 32,768954| § 34,187,386 §  6,257,000( § 26,511,954| $ —|$ —|$ —

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

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

C. Other Disclosures
During the first quarter of 2023, the United States economy experienced continued volatility due to inflationary pressure, the geopolitical environment and general market uncertainty.
Markets have also felt the ramifications of distress in the banking industry, including high profile bank closures. While turmoil within the banking sector has not directly permeated the
housing market to date, it has caused concems across the broader economy. Inflationary pressures continued to lessen in the first quarter of 2023, but remain elevated with the
Bureau of Labor Statistics reporting in March that the Consumer Price Index was 5.0% year-over-year. The Federal Reserve has taken an aggressive approach towards addressing
inflation through interest rate increases and a reduction of its balance sheet. The Federal Reserve approved 25 basis point increases in interest rates in both May and March 2023 that
followed eight interest rate increases in 2022. Over this timeframe, financial markets have reacted with increased volatility and rates have increased across the Treasury yield curve.

The unemployment rate as of March 31, 2023 was 3.5%, consistent with the fourth quarter of 2022. As of March 31, 2023, the number of unemployed Americans stands at
approximately 5.8 million and the number of long-term unemployed Americans (over 26 weeks out of the workforce) was approximately 1.1 million. Both metrics remain relatively in line
with February 2020 levels. The full impact of COVID-19 and its ancillary economic effects on the Company’s future business results continue to be difficult to predict. Given the
maximum length of forbearance plans, the resolution of a delinquency in a plan may not be known for several quarters. The Company continues to monitor regulatory and government
actions and the resolution of forbearance delinquencies. While the associated risks have moderated and delinquencies have declined, it is possible that COVID-19 could have an
adverse impact on our future results of operations and financial condition.

D. - H. No significant change.

Note 22. - Events Subsequent
None. Subsequent events have been considered through May 12, 2023.

Note 23. - Reinsurance
No significant change.

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

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

Note 25. - Changes in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2022, were $590,468. For the nine months ended March 31, 2023, $17 was paid for incurred loss and loss adjustment expenses attributable to insured events
of prior years. Reserves remaining for prior years are now $509,521 as a result of re-estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $80,930 favorable prior
year development from December 31, 2022, to March 31, 2023. The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased as additional information becomes known regarding individual claims.

Note 26. - Intercompany Pooling Arrangements
No significant change.

Note 27. - Structured Settlements
No significant change.

Note 28. - Health Care Receivables
No significant change.

Note 29. - Participating Policies
No significant change.

Note 30. - Premium Deficiency Reserves
No significant change.

Note 31. - High Deductibles
No significant change.

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

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

Note 34. - Subscriber Savings Accounts
No significant change.

6.2



STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

NOTES TO FINANCIAL STATEMENTS

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

Note 36. - Financial Guaranty Insurance

None

6.3
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA

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, @s requIred DY the IMOGEI ACE? ..ottt b bbbt e et eae e e h e e eh e e sh e e bt e bt e a bt e m bt e a bt ea bt eaeesheeebeeebeenbe e beenbeenneanneanne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
[CToToTa (I aTo T =T L1V PSPPSR

LT e F= (=N el i =g Lo L USSP RURR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T = o SRRSO
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocviiiiiiiii e

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 @ publicly traded GroUP? ..........ccoiiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiiiiciccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

1276520

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccccccoiiiiiiiiiiiicics

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 [
If yes, attach an explanation.

Yes[ 1 No[X]

I No [ X1 NAT

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicceccen 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. .... 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

GALE). vevuteteeie ittt h s E bbbttt 01/31/2018

By what department or departments?

North Carolina DepartmMeENnt O INSUFANCE ..........oiuiiiiiiiiii ettt ettt ettt he e sh e e eh e e bt e bt e e bt ea bt ea e e eaeeehe e eh e e ebe e eb e e bt et e enbeenbeannesneesneenneas

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? ............cooiiiieeeeeeeeeeeeee et ee ettt e e e e e e e e e e st es et e e s e s e e s es et eseaes e s s s et eseseseseesenasnesesesnanananns Yes [ X] No[ ] NAT
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 N/AI

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 PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooiiiiiiiiiiiiiieieeeeee e

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

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.

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

SEC
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

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

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

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

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ..o Yes[ 1 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? ......
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............ccccooiiiiiiiiiicceeee

Yes [ X] No[ ]

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 agre@MENtS.) ............ccceveieveeerueueieeeeeeeceete e esesecae e es s et esenssaesesesenenaees Yes[ 1 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: ......................

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccooiiiiiiiii Yes [
If yes, please complete the following:

] No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ...
Common Stock
Short-Term Investments ......

Mortgage Loans on Real Estate .
AlLOther ..o
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

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

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

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

7.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

GENERAL INTERROGATORIES

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

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

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

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

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

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? ...... Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... . Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?. Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiiie ettt ettt et et et et et et et e e e e enean Yes[ ] No[X]

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

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

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

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

7.2



STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ ] 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, FEINSUIEA? ............c.c.cvccueueuereeeeeeeeeeeeeeeeee e ese e seses s e seseneaneees Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcurueuereeeeececeeeeeeeeceeee e eeeeae e s s 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? .........oeeeeececeeeeee ettt ettt ettt e e et e e e e e e tete s e s enssaeae st e s ensss et e tesesenssssaesesesensnssaetasesensnsnaesesasannsnaesesasensnsnansasasns 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 ..ottt ettt sttt et et et et ete s s e ae s es et e setesesesess s es s et et et esesese s es s et e b e s eseseaseses s et et e s eseaeeseses e s et et ebeseae s s es et et et esesnas s s £EeE ek eEeet et ee e E bbbt e ettt n bbb %
A I oto TS ot g = T 4 1= gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........eiuiiiiiiiiiee ettt ettt et e e e et e ea e e e st e ea e e ea e et e e b e e s s e eseeeaeeeseeameaaae oeabeeabeeabe e beeseaaseaaessaeesbeeabeeabeereens %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cueveviceceeeeeeee et st e s s ae e s s s asaeae s s s s ssasseses s s snassesesnssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueieieeececeeteeeeeeeete et eeeeeseae e aesee s ssaesesesenenssaesesesesenssaesesesesenssensena Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccooiiiiiiiener e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .. 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 TEPOTHING ENHILY? ... vttt ettt es s es bbb es e ees b8 b8 b8 bbb 8 eE bt s bbbt b bbbttt ettt Yes [ ] No[ ]




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

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




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama .........ccceee.
2. Alaska ...
3. Arizona ..
4. Arkansas .. .
5. California .......ccccoeeeene
6. Colorado .......cccceevenee
7. Connecticut ..
8. Delaware ......
9. District of Columbia .....
10.  Florida ......cceevvveienene
11, Georgia ....ccooeovvrvrennens
12. Hawaii ...
13. Idaho .....
14. llinois ....
15, Indiana .......cccceceeeiens
16, 1OWa ccoeeiiiiiccs

17. Kansas ..
18. Kentucky ...
19. Louisiana ..

20. Maine .....ccoceeveeieenene
21. Maryland .........cccceeee
22. Massachusetts .

23. Michigan .......

24. Minnesota .
25.  MisSiSSippi ...ccveviieieninn
26. MisSOUI .....cceveereennne

27. Montana ....
28. Nebraska ..

29. Nevada .........
30. New Hampshire
31. New Jersey .......cccu...

32.  New Mexico ..
33. New York ..
34. North Carolina ..

35. North Dakota ...............
36. OO ..o
37. Oklahoma .

38. Oregon ......

39. Pennsylvania
40. Rhode Island ...............
41. South Carolina ............

42. South Dakota ...
43. Tennessee ...

44. Texas ........
45, Utah ..o
46. Vermont ........ccccoceenee.
47. \Virginia ......

48. Washington ..
49. West Virginia .
50. Wisconsin ...................

51.  Wyoming .......ccccvuennen.
52. American Samoa .
53.

54.

55. U.S. Virgin Islands
56. Northern Mariana

Islands ......ccooeeeieeies

57. Canada .......cccccooeeene

58. Aggregate Other Alien OT

59. Totals

DETAILS OF WRITE-INS

58001, oo e 0 O Y RO KOOSO KOOSR
58002, ..o e 0 O Y Y KOS KOS
58003. ..o e 0 O Y Y KOS KOS

58998. Summary of remaining
write-ins for Line 58 from
overflow page ..........cccccecetfonnn D00 N ORI 0 [ 0 [ 0 [ (1 [0 0

58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58

above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovnviees wenee 49 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.oceveevevens ceeens 0
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiiie st oeenes 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).........cccccoiiiiiiiiiii e eeeees 0 6. N - None of the above - Not allowed to write business in the state... ....... 8

10
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

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

Genworth Financial, Inc.

Denotes Insurance Company

Global Organizational Chart
As of March 31, 2023

Common Stock Ownership Only - 100% unless otherwise indicated

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

Genworth Insurance
Company (NC)

56-1311049

Genworth Holdings,
Inc. (DE)
33-1073076

Genworth Financial
Infemational
Holdings, LLC

(DE) 55-0848642

Genworth North
America Corporation
(WA) 91-1277112

Enact Holdings, Inc.

46-1579166

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

? w | |
99.9876% 99.9899% 99.99%
Genworth Genworth Life HGI Annuity Unifed Pacific .
Genworth Seguros Genworth Financial Genworth Financial Insurance Service Structured Settlement Fi Genw?‘r:g_ Coplal
de Credifoala o Limit rvick Agency, Inc. i inancial India Brokerage
Vienda. S A do AsiaLimited Servicios, S. de gency, Company (DE) Comporafion (DE) Company (FL) Private Limited Corporafion (WA)
cv [MEXJ (HKG) R.L. de C.V. (MEX) (VA) 54-1304309 91-6027719 04-3193403 232571379 (IND) ; 43830 Enact Mortgage 4 Enact Re Lid.
V. _ Holdings, LLC Genwaorth Financial (BMU)
CareScout (NC) Maurifius Holdings 98-1702829
Holdings, Inc. CareScout, LLC 56-2255474 Limited (MUS)
Y (DE)
. (DE)
Genworth (Shanghai) 922164426 04-3401260 |
Health Consulfing
Services Company
Limited I | I |
(CHN) . . Enact Morigage Enact Financial
Genwaorth Life and GLe | Estat Genworth Enact Financial Insurance Assurance
Annuity Insurance LIC Real Estate Annuity Senvice GFCM LLC Services, Inc. (DE) Corporation (NC) Comoration (NC)
Company (VA Holding, LLC (D) | | Coporation (D (DE) 32-0098109 31-0985858 ™
pany (VA) 4 I (DE) 56-1775870
54-0283385 263366147 46-4037534 260070983
34.5%
Jamestown 65.5% Enact Morfgage
Assignment 5.5% services, LLC (NC) Enact Morlgage
— Company, Inc. Genworth Life 000731 589 einsurance
(VA Insurance Corporafion (NC)
54-1215126 Company of New 56-2142304
York (NY)
22-2882416
Enact Morfgage
Mayflower GLICNY Real Sponsored Captive Morument Lane Insurance
l River Lake ] GNWLAAC Assignment Estate Holding, Re, Inc. (NC) Corporation of
River Lake Insurance Insurance Assigned RealEstate Newco Comoraion (NY) LLC (DE) £2-1819880 o g North Carolia (NC)
Company VI (DE) Company X (V1) Seftlement, Inc. Holding, LIC Properies, Inc. 13-3627179 74-3128556 - 560729821
26-3709693 (VA) 54-1446519 DE (VA) 36-
46-0982336 (DE) 2919178
20-2528615

Reflects capitalized companies only.

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

",0001% owned by Genworth Holdings, Inc.
No shareholders.
%0.0124% owned by Genworth Holdings, Inc.

Monument Lane
IC1,Inc.
DC|

Monument Lane
IC2, Inc.

(bC)
82-4924650

82-4912153

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

°.01% owned by Genworth Hdldings, Inc.

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

Remainder publicly owned.
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance
..... 00000 ....|54-1446519 .. Assigned Settlement, Inc. ....ooooveeeeeeeeeeeni [0 COMPANY .| OWNEPSAIPLLciiiiiiiiiiiiiiiiiiiiiieeeeeeennd . 100,000 .. [ Genwor th Financial,

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

..|Genworth Financial, Inc. .......c.....

..|Genworth Financial, Inc. ................
..|Genworth Financial, Inc. .....coeeeeenee.

..|Genworth Financial, Inc. .....coeeeeenee.

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

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

Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. | Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
. |Enact Mortgage Holdings, LLC . . | Ownership.. 100.000 ... |Genworth Financial,

0001823529 ..

NASDAQ

..... 00000 ....|46-1579166 .. Enact Holdings, Inc. .. .. | Genwor th Holdings, Inc.1 . Ownership.. .81.600 ....|Genworth Financial,
..... 00000 ... |46-1579166 .. 0001823529 .. | NASDAQ Enact Holdings, Inc. ..... . |Publicly Owned ........... .. [Ownership.. .18.400 ....| Genworth Financial,
..... 00000 ....|56-2255474 .. Enact Mortgage Holdings, LLC ... Enact Holdings, Inc. ............ccccccounnnnnnn. | Ounership.. .100.000 ...|Genworth Financial,
..... 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation ..........[.. Enact Mortgage Holdings, LLC .................. | Ownership .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
..... 16675 ....|56-0729821 .. Carolina «oveeeeeeeeeeeeeeeeeee e [ e Enact Mortgage Holdings, LLC .................. | Ownership .100.000 ... |Genworth Financial,
..... 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... Enact Mortgage Holdings, LLC Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... . | Genworth Financial Services, Inc. . | Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Holdings, Inc. ... . | Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ... |46-4037534 .. Genworth Annuity Service Corporation . .| Genworth Life Insurance Company ... .. | Ownership.. .100.000 ... |Genworth Financial,
..... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
Genworth Financial International Holdings,
..... 00000 . |Genworth Financial Asia Limited ................ |..HKG.... LLC eeeieeiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,
..... 00000 80-0873306 NYSE ... . | Genworth Financial, Inc. ........... .. DE... Remainder publicly owned .... Ownership.. .100.000 ...|Genworth Financial,
..... 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th North America Corporation .......... |Ownership.. ..99.990 ....|Genworth Financial,
..... 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th Holdings, Inc. .............ccccuunnnn.. | Ounership.. ..0.010 .... | Genworth Financial,

Genworth Financial International Holdings,

LDE ] NIA....... Genworth Holdings, Inc. ....cccccvvvvvvvvnnnnnns Ownership.. .100.000 ... |Genworth Financial,

..... 00000 ....| wevrrirreeeees | e | e Enact Holdings, Inc. .........cccccecunvunnnnnnn. | Ownership .100.000 ...|Genworth Financial,
..... 00000 ....|33-1073076 .. Genworth Holdings, Inc. ....... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ... | Genworth Financial,
..... 94072 ....|56-1311049 .. Genworth Insurance Company ... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
..... 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. .100.000 ...|Genworth Financial,
..... 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
..... 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York .| Genworth Life Insurance Company .............. |Ownership.. ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
..... 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York |..NY.....|. COMPANY .. eeeeee. | OWNETShpL. ..34.500 ....|Genworth Financial, Inc. .........cccceeees | oo N0t
..... 00000 ....|91-1277112 .. Genworth North America Corporation ............ |..WA.....] ..... Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial, Inc. ..........eeeee. | . N0
Genwor th Seguros de Credito a la Vivienda, Genwor th Financial International Holdings,
..... 00000 SA. de C.V. i MEX ) e T A [LLC eieeeeeeeeens | OWNETSDiD ..99.988 ....|Genworth Financial, Inc. ............eeeee. | . N0
Genwor th Seguros de Credito a la Vivienda,
..... 00000 SA. deC.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership .. 0.012 .... | Genwor th Financial, Inc. .................. | ....YES.....
Genwor th Financial International Holdings,
..... 00000 Genworth Servicios, S. de R.L. de C.V. ....... | .MEX.... LLC wereiiiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..99.999 ....|Genworth Financial, Inc. ...........eeeee. | o N0
..... 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..0.001 .... | Genworth Financial, Inc. .....coocevunnennn | ... YES.....
Genworth (Shanghai) Health Consulting
..... 00000 Services Company Limited .. Genworth Financial Asia Limited ............. |Ownership.. .100.000 ...|Genworth Financial,

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

GFOM LLC oo
GLIC Real Estate Holding, LLC

Genwor th Life Insurance Company ...
Genwor th Life Insurance Company ... .
Genworth Life Insurance Company of New York
..... 00000 ... [74-3128556 ..| ..ccevceeeee | eeeriieeniee [ eeerieeenieeeieeeneeeeneee. |GLICNY Real Estate Holding, LLC ..ooeeeevcveens [ DEeec [t d NFA e e | OWNEEShL e . 100,000 .. | Genwor th Financial, Inc. ..ooocveeevceene | oo Nl
Genworth Life and Annuity Insurance

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

. | Ownership..
Ownership..

..... 00000 ....|20-2528615 ..| ...ccccoeeee | eeveeveriiiees | eeveeeeeiiieieeeeeeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC .........oooe. [ DE..f..... NIA...... | COMPANY ....eeveienniiiiiiiiiiiiiiiiiiiiiiiinnnennnees | OWNEIShIP..eiiiiiiiiiiiiiiiiiieeeeeeee..f . 100,000 ... [Genwor th Financial, Inc. .....cccocoeeeen [ NOLLLLL
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

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

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

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

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

Ownership
. | Ownership..
Ownership..
Ownership

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

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

................................................................ 00000 ....|36-3919178 .. | ..coeeiieieees | eeveiiiiiiiiiiee | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Newco Properties, Inc. ....eeeeeeeeeeeeeeeeeeeeeeens [ VAo NTAL | COMPANY e | OUNETSPL i . 100.000 ... [Genwor th Financial, Inc. ... [l YESf o e
Genworth Life and Annuity Insurance

. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | oeeee 13569 ....[26-3709693 .. | ..eoerriiiiinn | eeverreriiiiinen | e River Lake Insurance Company VI ................ LDE] s IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Genworth Financial, Inc. ..........ccceeee. e N0 e
Genworth Life and Annuity Insurance

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

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

River Lake Insurance Company X .... .
Sponsored Captive Re, Inc. ..........
United Pacific Structured Settlement Company
................................................................ 00000 ....|23-2571379 .| tieeeeeeeeeees | eeeeeiiiiiiiiii | eeeeeeieeeeeeeeeeeeeeeeeeeeeees | ereriiieiiiieieesseseseeesssssssssssssssssssssssssssssess | oo Flee| oo NIAL..... | Genwor th North America Corporation .......... |Ownership......ccccccevevveveeeeeeeennnenn . 100,000 ... [Genworth Financial, Inc. .....eeeeveeeennnn [ N0 i,

.| Company ...

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

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

[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

PART 1 - LOSS EXPERIENCE

Current Year to Date

4

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

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Allied Lines ....
Multiple peril crop

Federal flood .........ccccooiiiiiiiiieies
Private Crop ......cccocveevieeiiieeeieen

Private flood .........ccocoveiiiiiiiiiees

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty

Ocean Maring ........ccocceeeeeveeieeieenenn
Inland marine ............cccccoeiiininin,
Financial guaranty ...........cccccceeeeiennns
Medical professional liability - occurrence

Medical professional liability - claims-made

Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group

Credit accident and health

Vision only .....cceevviiiiniiinieiieciccee
Dental only .......ccccoveiiiinieiieieecs

Disablity income ..........cccoeviiiiinens

Medicare supplement
Medicaid Title XIX ....
Medicare Title XVIII

Long-term care .........cccccvcviiiiniennns
Federal employees health benefits plan
Other health .........ccccooviiiiiiiiis

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) ............cc.cc....

Other private passenger auto liability

Commercial auto no-fault (personal injury protection) ...........cccceeieriennennd

Other commercial auto liability
Private passenger auto physical damage

Commercial auto physical damage ...

Aircraft (all perils)

International

Warranty

Reinsurance - Nonproportional Assumed Property .........c.cccooevoenenieneens

Reinsurance - Nonproportional Assumed Liability ............ccccoooeiiiiiinnes

Reinsurance - Nonproportional Assumed Financial Lines .............c.cccc.....

Aggregate write-ins for other lines of business

Totals

............... XXX e e XXX s e XXX
............... XXX e e XXX s e XXX
............... XXX e e XXX s e XXX
0 0
1,379,972 68,766

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)

13




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. [T OO OO U R EURUUUTTN! ISR 0 eereeeeeeeeeeeeeeeeneeeieieene [
2.1 ATIEA LINES .ottt e 0 oo [
2.2 MUHIPIE Pl CIOP ...eeieeiiectetctcecet ettt ettt ettt ettt s s s e e st e s et e s esesese s s st et esesesessss s s so|ere et s e b ettt ne e e 0 eereeeeeeeeeeeeeeeeneeeieieene [
2.3 FEAETAI flOOM ...ttt s 0 oo [
24 Private crop
25  Private flood
3. Farmowners multiple peril .
4. Homeowners multiple peril
5.1 Commercial multiple peril (non-liability POrtion) ............ooiiii e [ 0 oeeeeeeeeeeeeeeeeeeeeneeeseeens [
5.2 Commercial multiple peril (liability POrtioN) ..........ccociiiiiiiiiii e [ 0 e [t
6. MOMGAGE GUATANTY ...ttt et sesese s s s st sesesesssnasssseseseses|reseeneeenenenenea 1,395,487 | 1,395,487 | 732,903
8. OCEAN MAMNE ...ttt bbb bbb bbb
9. INIANA MEFINE ...
10. Financial guaranty
11.1 Medical professional liability - occurrence ....
11.2 Medical professional liability - claims-made
12. EAINQUAKE ...ttt ettt e e n ettt e s e s st et esesesea s s s ettt 0 eereeeeeeeeeeeeeeeeseenieeeens [rereeee e
131 Comprehensive (hospital and medical) iINIVIAUAL ...........cccciiiiiiiiii e e 0 oo [
13.2  Comprehensive (hospital and MediCal) GrOUP .......c.cicuiieiiieiieriieriierie et sresne s [ 0 oeeeeeeeeeeeeeeeeeeeeneeeseeens [
14. Credit acCident @Nd NEAIN .............iiuiiiiiccee et e 0 oo [
15.1 Vision only
15.2 Dental only
15.3 Disablity income
15.4 Medicare supplement
15.5  MediCaid Title XIX .....cuiiiiiiiitiiiteirtet sttt ettt sttt et ene [er e 0 eereeeeeeeeeeeeeeeeneeeieieene [
15.6 Medicare Title XVIII .........coiiiiii i 0 oo [
15.7  LONGAEITIN CAIE ...ttt ettt ettt s st s st e s et s es e s e st es e s et et et essss s s esesesesesesesssses e et et eseneeneneseeaenetenenene e 0 eereeeeeeeeeeeeeeeeneeeieieene [
15.8 Federal employees health benefits Plan ..o [ 0 e o
15.9  Other health
16. Workers’ compensation
171 Other liability - occurrence ...
17.2  Other liability - ClaIMS-MAAE ......ceiiiiiii e e 0 oo [
17.3 EXCESS WOTKErs’ COMPENSALION ......coiuiiiiiiiiiiiiiie ettt ettt ettt st sbe e bt be et smnesmeesmeesneesreeseeesres s 0 eereeeeeeeeeeeeeeeeneeeieieene [
18.1 Products liability - OCCUITENCE ..........coiiiiiiiiii e e 0 oo [
18.2 Products liability - ClaIMS-MAAE ........couiiiiiiie et e 0 eereeeeeeeeeeeeeeeeseenieeeens [rereeee e
191 Private passenger auto no-fault (personal injury protection) ...........ccccoveririniininininneeeese e, 0 oo [
19.2  Other private passenger auto liability
19.3  Commercial auto no-fault (personal injury protection)
19.4  Other commercial auto liability
211 Private passenger auto physical damage ............cccciviiiiiiiiiiiie e 0 oo [
21.2  Commercial auto phySiCal dAMAGE .........c.eiiiiriiiiiiiie ettt e e e e e e s s 0 oeeeeeeeeeeeeeeeeeeeeneeeseeens [
22. AUICTATE (A1 PEIIIS) v.vivieieiieieieteteteee ettt ettt ettt ettt st ss e s bt se s e e s s e b b et ese e s ssssesesesesesesessseoerebebeet et sa bbb 0 oo [
23. 10 LY 1TSS ISR EUTRSO TN 0 oeeeeeeeeeeeeeeeeeeeeneeeseeens [
24.
26.
27. Boiler and machinery ..
28. Credit
29. INEErNALIONAL ...
30. L= T =T YOO RS URTRRPRNY
31. Reinsurance - Nonproportional Assumed Property ...
32. Reinsurance - Nonproportional Assumed Liability ............cccooiiiiiiiiiiiicced
33. Reinsurance - Nonproportional Assumed Financial Lines
34. Aggregate write-ins for other lines of business 0 0 0
35. Totals 1,395,487 1,395,487 732,903
DETAILS OF WRITE-INS
B0 . et e et e e e et e et e e ea et e e a et e ettt e eaneeeaneeeaneeeeaneeenteeesnteeanneeennneeenneennneessns|teaneenarneenreeennneenarnrennnes [reeneeeaneeennneeenneenneeennnes |eenreesae e e e e e e e e e e nanees
G 7 PP AT PPOPPRPO) RO OPRPT
B0, e et e et e et e ettt e eat e e e et e e e ae e e eaneeeaneeeaneeeeaneeenneeeanneennneeennneeenneensneessns|teaneenarneenereeeanneenareeennnes [seeneeenneeenaneeenneenneeennnes [entneeeen e e e e e e e e e e nanees
3498.  Summary of remaining write-ins for Line 34 from overflow Page ............cooveeeeerinirinnseeeesenes e (L R [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0

14
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

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
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve

Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/

Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)

1. 2020 + PriOT .o e [eeeieiercieieieienes [eereseseseseneeens O s [ [ O e e e [ O 0 (O 0

2. 2027 e [ [ O i [ e O i . i e O i O (O 0

3. Subtotals 2021 + Prior .......cooeecfoeeieneieiciciene O et O el O e O e O e O e O e O e O e O e O 0

4. (32)

5. .(32)].

6. 2023 ... el XXX i [ XK o XK e XXX [ [ O LXK i T8 038 [ TOT LXK i [ XXX

7. (32)

8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 29,481 Line 7 Line 7 Line 7

1. (8.8) 2. (100.0) 3. (13.7)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.3)




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccoevieiiiiiiieiicieeee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiiiiiin, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccoceiinn 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 qUarter. ............ccciiiiiiiiiie e N/A

Explanations:

Bar Codes:

frsieeaupre Sement Bosmen tertier £ |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
1 6 6 7 &5 2 0 2 3 4 9 0 0
oppementie Sehecue TRosmen feriter 2 |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
1 6 6 7 &5 2 0 2 3 4 &5 5 0
e e S Swppement besument Gertier =2 |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
1 6 6 7 &5 2 0 2 3 3 6 5 0
e e Suppiement bessment Gertier= |II| I| ||I |I I|| |I I|| |II I| I|| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II| I
1 6 6 7 &5 2 o0 2 3 5 0 5 0

0 0

EY
—

0 1
0 1
0 1
0 1

o o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year ..
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquiSItion g .........guem......... g ... e ... —
3. Current year change in encumbrances .............. [N ... B ... A SOl ... B ... ... ...
4. Total gain (loss) on disposals .........ccccccceeveeee.... [N - B ... ... ... BEGA .. . JN.....
5. Deduct amounts received on disposals . | B Y T W B M Y
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impaifient recCoilized .."%
8.  Deduct cUrrent Yar's dEPIECIALION ..........oi ittt ettt et e e e e st e eaeeea e e s e e se e s e e e e eneeameeeseeeneenseeneenseenseannenn
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other
4. Accrual of discount ...
5. Unrealized valuation increase (decrease) .......... JNERA ... BN ... A "SGR ... B ... B .. .
6. Total gain (loss) on disposals ............cc.....
7. Deduct amounts received on disposals .............. .. NG BN ...
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment recognized
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance ...
13.  Subtotal (Line 11 plus Line 12)
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s aes [rseesees e e e et nens [en e
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiieiieeeeie ettt eesneenesnesneees [eneenneeneneenaesnseenaeenneenns [orte et e et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiii ettt ettt e et e e st e saeesaeesaeeseeseenesnneennes [oeerteete et e et e e e e ens [oente et
2.2 Additional investment made after acquiSItion guun..........ques . ... ammuu ...
3. Capitalized deferred interest and other .............. [N ... B ... AP S ... I ... . J ... e
4. Accrual of discount .........cceceeveeieniecicnene R B B PR B B
5. Unrealized valuation increase (decrease) .
6. Total gain (loss) on disposals .......cccccceceeveeeee. R ... N ... ... A EN ...
7. Deduct amounts received on disposals ........
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............coiiiiiiiiiiiiieiie et sbe et ens [oreeeseense e et e et e e e snennnes [oreete e e e e
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiie ettt et e e e e st e e st e es e sa e e saeeeaeeseesseeneeanseeneeeseeeneenneenseenne [oroeiseenseeiseeseasteesteesneanees [oaeesseesseaseenseenseeaeeaeeasean
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........ccceeeiriririeieieieeeeesis e [eocceieeneeeaas 27,930,386 |...cccovnvene 25,517,034
2. Cost of bonds and stocks acquired ... 349,948 |...
3. Accrual of discount
4. Unrealized valuation increase (decrease) ....
5. Total gain (loss) on disposals ...
6. Deduct consideration for bonds and stocks diSPOSEd Of ............cccueviiiiiiiiiiiiiccceceeeeceeceese e sneesneens[eeeeseenennenne 1,000,180 |l
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12.  Deduct total nonadmitted @MOUNLS .............ccoiiiii s
13. Statement value at end of current period (Line 11 minus Line 12) 27,202,134 27,930,386

SI101
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T (8) ettt st b s s e 19,906,737 |....coveeeeicirieiricieae [V 728,008 |...ccoveeceanne (703,018) ... 18,475,711 |0 e [V 19,906,737
2 Y (2 - OO RSUSTSR TR PEPRRUSTSPRTIY ISR 8,023,649 |....ocvviin. 349,948 ..o 353,184 | 706,010 oo 8,726,423 |......oovevviicinnen 0 o [V 8,023,649
3. NAIC 3 (8) coeeeeieieiiiie ettt ettt ettt et h et s ettt s b bR R Rt s s s s s s e s se et et s s et senesene et esesesesesens |ee e e e [0 [0 (1 R [0 0 oo 0 (1
L 7Y @2 - OSSP KRR (L RSN (L RSN (O RSN (O RSN 0 oo 0 (L RN
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 0 oo 0 (1
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0
7. Total Bonds 27,930,386 349,948 1,081,192 2,992 27,202,134 0 27,930,386
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 0 oo 0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 0 oo 0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 oo 0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 27,930,386 349,948 1,081,192 2,992 27,202,134 0 27,930,386
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S103, SI104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH

CAROLINA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT .........ccccvveveveueeeeeeieeie ettt et es e eaes s st se e e sasns s seseseas |eoesenensasneeneeas 6,257,000 |....ccovorunnene 4,630,000
2. Cost Of Cash eqUIVAIENTS ACQUITET ............ccoeiieieieecececececcee ettt ettt sas sttt es e e s s s s s et esesessssssssesesesesessssanansssas [eoenenesasssenneas 2,815,000 | 7,988,000
3. ACCTUAN OF GISCOUNL .....etiacuetcteeeeri ettt ee e es s eeeeee e e s eseseeee e e s eseeeeeeaeanseseeeeee e e s eseeeeee e aeseseeee e e s eaeseeee e s e seses et esesnansesesesasnananans [orsnssicicssessnsacacsaeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......c..ueiuiruiiiiiii et stee st e bttt ettt st e sheesbeesbe e be e bt eabeaneeaasesseesbeesbeesbeenbeenbeanneennesnne [essesaesneanesaessane e snes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoiiiieieteeeececeee ettt eteeeae ettt et e s e e sas st et et et esessssas s st esesesessssssassssesesesssssssssesesesesnas [oesesesesesesesenenesanaeesenas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................ccueueuiiiieiieieietesesieeeeeesete et sesese s s ssesesesesesessasesssesesesesesssssssssssasesesesnans |oeesessseseneneennes 750,000 f.oeoveeeeiennee 6,361,000
7. Deduct amortization OF PrEMIUM .............c.ciueuiuiieieeeeeeetetetet e e ettt s s es s et et et et et essse s sssses et et et esess s et ssssesesesesessasssssasesesesesnns [oeseseneseseseseneneeaeanesanas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiiiiee et ns [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............ooouiiiiiiiiie i |oie e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cocoeeururuieieieierereieeeeeeeeeeeseseeseaeas [reeeeneneneeeees 8,322,000 |...covoernenne 6,257,000
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iteieeeueieieiei ettt eses et e e eseseseeeesesesesesesesesesesesesesssesesesesasssesesesesesssssesesesasasnnanns [oesciesssssssnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 8,322,000 6,257,000
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

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

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

EO1, EO2, EO3
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
277432-AX-8 ......... EASTMAN CHEMICAL COMPANY ~ 5.750% 03/08/33 ......cevuuuieeeeeununaaaeennnnnnaaerennnnsasennnnnnseaeenns | seeeeenssnnenes Joennns 02/22/2023 ..... J.P. MORGAN SECURITIES INC .....uuieeeuunnnseernnnnnssernnnnnnssannnnnnnssaernnnnnsseennnnnnsssernnnnnass |reennnnnnsseennnnnnsssernnnnnsssene |oerennnseseennnnnnseenenes 349,948 ..o 350,000 .enuuiiieiiiniereeeeenna e eeees 2BFE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 349,948 350,000
2509999997. Total - Bonds - Part 3 349,948 350,000
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 349,948 350,000
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX

349,948
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..912828-2P-4 | US TREASURY ....eeevvvvvviiiiiiiiiiiiiiiiiiiiiiiiiinns [eeeens . 01/01/2023 . |Maturity .....eennnnns Jooveeiiiiiiiiiiins o, [ P [ [ [ [ PP [ [ PP 0 fooiiiinnnnnes [ PP [ 0 foooiiinnnnnes [ PP [ 743 . 01/01/2023 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 0 0 0 0 0 0 0 0 0 0 0 0 0 743 XXX XXX
EOG RESOURCES INC EOG RESOURCES INC  2.625%
L. 26875P-AK=7 | 03/15/23 oeeeeeieiiei [ . 03/15/2023 . |Maturity ....oovvvviiiiinns Jooveeniiieiiis e, 700,000 |.......... 700,000 |........... 713,314 |.......... 700,000 [..eevvvrrrnnns [V FUSURRRRR (VO [V ST (VN 0 eeeennn 700,000 |..ooeeeeennnns (VO 0 | [V 9,188 |. 03/15/2023 . [1.G FE ....
.. 43284H-AA-7 |HGVT_19-AA Series 144A  2.340% 07/25/33 .... |....... . 03/25/2023 . |Paydoun .......oooeeeiiiiins foeiiiiinni e 28,008 |[............ 28,008 |............ 28,003 |............ 28,005 |.......ceeeen [V FC T [V 3 [ [ R 28,008 |...ooeeeeennns (VR [V R [V 104 (. 07/25/2033 . |1.A FE ...
STANLEY BLACK & DECKER INC ~ 3.400% 03/01/26 CITIGROUP GLOBAL MARKETS
..854502-AK~7 | .iiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeees [ . 02/22/2023 . | .uvvviiiiiiiiiiiiiiiiiiiiiiins e | 332,178 |........... 350,000 |........... 357,018 |........... 353,344 |.ooovvennnnns [ PP (160) [..evveeennnneee [ PP (160) [..evveeennnneee [ PP 353,184 |............... 0 [...... (21,008) |....... (21,008) |..ooeeeeennns 5,719 |. 03/01/2026 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,060, 186 1,078,008 1,098,335 1,081,349 0 (157) 0 (157) 0 1,081,192 0 (21,006) (21,006) 15,011 XXX XXX
2509999997. Total - Bonds - Part 4 1,060, 186 1,078,008 1,098,335 1,081,349 0 (157) 0 (157) 0 1,081,192 0 (21,006) (21,006) 15,754 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 1,060, 186 1,078,008 1,098,335 1,081,349 0 (157) 0 (157) 0 1,081,192 0 (21,006) (21,006) 15,754 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

1,060, 186

1,098,335

1,081,349

1,081,192

(21,006)

(21,006)




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH
CAROLINA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
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 New York Mellon ........ New York, NY .o [ oo e e e, 44 562 ... 29,294 ..o, 18,208 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 44,562 29,294 18,208
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 44,562 29,294 18,208
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

44,562

29,294

18,208

E13
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION OF NORTH CAROLINA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

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

2509999999. Total Bonds

09248U-71-8 ....... BLACKROCK LIQUIDITY: TEMPFUND |

261908-10-7 ....... DREYFUS TREASSAGEN CASH MGNTI

316175-50-4 ....... FIDELITY INSTIT TREASURY | GLAIC 140135 ...
381411-32-3 . GOLDMAN SACHS FS TREAS OBLIGI ...

481202-73-4 ........ | JPMORGAN US TREAS PLUS MNFINS
60934N-50-0 ....... FEDERATEDGOVT OBLIG FUNDINST .
61747C-58-2 ....... |MORGAN STANLEY TRY INSTL #8304
825252-40-6 . . | AIM STIT TREASURYCASH MGMT .......
857492-55-7 ........

90262Y-80-2 ....... UBS MONEY SER - UBS SELECT PRI ....eeeeeeeeunvneeeenn..

PO R 12/02/2020 ..........

e fereeens 12/30/2022 ..........
03/20/2023
02/24/2023 .
03/20/2023 .
03/15/2023 .
03/15/2023 .
01/03/2023 .
[ 03/15/2023
........... 03/20/2023

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999 - Total Cash Equivalents

8,322,000
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