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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |roneneeees 5,102,871,989 ..o [ 5,102,871,989 |........... 4,963,610,324
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 745,786,139 oo oo 745,786,139 |.oovvinnne 728,312,179
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 2,977,919 | e 2,177,919 |, 2,978,534
5. Cash($ .recrnnen 1,851,690 ), cash equivalents
[T 97,205,000 ) and short-term
iNvestments ($  .oovevicncnccs ) ettt [ 99,056,690 |.....covererirrieieieieireins e 99,056,690 |...ccevnnne 186,661,247
6. Contract loans (including $  .ooovcececicrnccccce PrEMIUM NOLES) ... |oeeecuiririciciciririrericicins [rorererenieaeise s esisieieseneens [eeririeisese s (O T 0
7. Derivatives .0
8. Other iNVESIEA @SSELS .......e oo e 2,230,654 |...oveeeeeeeeeeeeee (01 PO 2,230,654 |...cooovee 2,231,198
9. RECEIVADIES fOr SECUMLIES ......c.viviiieiecicieiei et eseiees [eessss s nnns [oness st es s nneens [oeresnsisinene s [V R 115,921
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 5,952,123,391 |.oovoeieee e (O] 5,952,123,391 |............ 5,883,909,403
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 46,978,363 |....cocvoeeeeieeeneenees e 46,978,363 |......cconn.. 46,575,135
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 37,859,121 [ e 37,859,121 | 39,555,062
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 2,407,686 |......coovveeeeeeeeeeeeeeeeeeees oo 2,407,686 |.....ccce.ne.... 1,484,302
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 1,059,486 |...coooveveeereviiceeeens oo 1,059,486 |......cocvevereiireree 0
16.3 Other amounts receivable under reinsurance contracts ..........ccccceceveeees oeeiiiiiiiiiiiiiiiinis s
17.  Amounts receivable relating to uninsured plans ............ccccooiiiiniiiniiniicniens [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiinnen. (1 O
18.2 Net deferred tax asset ..........coocoeevenenene ..970,736,888 |.. ..946,766,779 |..
19. Guaranty funds receivable or on deposit .............cocueriiiiiiiiiieieieeieeieees [ [
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 40,040,480 |................. 40,040,480 |[...ccoveiiicieieiciiene [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 780,198 .o 780,198 [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............c.cccoceveveeverevees foovseeeiiieins 956,296 [....ooovevereiiieieieieieisiiies Joeereieieiieeieinas 956,296 |................... 1,731,756
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 12,423,381 | 12,207,330 |eoverirriciennne 216,051 [ 222,389
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,065,365,290 |................ 999,794,787 |............ 6,065,570,503 |........... 6,002,255,864
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 7,065,365,290 999,794,787 6,065,570,503 6,002,255,864
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Prepaid expenses and 0ther ... e 11,292,631 |oveeeee 11,292,631 oo 0 [ 0
2502.  Amounts receivable ... [ 1,130,750 |oveveeiir 914,699 |....coveveve 216,051 [ 222,389
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,423,381 12,207,330 216,051 222,389




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene 89,736,132 ) oo e 508,894,549 |.....ccovnenn 496,231,890
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES .........couiiiiiiiiiiiiiieiie ettt sne e [ e e re e s [oreenesee s e s e et 0
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 15,883,004 |.....ccoevnvee. 15,365,292
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiiiiieiiereiiiiieeeie ettt sse b nse s b ssnssse s s |ocecees e eeneen 15,898,235 |.ocvie 33,875,034
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 5,494,278 |....coovveeee 4,868,027
7.1 Current federal and foreign income taxes (including $ ................. (4,400,970) on realized capital gains (10SS€S)) .......cc.... reeveeeerennn 34,578,275 |..oieeiieccee 0
A (= e o) =T =Yoo= D =T o1 OO RSO 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 $ ..o and accrued accident and health experience rating refunds
iNCluding $ v 0 for medical loss ratio rebate per the Public Health Service Act) .........cccoevevcueueeereees [evrriicnnnns 81,586,177 [...ccvevennee 88,413,916
O o 1V g o= o= 0 31U o PSP SR R
11. Dividends declared and unpaid:
T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 47,179,186 |...covvevnnee 44,333,525
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.eiuiiiiiiiiiieriieiie ettt sttt ettt eesaeeseeesbeesbeesbeenneea|ere e s e s e s sttt sre s [oesseeires st e 0
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............cceuiiiiiiieiiereieiieieieie e 39,222,200 |....oovvreenne 38,173,637
15.  Remittances and itEMS NOt @IIOCALEM ...........c.eururirieereetrireriteeeeteere e eseeseees e aeseeeaeeseseaeseseeesseseaeseeeseses e aesesesesesesaesesesesesasannnsesesns [rossssininensanssinnes 554,104 | 796,146
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns CEIIfIEA) .o.vivieeeeieee e[ [ 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates ..............ccoccoviiiiiiiiiiiiic o
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliates . 13,812,253
20, DEIIVALIVES ... E e E R R R R R R R R R e R e R R e e e R e e R e e e e
21, PAYADIE fOr SECUMIHIES .......cvevviieieiteteieiieeectete ettt bttt ettt ee s s bbb ss et et e b s e st b b s s e ses bbb s ses b et s es s e st s s s s nsnsenesas 26,554,259 |...
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24, Capital notes $  ooooveviiiiiiicees and iNtErest thErEON $ ..ottt s [ o s
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 4,535,575,057 4,498,557,932
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 5,319,566,722 5,234,427,652
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 5,319,566,722 |............ 5,234,427 ,652
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas (U 0
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 4,288,747 |..ovevee 4,288,747
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
B TS TW o (0TS 4 To (=Y SO ST UU S P T RSN
34.  Gross paid in @and CONHIDULEA SUIPIUS ........cc.eiiuiiieiiiiieie ettt ettt e et e et e et e et e esbeeseesseesseesseeseesseenseesseesseessesnsenssensees|oessressiessressbessbessbeesneesnns [resessiessiassaessressressressreeas
35.  UN@SSIGNEd fFUNAS (SUMPIUS) ........vevivieieieieeietetetet ettt ettt st e e st bebesess s s st et e s e b et et esess s ssesesesesesessss s st ssesesesesesssnasssssesesesesedseresennererenis 741,715,034 |...occvevnenee 763,539,465
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 746,003,781 767,828,212
38. Totals (Page 2, Line 28, Col. 3) 6,065,570,503 6,002,255,864
DETAILS OF WRITE-INS
25071, STatUOry CONTINGENCY TESEIVE ..cuiiiiiiiiiiicicete ettt sttt st s s sesesese e e ssssenenesens |ornsenesanan 4,534,798,304 |............ 4,497,765,544
2502.  Checks pending €SCNEATMENT ..ottt ettt ettt b et se e st s et s esesesnnn s [eresen s e aeaees T76,753 oo 792,388
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,535,575,057 4,498,557,932
22 TS TSP SRS

2902.

2003, ittt ettt e E e E £ R R £ R R £ e b et e oS E e £ R e £ SR oA £ R R £ e b £ e e b e e SR e SR E R e £ R e £ ARk e ee b e e E et E e e bR e b a e b bt na ettt e et

2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeceeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202, ettt h b E bt e b e h e E e E £ E e £ R ee £ e R ek £ ek £ e R e A4 ek e e R e £ R R e R eR £ R e £ AR b £ AR e b e eeeE e ee e R e e R e e e R e et R e Rt e b et e eb ekt naebeeeebees et et e e it na et sttt ettt ettt et enen [ebere ettt
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 260,837,490 ) ..o s 267,665,227 |.....ccunene 268,001,294 |............ 1,072,452, 346
1.2 Assumed (written $  ...coovevnieinieinens 0,183 ) e e e 9,135 oo 11,145 [ 41,663
1.3 Ceded (written $ 84,406,880 ) ... ...64,405,880 |.. ...61,067,279 |... ..246,261,117
1.4 Net (written $ ..o 196,439,743 ) oo 203,268,482 206,945,160 826,232,892
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 69,730,406 ):
2.1 DIFECE ..ttt e 36,134,084 |................. 26,418,875
2.2 ASSUIMEA ...ttt ettt te e es b8 s b8 8 b8 e8 st s bt st s bt sttt 4,060 | (60,573)|...
2.3 COABM ...ttt o ... 10,260,674 |.....cooevenee 6,563,642 |...
... 25,877,470 |.. ... 19,794,660 |...
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 2,270,120 |ocvcveririinne 1,882,881
4. Other underwriting €XPENSES INCUITEA ..........c.cueveviieruereseiieeieeeiesseessese st s s sss e ses s sssesens 37,451,605 39,781,508
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccooiiiiiiiiiiiiiieeceeeeeee e [V 0f..
6. Total underwriting deductions (Lines 2 through 5) 65,599,195 61,459,049
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 137,669,287 |.....ccece... 145,486,111 .o 583,093,796
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 54,746,012 |....cocenvene 47,896,490 |................ 202,268,782
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccccuene. (69,296) .....ccevveveee (5,830,387) (2,560, 127) (19,240,126)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 48,915,625 |....coceeeevee 45,336,363 |..ccevenene 183,028,656
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off § ..o ) e s (O O 0 oo 0
13. Finance and service charges not included in PremilumS ...........ccoovieiieiieiieiieienee e e foe
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 2,734,609 1,574,020 1,879,488
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 2,734,609 1,574,020 1,879,488
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccouiiieeieceeeieeeececee et en s 189,319,521 |.ocivine. 192,396,494 |................ 768,001,940
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiieeee ettt s sa e e e e aeene e e e e eneea
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 189,319,521 | 192,396,4% |................ 768,001,940
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 36,674,236 37,937,757 159,778,248
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 152,645,285 154,458,737 608,223,692
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 767,828,212 849,459,142 849,459,142
22, Netincome (from LiNE 20) ........cciiririiiriiieieteieriisesesisieseseseseeseseses et sesesessssssssesesesesesessssssssesesesesessssses foesensesnessses 152,645,285 |....cccvnnee 154,458,737 |................ 608,223,692
23. Net transfers (to) from Protected Cell aCCOUNLS ..ot e [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ...........cccccceee. (42,252) 17,315,007 |.. 26,529,780 |.
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccocoverueveiiiiiieeiiereieiieeeeie s e 1,230 | 378 |...
26. Change in net deferred iNCOMe tax .........cccovvvrerieveeienineneenns 4,125,233 |. ..7,824,686 |...
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireieiiiie ittt b bttt es st ese s s s snsene [oceeeeeeeeenees (8,878,426)|................ (16,160,517)
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (stock dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN et a e ettt e a e e a e e e e [V 0 [ 0
33.2 Transferred to capital (Stock dividend) ...........ccooiiiiiiiiiii e [ [
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (10) NOME OffiCE .........ccuiiiiiii e [ s s
35. Dividends to stockholders ..................... (150,000,000)|.. (200,000,000)|... (610,000,000)
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiiee ettt e s e e esnen [ ereere s e st e s e s teste s e stestestes [etestessessesteeteste e stesteetes [oeereeseeseere ettt 0
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueueviriiriiiririeieieieeie st sieseeeeas (37,032,760) (44,510,222) (172,645,009)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns (21,824,431) (71,857,158) (81,630,930)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 746,003,781 777,601,984 767,828,212
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, MiSCEITANEOUS INCOME ......cvvvieieiiieicictet ettt ettt s s s s s sesessnessnens|ore e sesesesenn 2,734,609 |.ccoovernne 1,574,020 |......ocoovneeee 1,879,488
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 2,734,609 1,574,020 1,879,488
3701. Contribution to statutory contingency reServe ... o (119,867,211)].............. (119,853,132)|.............. (479,548,682)
3702. Ten-year release of statutory contingency reserve . ...82,834,451 |. ... 75,342,910 |... ..306,903,673
Y401 T PO PP PP PP PPPPPIN
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (37,032,760) (44,510,222) (172,645,009)




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........curieuiieiiciieieie ettt [ersssinessnees 200,792,360 |.....ccovennne. 204,773,189 | 810,350,331
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 52,822,300 |..ovocuriennee 45,802,357 |......cceunuee 189,728,711
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 2,734,609 1,574,020 1,879,488
4. TOtal (LINES 110 B) ..ottt 256,349,269 252,149,566 1,001,958,530
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 14,138,195 | 6,843,541 [....ocooe. 36,920,308
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 56,554,561 |.......cc.c..... 58,846,898 |............... 173,269,754
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 166,814,847
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 70,692,756 65,690,439 377,004,909
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 185,656,513 186,459, 127 624,953,621
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .ot e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens [V 26,576 |ooooeeeeieine 791,947
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 26,755,675 29,897,696 13,284
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 269,765,336 |................ 423,771,091 |............ 1,429,122 ,613
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt [ereesnennnens 385,790,004 |.........o.c.... 455,759,566 |............ 1,420,956, 187
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13.4 REAI ESEALE ...t [eeeeen e 344,832 |...ocoiciicine 681,624 |........cc.co.cc. 5,435,183
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 0 146,698 8,600,363
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 386,134,836 456,587,888 1,434,991,733
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (116,369,500) (32,816,797) (5,869, 121)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 150,000,000 |............... 200,000,000 |......cconeeee 610,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (6,891,570) (4,804,083) (3,007,937)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (156,891,570) (204,804,083) (613,007,937)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (87,604,557)|...cccceneee. (51,161,753) [.cvceeccicnns 6,076,563
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 186,661,247 |............... 180,584,684 |............... 180,584,684
19.2 End of period (Line 18 plus Line 19.1) 99,056,690 129,422,931 186,661,247
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange = bonds (Line 12.1) .o [oereree s (7,965,552)]......cccuuee (21,494, 711) [ccvevve (98,920,332)
20.0002. Non-cash exchange = bonds (Line 13.1) oo [oereee s (7,965,552)]......cccuuee (21,494, 711) [ccveveve (98,920,332)
20.0003. Non-cash bond definition update (Line 12.1) .. ..(45,338,635) |.. ...(45,338,635)
20.0004. Non-cash bond definition update (Line 13.1) oo (45,338,635) (45,338,635)




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

permitted by the NCDOI.
SSAP| FIS | FIS
# Page | Line # 2026 2025
NET INCOME
1. State Basis (Page 4, Line 20, Columns 1&3) XXX | XXX | XXX |$  152,645285|% 608,223,692

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 |$  152,645285($ 608,223,692
SURPLUS
5. State Basis (Page 3, Line 37, Columns 1&2) XXX [ XXX | XXX |$ 746,003,781 |% 767,828,212

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 |$ 746,003,781 ($ 767,828,212

B. No significant change.

C. Accounting Policies

Asset backed securities are stated at amortized cost using the scientific method except where the NAIC designation has fallen to 3 or below and the fair value has fallen below
amortized cost, in which case they are carried at fair value. Debt securities that do not qualify as bonds are stated at amortized cost using the scientific method except where the fair
value has fallen below amortized cost, in which case they are carried at fair value. Amortization of asset backed securities and debt securities that do not qualify as bonds is based on
prepayment assumptions that are updated at least quarterly. Significant changes of estimated cash flows from original purchase assumptions are accounted for using the retrospective
adjustment method for all such securities that are reported with NAIC designations that are of high credit quality. Significant changes of estimated cash flows from original purchase
assumptions are accounted for using the prospective adjustment method for all such securities that are not reported with NAIC designations that are of high credit quality. For
securities which the Company recorded other-than-temporary impairment (“OTTI") charges, the Company stops amortization until the security begins performing as anticipated, at
which time the Company applies the prospective methodology for amortization.

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. Asset-Backed Securities and Debt securities that do not qualify as bonds
A. Prepayment assumptions for asset-backed securities and debt securities that do not qualify as bonds were obtained from third-party providers, broker dealer research reports or
internal estimates.

B. The Company had no asset-backed securities and debt securities that do not qualify as bonds with recognized OTTI where the Company had the intent to sell or does not have
the intent and ability to retain the investment for a period of time sufficient to recover the amortized cost basis as of March 31, 2026.

The Company had no asset backed securities or debt securities that do not qualify as bonds which recognized OTTI as of March 31, 2026.

D. All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in earnings as a realized loss (including securities with a
recognized OTTI for non-interest related declines when a non-recognized interest related impairment remains) as of March 31, 2026:

a. The aggregate amount of unrealized losses:

1. Lessthan12Months $ 3,764,063
2. 12Months orLonger $ 14,474,263

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

1. Lessthan 12 Months $ 454,236,569
2. 12Months or Longer $ 284,443,989

E. Repurchase Agreements and/or Securities Lending Transactions
None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowings
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

J. - K. No significant change



STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets (including pledged)

A. Restricted assets (including pledged) summarized by restricted asset category as of March 31, 2026:

Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 9 10 1
Total
G/IA Separate Admitted
Total Supporting | Account | S/A Assets Total Gross | Restricted
General SIA (SIA) Supporting Increase/ Total admitted | Restricted | to Total
Account | Restricted | Restricted | G/A Activity Total Total From | (Decrease) | Nonadmitted | restricted | to Total | Admitted
Restricted Asset Category (GIA) Assets (a) | Assets (b) (1 plus 3) | Prior Year | (5 minus 6) | Restricted [ (5 minus 8) | Assets (c) | Assets (d)
Subject to contractual
obligation for which
a. liability is not shown $ —1$ —1$ —1$ —1$ —1$ —1$ —|9% —|$ —
Collateral held under
security lending
b. arrangements
Subject to repurchase
c. agreements
Subject to reverse
d. repurchase agreements
Subject to dollar
e. repurchase agreements
Subject to dollar reverse
f.  repurchase agreements
Placed under option
g. contracts
Letter stock or securities
h. restricted to sale
On deposit with state 8,353,671 8,353,671 10,011,312 (1,657,641) 8,353,671 0.12 % 0.14 %
On deposit with other
j. regulatory bodies
Pledged as collateral not
captured in other
k. categories
I Other restricted assets
m. Total restricted assets | $ 8,353,671 | $ —1$ —1$ —|$ 8,353,671%$10,011,312|$ (1,657,641) $ —|$ 8,353,671 0.12 % 0.14 %
(a) Subset of column 1
(b) Subset of column 3
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
B. Detail of assets pledged as collateral not captured in other categories (reported on line k above)
Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Admitted
Total Total Separate Increase/ Gross Restricted to
General | G/A Supporting [ Account (S/A) SIA Assets (Decrease) | Total Current | Restricted Total
Account | S/A Restricted Restricted Supporting G/ Total Total From | (5minus | Year Admitted | to Total Admitted
Collateral Agreement (GIA) Assets (a) Assets A Activity (b) (1 plus 3) Prior Year 6) Restricted Assets Assets
None
Total
(a) Subset of column 1
(b) Subset of column 2
C. Detail of other restricted assets (reported on line | above)
Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Admitted
Total Total Separate Increase/ Gross Restricted to
General | G/A Supporting [ Account (S/A) S/A Assets Total | (Decrease)| Total Current | Restricted Total
Other Restricted Account | S/A Restricted Restricted Supporting G/ Total From (5 minus | Year Admitted | to Total Admitted
Assets (GIA) Assets (a) Assets A Activity (b) (1 plus 3) | Prior Year 6) Restricted Assets Assets
None
Total

(a) Subset of column 1
(b) Subset of column 3

M. Working Capital Finance Investments

None

N. Offsetting and Netting of Assets and Liabilities

None

6.1




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

0. 5GI Securities
None

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

S. Aggregate Collateral Loans by Qualifying Investment Collateral
None

Note 6. - Joint Ventures, Partnerships and Limited Liability Companies
No significant change.

Note 7. - Investment Income
No significant change.

Note 8. - Derivative Instruments
The Company does not issue or hold derivative financial instruments.

Note 9. - Income Taxes
The Company is a party to a tax sharing agreement between its parent, Genworth Financial, Inc. (“Genworth”), and certain of its subsidiaries. During first quarter 2026, Genworth initiated the
process of obtaining state insurance regulatory approvals to amend its tax sharing agreement to address the potential impact of any future corporate alternative minimum tax (“CAMT")
liabilities and related minimum tax credits. All required state insurance regulatory approvals have since been obtained, and the Company expects to execute the amended agreement during
the second quarter of 2026.

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

B. Detail of Transactions Greater Than 'z of 1% of Total Admitted Assets
On March 31, 2026, the Company paid a cash dividend of $150,000,000 to its parent, Enact Mortgage Holdings, LLC.

C. No significant change
D. Amounts Due to or from Related Parties

As of March 31, 2026, the Company reported $8,147,398 due to and $956,296 due from affiliates. The Company had the following balances under the terms of intercompany
management and service agreements as well as employee-related expenses such as payroll, travel and payables initially paid by its parent:

Affiliate Due to Due from
Enact Holdings, Inc. $ 1,116,107 |$ —
Enact Mortgage Holdings, LLC
Genworth Financial International Holdings, Inc.

Genworth Financial Mauritius Holdings, Inc. 46,170
Enact Financial Assurance Corporation 30,990
Genworth Financial, Inc.

Enact Mortgage Insurance Corporation of North Carolina 679,132

Enact Residential Insurance Corporation 70,015
Enact Re Ltd. 703,290
Enact Mortgage Services 15,153
Enact Financial Services, Inc. 88,284
Genworth North America Corporation 6,331,028

Genworth Servicios, S. de R. L. de C. V. 21,131

Sponsored Captive Re, Inc.

Monument Lane PCC 794
Monument Lane IC 1 799
Monument Lane IC 2 801

$ 8,147,398 (9% 956,296

E. - 0. No significant change.

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

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

B. - I. No significant change.

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

C. - F. Dividends and Restrictions
The Company is required to maintain minimum capital on a statutory basis. Additionally, all proposed dividends or distributions, regardless of amount and source, are subject to review
and potential disapproval by the N.C. Commissioner of Insurance (the “Commissioner”). Within that general regulatory right of review process, there are three (3) minor procedural
variances depending on (i) the amount of the dividend or distribution as well as (i) the source thereof. As regards amount, dividends and distributions may be classified as either
“ordinary” or “extraordinary”. (1) The review standard for an “ordinary” dividend or distribution is that notice must be given to the Commissioner 30 days in advance of the proposed
payment date, during which period the Commissioner may disapprove the proposed dividend or distribution. An “extraordinary dividend or distribution” is defined by statute as one,
which combined with all others made in the preceding 12 months, exceeds the greater of (i) 10 percent of the insurer’s surplus as regards policyholders as of the preceding December
31, or (i) net income, excluding realized capital gains, for the 12-month period ending the preceding December 31. (2) The review standard for an “extraordinary” dividend or

6.2



STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

distribution is effectively the same as that for an “ordinary” dividend or distribution that the insurer must give 30 days’ notice and the Commissioner has not disapproved the proposal in
that 30-day period. For both “ordinary” and “extraordinary” dividends, the Commissioner has the option to affirmatively grant approval prior to the expiration of the 30-day notice period.
(3) Finally, as regards source of funds, the payment of any dividend or distribution from any source other than unassigned surplus, regardless of the amount, requires prior written
approval of the Commissioner. In each of the three (3) instances, approval or non-disapproval of any dividend or distribution is based upon the reasonableness of the insurer’s surplus
in relation to its outstanding liabilities and the adequacy of its surplus relative to its financial needs. The Company’s ability to pay dividends is also restricted by other state surplus
requirements that must be considered. Dividends or other distributions in excess of unassigned surplus cannot be declared or paid without prior written approval. Based on its financial
results and in accordance with applicable dividend restrictions, the Company has the capacity to pay dividends from unassigned surplus of approximately $48 million as of March 31,
2026, without obtaining prior regulatory approval, although notice of the intent to pay must be provided to the Commissioner 30 days in advance thereof during which period the
Commissioner may review the dividend pursuant to statutory standards.

On March 31, 2026, the Company paid a cash dividend of $150,000,000 to its parent, Enact Mortgage Holdings, LLC.

Under the private mortgage insurer eligibility requirements (‘PMIERS”), the Company is subject to operational and financial requirements that private mortgage insurers must meet in
order to remain eligible to insure loans that are purchased by the Federal National Mortgage Association (‘Fannie Mae”) and the Federal Home Loan Mortgage Corporation (“Freddie
Mac"), government-sponsored enterprises collectively referred to as the “GSEs”. As of March 31, 2026, the Company had estimated available assets of $5,016 million against $3,097
million net required assets under PMIERSs. The sufficiency ratio as of March 31, 2026, was 162%, or $1,919 million, above the PMIERs requirements. The Company’s PMIERs required
assets benefited from a reinsurance credit of $1,944 million related to third-party reinsurance as of March 31, 2026.

G. - M. No significant change.
Note 14. - Liabilities, Contingencies and Assessments

A. Contingent Commitments
As of March 31, 2026, the Company has a future commitment for $248,155,200 to purchase private placement investments.

B. - F. No significant change.

G. Other Contingencies
As of March 31, 2026, the Company had admitted assets of $37,859,121 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, 2026.

The Company has no material noninsurance contingencies as of March 31, 2026.

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
None

Note 20. - Fair Value Measurements
A. Fair Value Classifications
1. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of March 31, 2026:

Description Level 1 Level 2 Level 3 Total
Assets
Issuer Obligations $ —1$ 36,727,904 | $ 2,266,983 | $ 38,994,887
Asset-Backed Securities — — — —
Total assets at fair value $ —1$ 36,727,904 $ 2,266,983 $ 38,994,887

2. Level 3 Classifications

The following table presents additional information about assets and liabilities measured at fair value for which the company has utilized significant unobservable (Level 3)
inputs to determine fair value as of March 31, 2026:

Ending
Balance as Total Gains | Total Gains Ending
of Transfers | Transfers | and (Losses) | and (Losses) Balance as of
December | in Level 3 out of included in | included in March 31,
Description 31, 2025 (a) Level 3 (b) [ Net Income Surplus Purchases | Issuances | Sales | Settlements 2026
Assets
Issuer Credit
Obligations $ 2275421 1% —1$ —1$ (8,438)| $ —1|$ —1|9% — —|9% —[$ 2,266,983
Asset-Backed
Securities — — — — — — — — — —
Total Assets $ 2,275,421 |$ —1% —1% (8,438) $ —|$ —1% — —19% —|$ 2,266,983
(a) Transferred to Level 3 because of lack of observable market data due to decrease in market activity for these securities or movement from amortized cost reporting to fair

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

3. Transfers Between Levels

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

4. Valuation Techniques and Inputs

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

B. Other Fair Value Disclosures
None

C. Aggregate Fair Value for All Financial Instruments
The following tables set forth the Company’s assets’ Fair Value, Admitted Amount and Level of Fair Value Amounts as of March 31, 2026:

Aggregate Fair Admitted Net Asset Value
Description Value Assets Level 1 Level 2 Level 3 (NAV)

Assets
Issuer Credit Obligation $ 3,878,068,725|% 3,955312,175|$ —|[$ 3,790,103,845($ 87,964,880 | $ —
Asset-Backed Securities 1,133,512,911 1,147,559,814 — 1,099,456,472 34,056,439 —
Other Invested Assets 2,536,343 2,230,654 — 2,536,343 — —
Short-Term and Cash Equivalents 97,205,000 97,205,000 97,205,000 — — —
Total assets $  5111,322979 | § 5,202,307,643 |$ 97,205,000 [ $ 4,892,096,660 |$ 122,021,319 |$ —

The following tables set forth the Compan

y's assets’ Fair Value,

Admitted Amount and Level of Fair Value Amounts as of December 31, 2025:

Aggregate Fair Net Asset Value
Description Value Admitted Assets Level 1 Level 2 Level 3 (NAV)

Assets
Issuer Credit Obligation $  3,842,207,307|$ 3,871,550,881|% —|$ 3,746,580,252($ 95,627,055 ($ —
Asset-Backed Securities 1,084,408,576 1,092,059,443 — 1,054,597,349 29,811,227 —
Other Invested Assets 2,581,442 2,231,198 — 2,581,442 — —
Short-Term and Cash Equivalents 185,432,000 185,432,000 185,432,000 — — —
Total Assets $ 5114,629,325|% 5,151,273522|$ 185,432,000 | $ 4,803,759,043|$ 125,438,282 |$ —

D. Financial Instruments Where Fair Value Not Practical
None

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

C. Other Disclosures
None

D. - F. No significant change.

G. Insurance-Linked Securities (ILS) Contracts

Number of Aggregate
Outstanding ILS Maximum
Contracts Proceeds
Management of Risks Related To:
1. Directly Written Insurance Risks
a. ILS Contracts as Issuer — 5 —
b. ILS Contracts as Ceded Insurer 38 312,268,127
¢. ILS Contracts as Counterparty — $ —
2. Assumed Insurance Risks
a. ILS Contracts as Issuer — 5 —
b. ILS Contracts as Ceded Insurer — 5 —
¢. ILS Contracts as Counterparty — $ —

H. No significant change.

Note 22. - Events Subsequent
None. Subsequent events have been considered through May 8, 2026.

Note 23. - Reinsurance
A.  Unsecured Reinsurance Recoverables
The Company does not have an unsecured aggregate recoverable for losses, paid and unpaid including IBNR, loss adjustment expenses and unearned premium with any individual
reinsurers, authorized or unauthorized, that exceed 3% of the company’s policyholder surplus.

B.  No significant change.
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

C.  Reinsurance Assumed and Ceded
1. No return commissions would have been due reinsurers if they, or the Company, had cancelled all of the Company’s reinsurance as of March 31, 2026.

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Commission
Premium Reserve | Commission Equity Reserve Equity Premium Reserve Equity
a. Affiliates $ —|$ —1% —1|9% —1$ —1|9% —
b. All other 7,921 7,921
c. Totals $ 7,921($ —1$ —1$ —1$ 7921($ —
d. Direct Unearned Premium Reserve $81,578,256

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

3. Protected Cells
Not applicable

D. - K. 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, 2025, were 511,597,182. For the three months ended March 31, 2026, $14,864,506 was paid for incurred loss and loss adjustment expenses attributable to
insured events of prior years. Prior year reserves increased $512 due to foreign currency translations. Reserves remaining for prior years are now $453,665,237 as a result of re-estimation
of unpaid loss and loss adjustment expenses. Therefore, there was a $43,067,951 favorable prior year development from December 31, 2025, to March 31, 2026. 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
None

Note 29. - Participating Policies
No significant change.

Note 30. - Premium Deficiency Reserves

1) Liability carried for premium deficiency reserves $—
2) Date of most recent evaluation of this liability 12/31/2025
3) Was anticipated investment income utilized in the calculation? No
Note 31. - High Deductibles
No significant change.

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

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

Note 34. - Subscriber Savings Accounts
No significant change.

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

Note 36. - Financial Guaranty Insurance
None
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

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

]

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

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

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/14/2023

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

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

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

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

If yes, give full information:

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

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

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

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

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

[ 1T N[ T NA[X]

]
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

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 agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Does the reporting entity have any investments in parent, subsidiaries and affillates? ...
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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 ....
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....
Total Investment in Parent included in Lines 13.21 to 13.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene
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.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccoooieiieiiiiinienieeeseesees
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

7.1

Yes[ 1 No[X]
] No[ 1 NALX]
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1
Name of Custodian(s)

2

Custodian Address

The Bank of New YOrk Mellon ......occcocoeeiiiiniiiiriceecce e

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
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.

If yes, give full information relating thereto:

Yes [

1
Old Custodian

2
New Custodian

3
Date of Change

4
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. This includes both primary and sub-advisors. 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

Name of Firm or Individual

2
Affiliation

Managed Internally
Pacific Investment Management Company, LLC
KKR & Co. Inc. .....

16.5097 For those firms/individuals listed in the table for Question 16.5, 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?.............ccccooiiiiiiicc e

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?................ccccoiiiiiiiiine

es [

Yes [

X1

]

No [ ]

No [ X ]

I No[X] NAT

I No[X] NAT

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual 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.iiiiiiiiie ettt et et et et e e e eneas Yes[ 1 No[X]

7.2
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes[ 1 No[X]
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GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

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




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

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




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

(other than their state of domicile - see DSLI)

10

0 6. N - None of the above - Not allowed to write business in the state... .......

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo e 2,995,178 |.....c..c.c.. 3,248,820 |.......ococvee 83,430 |..cooeene 103,052 |.............. 5,138,361 oo 5,256,019
2. Alaska ......cccocoeeeeee . AK | [ ISR 380,607 |...occvneeene 393,118 | 36,698 |...cocvee 42,848 |...ocoe 435,471 | 498,389
3. Arizona......ociiit. AZ e [N ISR 10,264,541 |.............. 10,130,058 |............... 1,663,177 oo 272,824 |............. 22,463,150 |............. 17,748,055
4. Arkansas ... . AR s Lo e 1,286,304 |............... 1,230,384 |.cocv 13,651 | 57,789 |.......c....... 1,584,115 ... 1,853,172
5. California .......cccceceeece.. CA | Lo forriis 27,994,732 |...cooeene 29,006,214 |............... 2,794,784 |............... 1,066,572 |.............. 73,366,417 |.............. 64,570,741
6. Colorado ....... L. ..6,074,705 |.. ..6,115,632 |.. ..685,042 |.. ..163,062 |.. 10,734,962 |.. 10,068,242
7. Connecticut .......c.e..e... CT |oeeenn Lo oo 3,518,840 |............... 3,624,710 |oooovere (5,134) v (4,859)]....cocvenee 6,589,626 |............... 6,707,310
8. Delaware ............cc.ec.... DE |eeeiis [N ISR 748,916 |....ccoovve 755,759 oo [PZ201C) ] 120,544 |............... 1,629,007 |.............. 2,037,268
9. District of Columbia .....DC |-......... [N ISR 513,909 .o 497,716 oo [RVA) ] 281,587 |..cocoeee. 2,784,754 |............... 1,577,366
10.  Florida .....ccocovevviiens FL [ Lo forriis 23,165,233 |.............. 21,954,470 |.............. 2,056,515 oo 257,558 |.............. 77,082,726 |............. 65,226,506
11.  Georgia . .. GA L. ..9,405,620 |.. 9,134,485 |.. ..968,915 |.. , 22,623,460 |.. .20,107,676
12.  Hawaii ... LLHE [N ISR 761,797 oo 790,058 |...cocveverneee (1,819) e 70,795 |.......c...... 2,396,313 |.............. 2,502,492
13. Idaho..... LD [ Lo e 1,559,314 |........... 1,657,427 |oveeee [5K) ] F— (2,890)|..ccvcvenee 1,989,539 |............. 1,834,210
14, lNOIS ..o | I RO Lo forriis 12,503,875 |....concce.. 12,727,958 |...cocoeee 667,024 |.................. 710,144 |........... 28,186,811 |............. 29,494,988
15. Indiana ......cccccoeeenne IN e Lo e 6,940,110 |ooreeeenne 6,654,243 |...ccoevees 220,272 |.ocvovee 237,846 |.............. 10,774,429 |.............. 8,604,518
16. lowa ...... A L. ..2,031,880 |.. ..2,031,830 |.. ..138,874 |.. ..25,922 |.. .. 3,067,237 |.. .. 2,667,545
17. Kansas .. L KS Lo e 2,635,499 |........c...... 2,715,939 | 105,638 ..o 25,697 | 3,897,417 |............... 3,327,257
18. Kentucky ... CKY e Lo oo 2,080,841 |.............. 1,919,272 .o 90,434 | 82,819 | 3,009,852 |............... 3,265,892
19.  Louisiana ........c.ccoceeene LA [ Lo e 2,442,502 | 2,646,483 |...................188,700 |...................340,186 |............. 7,058,335 |.............. 9,142,358
20. Maine ....ccooeveeiies ME [ooenee. [N ISR 717,966 | 725,857 |ooveeeeeeee DT,871 [ 0 e 1,493,239 |...ccooe. 1,252,895
21. Maryland ....... ... MD L. ..6,099,305 |.. ..6,213,245 |.. .14,430,830 |.. 12,352,438
22. Massachusetts . L MA | Lo e 4,892,254 |.............. 4,729,989 |......cceeee 40,190 | 49,874 [ 8,185,571 |covees 9,163,465
23. Michigan ....... ML e [ I 10,268,422 |.............. 10,396,702 |.......co.oc....... 489,344 |.................. 387,797 ... 14,381,978 |.............. 13,753,862
24. Minnesota .........cccccune MN [ Lo e 4,261,908 |.....coeec 4,144,604 |.................. 530,895 |....cccvvvene 566,731 |...ccvnne. 6,608,430 |............... 7,168,376
25.  MissisSippi ....ccccceeriene MS | [N ISR 911,269 | 988,452 |...ccveveee 147,188 .o (18] ] F—— 2,099,263 |............... 2,223,362
26. Missouri .... ...MO | L. ..4,076,891 |.. ..4,115,265 |.. ..5,640,195 |.. ..5,521,738
27. Montana .... W MT e [N ISR 492,424 |................... 527,772 656,918 |.....ccevnee 806,916
28. Nebraska .. .NE | [N ISR 961,053 [...ccveveeenen 979,439 | [0 4,310 |.ocoeee 1,355,333 |............. 1,281,562
29. Nevada ... NV o Lo e 4,497,775 | 4,484,915 | 258,595 |..ccveeeeen 329,141 |.............. 9,001,666 |............... 6,680,666
30. New Hampshire .......... NH [ Lo e 1,474,182 | 1,483,618 ..o 2,100 [ooveeiiieees [0 R 1,672,791 | 1,379,022
31. New Jersey ...... L. ..5,650,574 |.. ..5,776,610 |.. . . , .16,317,663 |.. 17,876,970
32. New Mexico ................NM [.......... Lo oo 1,149,878 |.............. 1,226,831 .o 107,182 [ 39,770 | 1,701,205 |.............. 1,482,977
33. New YorK ....cccoeeveeee. NY [ [ IS 12,279,386 |............. 12,645,791 | 559,856 |.....ccccvnvee. 833,013 e 46,176,260 |.............. 50,313,655
34. North Carolina ............NC |[.......... Lo oo 8,402,880 |.............. 8,205,553 | 103,534 .o (456)|.............. 13,157,445 |............ 11,236,429
35. North Dakota ..............ND [.......... [ ISR 858,820 |....cccceveneen. 940,740 .o 5,753 | 75,513 | 1,147,584 |............. 1,200,634
36. Ohio ...ccceenee L. ..8,510,252 |.. ..8,178,079 |.. .13,540,946 |.. .11,965,671
37. Oklahoma ........c.eoee... OK [ Lo oo 1,925,582 |.............. 2,052,112 | 27,075 o 154,668 4,024,823 |............... 3,916,918
38. Oregon ........ccceceeeeeeen. OR [ Lo oo 2,925,028 |.............. 2,785,366 |...cocveverene 118,891 | 93 [ 5,317,966 |............... 4,190,900
39. Pennsylvania ............PA |[........ Lo oo 8,497,487 ... 8,451,454 |......c.......... 147,898 |...cocvee 344,866 |............. 14,962,523 |.............. 14,394,586
40. Rhodelsland .............Rl  |eoeeee. [ ISR 692,259 |....cccceveee 631,127 oo (1,507) oo (1,853) ..o 1,016,725 | 893,507
41. South Carolina . ...SC L. ..4,060,398 |.. ..4,040,196 |.. ..137,302 |.. ..127,090 |.. ..6,801,892 |.. ..6,526,763
42. South Dakota ... .SD | [N ISR 415,497 (..o A47 973 oo O [ 0 175,415 [ 363,103
43. Tennessee ... TN e Lo oo 4,781,679 |.ocvvee 4,607,932 | 445,435 (..o 192,131 [ 5,906,283 |........c...... 6,138,298
44, TexXas ....ccccevveveviie TX e [ IS 24,204,308 |............. 23,367,662 |............... 3,346,646 |............... 1,337,852 |.............. 52,963,288 |............ 46,446,649
45, Utah ...ccoocoeeeeeeeee. UT e Lo oo 3,383,922 |............... 3,512,097 | 144,851 | (900) . 5,760,309 |..cccvneee 4,914,769
46. L. 627,928 |.. 703,566 |.. . . 946,296 |.. 571,505
47. Virginia ....c.oooeveeveeeee . VA e Lo oo 5,409,886 |............... 5,356,121 | 156,008 |.....ocovevevnnee 72,274 |............... 7,185,325 |.ocvee 7,768,891
48. Washington ............... WA |......... Lo oo 6,824,048 |.............. 7,115,802 |............... 1,068,564 |.................. 257,987 |.coeeane 12,699,066 |............. 10,744,687
49. West Virginia ............. WV | [ ISR 784,719 | 771,930 oo 20,208 | 80,317 | 837,030 |ooirreen 766,427
50.  Wisconsin ......ccoeeeee. W e Lo oo 3,246,863 |............... 3,163,941 | 27,832 | (1,934) ..o 3,204,326 |............... 4,475,295
51. Wyoming L. ..287,526 |.. .312,879 |.. ...(360)).. ..561,549 |.. ..533,297
52.  American Samoa ........ AS |.......... Nerrees o 0 Jeeeeeeeeeeeeeeieeeees oo O e
53. Guam ....cccceeeeeeeeee. GU [ Nerrees o 0 oo oo 0 oo oo [0
54. Puerto RicO .............. PR [ I T 0 oo oo 0 oo oo [0
55. U.S. Virgin Islands ...... VI e S I 459 [ 310 U [0 (01 110,198 | 124,461
56. Northern Mariana
Islands ........cccccoeuenn. MP 0 0 Joeeeereeeeeeereres oo 0 oo
57. Canada ... CAN 0. . .0 0 [
58. Aggregate other alien OT 40,259 | 50,316 [ 5,066 325,844 ..o 457,687
59. Totals XXX 260,837,490 18,948,821 10,009,063 565,178,157 525,378,385
DETAILS OF WRITE-INS
58001. MEX MeXico .....ccccvvvnvcvcedfonnnns D00 G RS 40,259 | 50,316 oo 5,066 |[...coovoiiiiieieieiens [V 325,844 ..o 457,687
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 40,259 50,316 5,066 0 325,844 457,687
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.cocevevvevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

Genworth Financial, Inc.

Denotes Insurance Company

Global Organizational Chart
As of March 31, 2026

Common Stock Ownership Only - 100% unless otherwise indicated

Genworth
Foundation 2
(VA) 20-3370235

Enact Foundation 2
(NC) 88-30300341

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

Genworth Holdings,

Inc. (DE)
33-107307 6
[ I ] 81%°
Ger‘wlrfveo'?‘réﬁgmog‘cwcl Hgg'\:ézo‘:"C Amiizg%ﬂ(;g;mon Enact Holdings, Inc.
Holdings, LLC (DE) (WA) 91-1277112 o8
(DE) 55-0848642 92-2164426 46-1579166
3
99.9876% | 99.9999%' 99.99%° |
Copital Genworth Genworth Life HGI Annuity United Pacific
- 5 h Genworth
Genwonh‘Seg uros Genworth Financial Genworth CareScout, LLC CareScout Broke_roge Financial Insurance Serv!ce Structured Settlement Einancial India
de Creditoala iaLimited Py Insurance Corporation (WA) Agency, Inc. Cormporation (DE) . e
Vivienda, S.A. de Asia Limite Servicios, S. de DE Company (VA) 911143830 VA) 541304309 Company (DE) Company (FL) Private Limited 4
. (X (HKG) RL.de C.V. (MEX) 04-3401260 61311049 - [VA) 54- 91-6027719 04-3193403 232571379 (ND) L Fooct Gobd Enoct Morigoge Gormorth Finandic
oldings Ngrporo on © ('E‘%S) Mauritius Holdings
39-2877371 56-2255474 timited (MUS)
Seniorly, Inc. (DE)
46-5563687
I l / | ) 4 Enact Mortgage Enact Financial
Genwaorth Life and GLIC Real Estat Genworth Enact Residential Enact Financial Insurance Assurance
Annuity Insurance - Realsiare Annuity Service GFCM LIC Insurance Services, Inc. (DE) Comoration (NC) c fion (NC
Holding, LLC (DE) S DE Corporation (NC) 9 , oporafion (NC)
Company (VA) %.5366147 Corporation (DE) (DE) 49304 32-0098109 31-0985858 56-1775870
54-0283385 46-4037534 26-0070983 56-214230
o Enact Mortgage Enact Re Lid.
34.5% 65.5% Services, LLC (NC) (BMU)
Genworth Lite 020731589 98-1702829
Insurance
Company of New
York (NY)
22-2882416
Enact Mortgage
Jomestowr; Q Lokel Sponsored Capfive Morument Lane Insurance
Assignmen’ iver Lake Insurance River Lake ) GNWLAAC Re, Inc. (NC) Comoration of
Company, Inc. Company VI (DE) neranee Assigned Real Esfate Newco Mayflower GLICNY Real 62-1819830 Norih Garoling (NC)
VA 26-3709493 Company X (V1) Settlement, Inc. Holding, LLC Properties, Inc. Assignment Estate Holding, 82-4894729 560729821
54-1215126 46?098;336 (VA 54-1446519 D) (VA) 36- Corporation (NY) LLC (DE) -
20-2528615 3919178 13-3627179 74-3128556

Monument Lane
IC1,Inc.

Monument Lane
IC2, Inc.

(DC)

(DC)
82-4912153 82-4924650

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.

2No shareholders.

%0.0124% owned by Genworth Holdings, Inc.

4Minority Interest — Genworth Financial Mauritius Holdings Limited owns
49.50% of India Mortgage Guarantee Corporation Private Limited;
Remainder owned by Joint Venture partners.

°.01% owned by Genworth Haldings, Inc.

% percentage varies slightly due to Enact Holdings’ share buyback program
and vesting of stock options. Remainder publicly owned.



STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cl

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance

............... 00000 ....|54-1446519 .. Assigned Settlement, Inc. .....oooovveeeeeeeeeeni [ e COMPANY .. nneneean | OWNETSiP .100.000 ...|Genworth Financial,
............... 00000 ....|91-1143830 .. Capital Brokerage Corporation .. Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|04-3401260 .. CareScout, LLC .| CareScout Holdings, Inc. .......... . | Ownership.. .100.000 ...|Genworth Financial,
.......................................... CareScout Holdings, Inc. ... Genwor th Holdings, Inc. .............ccccuunnnnn. | Ounership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 94072 ....|56-1311049 .. CareScout Insurance Company .| CareScout Holdings, Inc. ....... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. .....cceeeeees | oeees 37095 ....|56-1775870 .. Enact Financial Assurance Corporation Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,

..... 00000 ... |32-0008109 ..
.......... . v |- 00000 ....|39-2877371 ..
................................................................ 00000 .... |46-1579166 ..
................................................................ 00000 .... [46-1579166 ..
................. wee | +.... 00000 ....|56-2255474 ..
. 4011 ...[Genwor th Financial, Inc. ......cccccees | e 38458 ... [31-0985858 ..

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

Enact Financial Services, Inc. ...
Enact Global Holdings Corporation
Enact Holdings, Inc. ....ccoooiiiiiiiiiiinanee
Enact Holdings, InC. ..ccccoeeviniiiiiiiie
Enact Mortgage Holdings, LLC ...

. |Enact Mortgage Holdings, LLC . . | Ownership..
. |Enact Holdings, Inc. ...... .. | Ownership..
Genwor th Holdings, Inc. .....cccccoeeeeennnnnne Ownership..
Publicly Owned ..oooevvveeeeeieiiiiiieieiiieeeeeees Ownership..
.. |Enact Holdings, Inc. . | Ownership..
.|Enact Mortgage Holdings, LLC .

0001823529 .. | NASDAQ
0001823529 .. | NASDAQ

Enact Mortgage Insurance Corporation .......... . . | Ownership.. .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 16675 .... [56-0729821 .. Carolina voveeeeeeeeeeee e . 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. ..ooovvvvvvviiiiiinnns Enact Mortgage Insurance Corporation . | Ownership.. .100.000 ...|Genworth Financial,
..... 11049 .... [56-2142304 .. Enact Residential Insurance Corporation ..... .|Enact Mortgage Holdings, LLC .. | 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,
Genwor th Financial International Holdings,
..... 00000 Genworth Financial Asia Limited ................ |..HKG.... .. Ownership.. .100.000 ...|Genworth Financial,
..... 00000 80-0873306 NYSE Genworth Financial, Inc. ........... . |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. ............ccccuuunnnn.. | Ownership ..0.010 .... | Genwor th Financial,
Genworth Financial International Holdings,
..... 00000 ....|55-0848642 .. | ...cccovvevves | eevirriiiiiiiie | eeereeeeeiiieieiiiieieneeeeeeees. [LLC e [ DB L NTALL L [ Genwor th Holdings, Inc. ....eeeeeeeieieeeeee.... | Ownership .100.000 ... |Genworth Financial,
..... 00000 ....| ceerrrrreeeens Enact Holdings, Inc. ...... Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ....|33-1073076 .. Genwor th Holdings, Inc . Genwor th Financial, Inc. . .... |Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company .............. Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York Genworth Life Insurance Company .............. Ownership ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York Company Ownership.. ..34.500 ....|Genworth Financial,

..... 00000 ....|91-1277112 .. Genwor th North America Corporation .... Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial,

Genwor th Seguros de Credito a la Vivienda, Genwor th Financial International Ho
................................................................ 00000 SA. de C.V. eeiieeiieenieeeeeeseeeneeee | SMEX ] TR LG e | OWNETSRP L] .99.988 | Genwor th Financial,
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 S.A. de C.V. oo | CMEXGLLL) e AL [ Genwor th Holdings, Inc. e [ OWnershipL e} 0012 L. | Genwor th Financial
Genworth Financial International Holdings,
............... 00000 Genwor th Servicios, S. de R.L. de C.V. ....... LLC eeeieeiiiiiiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,
............... 00000 ....| werrrrrrnennnns Genworth Servicios, S. de R.L. de C.V. . | Genwor th Holdings, Inc. ........ .. | Ownership.. . ..| Genwor th Financial,
............... 00000 ....|26-0070983 .. GFCM LLC oo Genworth Life Insurance Company . | Ownership.. 100.000 ... |Genworth Financial,

.| Genworth Life Insurance Company .............. Ownership..

............... 00000 ....|26-3366147 .. GLIC Real Estate Holding, LLC .. .100.000 ...|Genworth Financial,
Genworth Life Insurance Company of New York

............... 00000 ....|74-3128556 ..| ......cccccces | eeveveiiiiiiiin | eevveeveveeieeeeeeeeeeeeeenene.. |GLICNY Real Estate Holding, LLC ...ooooovveeeee [LDE o] oo e e NFA | eeees | OWNESREPLLaiiiiiiiiiiviiiveveiveeeeeeeennnnp . 100,000 ... [ Genwor th Financial,
Genworth Life and Annuity Insurance

..... 00000 .... [20-2528615 ..
..... 00000 ... [04-3193403 ..

GNWLAAC Real Estate Holding, LLC .
HGI Annuity Service Corporation

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

. | Company Ownership..
Genwor th North America Corporation .......... Ownership..
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .. | ..ot | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Jamestoun Assignment Company, Inc. ... [ VA NTAL | COMPANY eiiiieeeeen | OUNETSEPL e . 100000 .. [Genwor th Financial, Inc. ... [ N0 s
Genworth Life Insurance Company of New York
............... 00000 ....| 13-3627179 .. Mayflower Assignment Corporation ............... Ownership .100.000 ...|Genworth Financial, Inc. .

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

. 4011 ...|Genworth Financial, Inc. ..cccoevvvneees |onees 00000 ....|82-4912153 .. Monument Lane IC 1, Inc. Monument Lane PCC, Inc. . Ownership.. ..}.100.000 ...|Genworth Financial, Inc.

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

................................................................ 00000 ....|36-3919178 .. Newco Properties, Inc. ....ooooeeeeeeeeeeeeeeeeenens | VAL e NTALLLLLLL [ Company e | Ownershipa..ceeeeceeceeeeeeeeeeeeeeeennn} . 100,000 .. | Genwor th Financial, Inc.
Genworth Life and Annuity Insurance

. 4011 ...|Genwor th Financial, Inc. .....cceeeeees | oeees 13569 .... [26-3709693 .. River Lake Insurance Company VI ................ DB IA........ COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |Genworth Financial, Inc.
Genworth Life and Annuity Insurance

. 4011 ...| Genwor th Financial, .. |46-0982336 .. River Lake Insurance Company X .... Company Ownership .100.000 ... |Genworth Financial, Inc. .

. 4011 ...| Genwor th Financial, ..| 46-5563687 .. Seniorly, Inc. . .. .. | CareScout Holdings, Inc. Ownership.. ..}.100.000 ...|Genworth Financial, Inc.

. 4011 ...| Genwor th Financial, . |62-1819880 .. Sponsored Captive Re, Inc. v [ NC IA........ Enact Mortgage Holdings, LLC ... Ownership .100.000 ... |Genworth Financial, Inc. .

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

[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION
PART 1 - LOSS EXPERIENCE

Current Year to Date

4

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

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop
Federal flood
Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine
Inland marine
Pet insurance
Financial guaranty

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

Comprehensive (hospital and medical) individual ..

Comprehensive (hospital and medical) group
Credit accident and health

Vision only

Dental only

Disability INCOME .......coiuiiiiiiii e
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII .

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation ...

Products liability - occurrence ..

Products liability - claims-made
Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

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

Private passenger auto physical damage

Commercial auto physical damage .

International
Warranty ....
Reinsurance - nonproportional assumed property

..267,665,227

36,134,084 |...

Reinsurance - nonproportional assumed liability ...........c.cccoceeiiiiiinin

Reinsurance - nonproportional assumed financial [iNes ............c.ccoovnvii o D0, O ) %% R
Aggregate write-ins for other lines of business .............c..cccoeeiiiiiiiiinnnn 0 0
Totals 267,665,227 36,134,084

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, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

21 Allied Lines ....

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

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

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

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

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

5.2  Commercial multiple peril (liability portion)

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

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

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

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability
211 Private passenger auto physical damage
21.2  Commercial auto physiCal dAmMAGE ...........ccueiiiiiiiiiiiieieeee e 0 e [
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et 0 oeereeeeeeeeeeeeeeeereeeeeeene [
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt 0 e [
31. Reinsurance - nonproportional assumed Property ...........ccoceeeeeeiiereeneeseeseeseesee e seesee e e D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - nonproportional assumed liability .............ccoooiiiiiiniiieeeee e fee D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - nonproportional assumed financial NS ...........c.ccooeiiiiinienienieieee e e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 260,837,490 260,837,490 260,369,119

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

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
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 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 2026 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. 2023 + PiOT oo oo 76,927 | 2,482 | 79,409 | 5,344 [ 0 | 5,344 [ 65,076 |.ooeoecceeeeen229 [ 1,828 | 67,133 [ (6,507) | ceeeeecicieeene (425) .. (6,932)
2. 175,505 |.... 175,819 |.... 111,558 |.... . (55,408)|.... 25,793 (29,615)
3. 252,432 255,228 176,634 |..oooiee25,682 | 2,482 [ (61,915) v 25,368 (36,547)
4, 227,176 256,369 ... 980 e T [ 981 L 2,203 (223,993) 217,472 | (6,521)
5. ....479,608 |.... ...511,597 |... .178,837 ..(285,908)|.... 242,840 |.. .(43,068)
6. XXX XXX XXX 083 | T3 XXX [ XXX [ XXX
7. 479,608 511,597 178,837 314,064 31,877 524,778 (285,908) 242,840 (43,068)
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 767,828 Line 7 Line 7 Line 7
1. (59.6) 2. 759.1 3. (8.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (5.6)




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

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

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

Bar Codes:

resieea upue Sement Bosmen dertter =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I I|| || I|I |I |I| || II| II|
3 8 4 5 8 2 0 2 6 4 9 0 O
oppement e Sehecue TRosmen ferier 2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I I|| || I|I I| I|| I| I|| II| I
3 8 4 5 8 2 0 2 6 4 5 5 0
e e S Swppement besument Gerfier =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I I|| II ||| |I I|| I| I|| II| I
3 8 4 5 8 2 0 2 6 38 6 5 0
e e Suppiement bessment Gertier = |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I |I I|| I| I|| || II| I| I|| II| I
3 & 4 5 8 2 0 2 6 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........ccucuevevcceceeieeeeeeeeeaeeeeeseseeasas e e s ssasaesesesesessssssesesesssssassssasanas |eeessescsesesennnns 2,978,534 |...ccooven 1,499,600
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals (52,236)
5. Deduct amounts received on disposals 1,061,179
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 2,177,919 |... ..2,978,534
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 2,177,919 2,978,534
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 2,231,198 2,233,261
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals .
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 2,230,654 2,231,198
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 5,691,922,508 |............ 5,608,068,567
2. Cost of bonds and stocks acquired 393,755,556 |............ 1,565,215, 154
3. Accrual of discount 2,231,199 | 8,540,137
4. Unrealized valuation increase/(decrease) 17,272,756 103,591,227
5. Total gain (loss) on disposals .. (5,899,681)|... ..(21,019,182)
6. Deduct consideration for bonds and Stocks diSPOSEA OF ............c.cecveuiiieuiiieiiieecieicceeeeeeeieeee e seesessneseneeenes oeeeeeenneeenn. 049,044,262 | 1,568,529, 752
7. Deduct amortization of premium 1,807,853
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,848,658, 128 5,691,922,503

SI101
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 2,173,266,075 |.......c....... 135,204,838 |.......cconcc. 80,693,716 |..ceveeenne (1,111,047)]............ 2,226,666,150 |.....oovoveecererrneieeeen 0 [ [V 2,173,266,075
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 1,639,817,362 |............... 126,008,153 |.......ccoevnve. 92,550,075 |..cvvvecerieinee 1,178,829 |........... 1,674,454,269 |........ooovevneininneen 0 Lo [V S 1,639,817,362
B NAIC B () ittt bbbt b et b et b ettt b [re e 58,467,444 ..o [V 5,384,248 |......cooeneee. 1,108,560 |......cceeevee 54,191,756 |..vericrerneeeeenn 0 [ [V 58,467,444
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN 0 oo 0 (O RSN 0
5. INAIC 5 (8) soveueuereiiiiieieieie ettt ettt ettt ettt e s bbb e st s e s s st s st s s s s s s es e s ettt sesesesenesene et esesenesesens |eeee et [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 [V 0
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 3,871,550,881 261,212,991 178,628,039 1,176,342 3,955,312, 175 0 3,871,550,881
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 132,542,565 |................ 73,616,152 |...................... 165,304 |........... 1,000,546,989
9. INAIC 2 ettt et ettt n s s ensnenenenenennesnnsnenenenenennnnns [ennnnennnnnns 190, 004, TI1 | 0 oo 3,569,524 | (21,822) [ 147,012,825
T, NAIC 3 bbbt h bbb b E bbbt b h bbb bt bes [seee e (U [V [V [V 0 ooeereeeemrrneneeeeeen 0 [V 0
N 1 72X PSSRSO PPRUSRSRPTRUTY HOURURRTTRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et (U [V T [V [V 0 ooeereeeemrrneneeeeeen 0 [V 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 0 0 0 0 0
14.  Total ABS 1,092,059,443 132,542,565 77,185,676 143,482 1,147,559,814 0 1,092,059,443
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22. Total ICO, ABS & Preferred Stock 4,963,610,324 393,755,556 255,813,715 1,319,824 5,102,871,989 0 4,963,610,324
(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, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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, SI04, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 185,432,000 |....ccvenvee 174,753,000
2. Cost Of Cash eqUIVAIENTS BCGUINET ..........c.ceiiiieieieieeeecece ettt et s ettt e s s s s s st es et et esessas s s seseseseassnassnas |eeesenenesannes 276,890,000 |............ 1,464,669,000
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received ON ISPOSAIS ............c..ccviveueriuerieiieieeeeieieteteeesee et es ettt etesese et ss et esesesesessssesssssesesesesesssnasasasesasases [oeneeaeenseenas 365,117,000 |............ 1,453,990,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 97,205,000 |...cocnvnee 185,432,000
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 97,205,000 185,432,000

S108
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
310 E PEARL DR. iieiiiiiieiiuuniseeeennneaeesennnnseeeennniaeeeernnnnaeeeennnns SLIDELL evvviiisieeennniesaeennnnaseeernnnnaaseernnnnnsseene Joonnaaseeennnnnns LA oo foeeeenennns 03/16/2026 .......... EUSTIS MORTGAGE CORPORATION .......ieeeeuununeeemnnnunsaeennnnunsaarnnnnnnsaannns [oreernnnnnseeennnnnnneees 344,832 [ [ TN 312,800 |.euuuiiiiiinie e eeees
0199999. Acquired by purchase 344,832 0 312,800 0

0399999 - Totals

344,832

0 312,800 0
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
2748 COOPERLAND BLVD BERTHOUD ...03/09/2026 .. [HEATHER HALSEY 469,946 |... 0 (24,710)|......... (24,710) ...
YODER ... ..03/09/2026 .. [ALFREDA JONES ... .331,875 ... (12,922)). . (12,922)
NORCROSS ... ...03/25/2026 .. [SUPREEYA MILLER .... S PP 449,901 |... (14,603)|......... (14,603)]...
1,251,723 (52,236) (52,236) 0 0

0399999 Totals

1,251,723

1,113,415

0 1,061,179

(52,236)

(52,236)




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

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

NONE

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

NONE

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

NONE

EO02, EO3



STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 3

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

03

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-Pi-5 ......... US TREASURY TREASURY NOTE  3.750% 01/31/31 ... [ 02/19/2026 ..... J.P. MORGAN SECURITIES INC ....uiiiiiiiiisii s fusssssssssssssssssnsssssnnssnnnsnns |oereeeeeeeeeeneeseeeeeenes 399,586 [....cooiiiiiiiiiiiiiiinns 398,000
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 399,586 398,000
698299-CC-6 ......... PANAMA REP OF  5.662% 02/23/38 R R 02/17/2026 ..... J.P. MORGAN SECURITIES INC .. 200,000 |. 200,000 |...
80415R-AD-3 . ..| SAUDI ARABIAN OIL CO Series 144A  6.000% 02/02/56 .. ......01/26/2026 .....|CITIGROUP GLOBAL MARKETS 4,631,850 |. 4,700,000 |.
91087B-BR-0 ......... MEX1CO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  6.125% 02/09/38 .. U T 01/05/2026 ..... BARCLAYS CAPITAL INC P 199,206 |. 200,000 |...
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 5,031,056 5,100,000
20366M-AH-1 ......... JENTERGY ARKANSAS LLC  4.950% 01/15/36 ..vevviveussueseeuesssesssssssessssessssesssnesssnesesnesessesesssessenens [ 01/05/2026 ..... TMITSUBISHI SECURITIES ... .vvevesssesssesssesssssessesnssssessesessasessssessesesessessnsesensesessesessssessssese |oessesessesessesensesesnssessnnses |osssesessssesessesesns 4,982,350 |.eeeiiiiiiiiiiiiinnns 5,000,000
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 4,982,350 5,000,000
00206R-NH-1 .........| AT&T INC  5.125% 04/30/36 .. [ 01/29/2026 BANC OF AMERICA SECURITIES LLC ... 2,996,970 [...eevennniiiiiiinnnne 3,000,000 |... E

.. AT&T INC  5.850% 04/30/46 ..

00206R-NJ-7 . . 01/29/2026 . BANC OF AMERICA SECURITIES LLC
002824-BII-9 . ..| ABBOTT LABORATORIES ~ 5.500% 03/15/56 02/23/2026 . MORGAN STANLEY .................
023135-DF-0 . .. | AMAZON.COM INC ~ 4.875% 03/13/36 ... 03/10/2026 J.P. MORGAN SECURITIES INC ..
02344A-AK-4 . ..| AMCOR FINANCE USA INC  5.125% 03/12/36 .. 03/05/2026 . J.P. MORGAN SECURITIES INC
03040M-BH-7 . .| AMERICAN WATER CAPITAL CORP  5.200% 04/01/36 03/30/2026 . WELLS FARGO BANK .........

CENCORA INC. ~ 4.900% 02/13/36 ..
.| AMGEN INC ~ 4.850% 02/19/36 ...
.| AUGUSTA SPINCO CORP  4.945% 03

03073E-BE-4 .
031162-Dil-7 .

02/10/2026
02/17/2026

..|CITIGROUP GLOBAL MARKETS ..
.|BANC OF AMERICA SECURITIES LLC

051473-AE-6 . . 03/17/2026 .....|[Various ... ..2,000,000 |
05724B-AP-4 . .. | BAKER HUGHES INC ~ 5.000% 06/15/36 ... 03/06/2026 .....|[Various ... 9,931,950 .10,000,000 |.
060505-GR-9 . ..|BANK OF AMERICA CORP  5.045% 02/06/37 . 02/03/2026 . BANC OF AMERICA SECURITIES LLC

164110-AW-1 . ..| CHENIERE ENERGY PARTNERS LP Series 144A  5.550% 10/30/35 02/26/2026 . Tax Free Exchange .....

16411R-AP-4 . .. | CHENIERE ENERGY INC Series 144A  5.200% 07/30/36 . 03/05/2026 . GOLDMAN SACHS & CO ...

278058-EA-6 . .| EATON CORPORATION  5.450% 03/06/56 .. 03/04/2026 . CITIGROUP GLOBAL MARKETS ..

MMmMMmmmmMmmMmmmmmmmm

30231G-BF-8 . '. EXXON MOBIL CORP  4.227% 03/19/40 ... 02/05/2026 .

R SANTANDER US CAPITAL MARKETS L
...... 03/11/2026 ..... [MORGAN STANLEY

9,991,000 |.

43849R-AG-0 HONEYWELL AEROSPACE INC Series 144A  4.950% 03/16/36 . ....10,000,000 E
45138L-BlI-4 IDAHO POWER COMPANY ~ 4.850% 03/01/36 JN RO 02/24/2026 ..... WELLS FARGO BANK ... 4,987,800 |.vveeeeeeiiiiiennn. 5,000,000 |... E
454889-All-6 . .| INDIANA MICHIGAN POWER COMPANY ~ 5.600% 03/15/56 .. 02/18/2026 CIBC WORLD MARKETS .

mm

'. INTERNATIONAL BUSINESS MACHINE INTERNATIONAL BUSINESS MACHINE

459200-LT-6 . .
. [LOEWS CORP LOEWS CORP  4.940% 04/01/36

540424-AU-2 ...

4.950% 02/03/36

......01/29/2026 . CITIGROUP GLOBAL MARKETS
...... 02/10/2026 .....[J.P. MORGAN SECURITIES INC ..

4196640 |.

m

..... 4,200,000 | ..

571903-BZ-5 MARRIOTT INTERNATIONAL INC  5.100% 05/01/38 ....eeviieieiiiiiiieeiiiee e e 02/18/2026 ..... DEUTSCHE BANK SECURITIES INC. 4,961,060 [..oocoenniiiiaennns 5,000,000 |... E
61747Y-GC-3 . ..|MORGAN STANLEY  5.900% 03/13/47 ... 03/11/2026 .....[MORGAN STANLEY ...

61748U-AT-9 . ..|MORGAN STANLEY  5.073% 01/30/37 ... 01/29/2026 . MORGAN STANLEY

665772-DB-2 . .| NORTHERN STATES PWR CO NORTHERN STATES POWER COMPANY ~ 4.850% 05/15/36 03/05/2026 . BNP PARISBAS ......

66980H-BL-1 . '. NOVARTIS CAPITAL CORP  5.700% 03/18/56 ..

. 03/16/2026
.| OREILLY AUTOMOTIVE INC ~ 5.100% 03/12/36 ...

..|CITIGROUP GLOBAL MARKETS
03/26/2026 .

94106B-AK-7 . ..| WASTE CONNECTIONS INC ~ 4.800% 07/15/36 .....
000000-00-0 ......... BANK HAPOALIM BM Series 144A  5.252% 01/14/33 ..
00084D-BL-3 ABN AVRO BANK NV Series 144A  4.831% 02/26/36
034863-BJ-8 . ..| ANGLO AMERICAN CAPITAL PLC Series 144A  5.250% 03/19/36
05571A-BF-1 . .|BPCE SA Series 144A  5.417% 01/13/37 ..
06738E-DK-8 BARCLAYS PLC  5.207% 02/24/37

......03/25/2026 . J.P. MORGAN SECURITIES INC ..
U 01/07/2026 ..... J.P. MORGAN SECURITIES INC

B 03/03/2026 ..... TORONTO DOMINION ...
......08/27/2026 . WELLS FARGO BANK ...
..... 01/06/2026 .....|BANC OF AMERICA SECURITIES LLC
J RO 02/17/2026 ..... BARCLAYS CAPITAL INC

E..
E ..
E ..
, K E ..
67103H-AP-2 . . . Various ... 7,898,800 .. 8,000,000 | E ..
743315-BD-4 . .. | PROGRESSIVE CORP PROGRESSIVE CORPORATION (THE)  5.150% 03/26/36 03/26/2026 . Various ... 9,959,900 .10,000,000 | E ..
744320-BS-3 ......... | PRUDENTIAL FINANCIAL INC ~ 5.625% 05/12/41 ................ 03/26/2026 . MORGAN STANLEY ... E ..
871829-BX-4 . ..|SYSCO CORPORATION SYSCO CORPORATION  4.950% 03/25/36 ..... 02/10/2026 .....[BANC OF AMERICA SECURITIES LLC E ..
883556-DJ-8 . ..| THERMO FISHER SCIENTIFIC INC THERMO FISHER SCIENTIFIC INC 02/09/2026 ..... [WELLS FARGO BANK .................. E ..
902494-BN-2 ......... | TYSON FOODS INC ~ 4.950% 02/20/36 .......cceeeunrrnnnnnnns 02/10/2026 BANC OF AMERICA SECURITIES LLC E ..
983196-AA-4 . .. | WYNNTON FUNDING TRUST Series 144A  5.251% 08/15/35 . 02/26/2026 . TRUIST SECLRITIES .............. E ..
20250N-CR-4 .. |ENBRIDGE INC  5.450% 03/27/36 .. 03/24/2026 . BANC OF AMERICA SECURITIES LLC E ..
56501R-AX-4 . .. MANULIFE FINANCIAL CORP  4.986% ......02/26/2026 . BANC OF AMERICA SECURITIES LLC E..
63636#-AK-2 . .| NATIONAL HOCKEY LEAGUE ~ 4.940% 01/06/33 . .. 01/06/2026 BANC OF AMERICA SECURITIES LLC L ..
E ..

E

500,000 |...
..... 3,000,000 |...

m

mm

m

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

225350-AU-1 CREDIT AGRICOLE SA Series 144A  5.261% 01/12/37 ....oevviiiiiiiiiiiiiiiiiiiieiciiiieecciiecee s [ 01/05/2026 ..... CREDIT AGRICOLE INDOSUEZ 5,000,000 |..ovvvreeiiiiininanns 5,000,000 |... E
456837-BV-4 . ..| ING GROEP NV 5.420% 03/23/37 .. ..[J.P. MORGAN SECURITIES INC E ..
472140-AF-9 . .| JBS NV 5.500% 01/15/36 .......... E ..|Tax Free Exchange ........ E..
606822-DT-8 MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ FINANCIAL GROUP  5.057% 01/14/37 .....cocvrniineeeecs | 01/05/2026 ..... MITSUBISHI SECURITIES ... 5,000,000 |ouveereeeaiiiieanne 5,000,000 |... E

OO SRR SRR SRR SR 2R Sh 2 2R a2 2Rt 2o s a2 TR = = R
O r rp O T P IMr > > N> WO IO NMHOOMMPOO NP OO B®MGE®>> >0 Mmoo
b e e e B« B o e o i e« B o o e = B o B o e e B o B o e o e e e B o o e e B o e o e e B B e o i e e B o e e e B o B o e o e i« e

639057-All-8 NATWEST GROUP PLC ~ 5.908% 03/03/47 02/26/2026 ..... NATWEST MARKETS SECURITIES INC ... 5,000,000 |..vvvvreeiiiiiiinanns 5,000,000 |... E
685218-AF-6 . .| ORANGE SA Series 144A  5.000% 01/13/36 ..... 01/06/2026 Various ......... 7,441,250 |. 7,500,000 |. E ..
7846EL-AE-7 SPCM SA Series 144A  3.375% 03/15/30 P FPOO 03/31/2026 ..... S P TP PP PP FTPPP PP PPPPPPN 1,852,000 J..oovvvriiiiiiiinnns 2,000,000 |... E
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
784944-AA-8 SPCM SA Series 144A  5.626% 03/31/31 ..eveenenniiiiiiiee [ 03/24/20%6 ... BANC OF AMERICA SECURITIES LLC ...uueeeiiiiiiiii s [raasssnsssssssssssssssssssssssnnnes [oeeeenneennnnnnnennnes 5,000,000 |oeeeeeeiiiiiiiiiieens 5,000,000 |... .
86562M-EF-3 . .| SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU ~ 5.046% 01/15/37 . 01/05/2026 SWBC NIKKO SECURITIES Al 5,000,000 ..5,000,000 |.
87124V-AG-4 . ..| SYDNEY AIRPORT FINANCE CO PTY Series 144A  5.248% 03/26/36 ................. 03/20/2026 . Various ....oooeeeeeiiieennns 9,048,250 .10,000,000 |.
902133-BF-3 . ..| TYCO ELECTRONICS GROUP SA TYCO ELECTRONICS GROUP SA  4.875% 02/09/36 . 01/29/2026 . CITADEL SECURITIES INSTITUTION 4,987,450 5,000,000
980236-AR-4 . ..| WOODSIDE FIN LTD WOODSIDE FINANCE LTD ~ 5.100% 09/12/34 03/20/2026 . SUSQUEHANNA FINANCIAL ... 2,464,525 2,500,000
M16157-AM-7 . .|BANK MUSCAT SAOG ~ 4.846% 10/01/30 ....evvvnnrnnnnninnininnnnns 01/12/2026 Standard Bank London .... . 451,395 |. . 450,000
08164F-AG-6 . ..|BENCHMARK MORTGAGE TRUST BMARK BMARK_26-B42  5.100% 03/15/59 .. ......02/23/2026 .....|DEUTSCHE BANK SECURITIES INC. . .10 042,500 |. 9,750,000 |.
152026-AC-2 ......... CENTERPOINT ENERGY RE |11 CENTERPOINT ENERG RE |11 4.864% 12/15/39 ...ooovveeeiiiiiiiiiiiiiiiiiiiiieees [ 02/18/2026 ..... CITIGROUP GLOBAL MARKETS 7,099,928 [...cccooiiiininnnnnnns 7,100,000 |...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 264,493,673 265,903,000
133131-BC-5 ... CAMDEN PROPERTY TRUST ~ 4.900% 02/28/36 ...02/17/2026 J.P. MORGAN SECURITIES INC .. 1,998,720 |ooooeeeeeeeee 2,000,000 |...
92277G-BC-0 .........| VENTAS REALTY LP_ 5.000% 02/15/36 ... ..03/27/2026 .....[TRUIST SECURITIES 1,450,035 |...oooeeeiieninnnnnnn 1,500,000 |...
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 3,448,755 3,500,000 24,167
0489999999. Total - issuer credit obligations (unaffiliated) 278,355,420 279,901,000 563,688
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 278,355,420 279,901,000 563,688
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 278,355,420 279,901,000 563,688
38381S-PF-8 .........| GOVERNMENT NATIONAL MORTGAGE A GNMA_26-29  4.000% 09/16/67 .. U R 02/26/2026 ... NOMURA SECURITIES .... 11,393,629 |. ... 12,721,983 |... 1.
38384T-RL-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_26-56  5.000% 11/16/68 .. R 03/05/2026 ..... BMO NESBITT BURNS ...eeeiiiiiiiiiiiiiii e e e s e e s s s e e s e e seseessseees [oassssssssssssssssssssssssssnnnnnns |oerrrrnnnnnnnneeeennnns 9,955,469 |. ....10,000,000 |... 1.
38384T-SJ-2 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_26-55 ~ 4.750% 01/16/67 ........cceeeeeeeeeneneennnnnnnnnnnennnneenee. [.10...03/06/2026 ... BARCLAYS CAPITAL INC .... .. 11,532,656 |. ....12,000,000 |... 1.
BCCJF5-F8-8 .........| GOVERNMENT NATIONAL MORTGAGE A GNMA  0.000% 09/16/68 .......cccoviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeee|12222.03/27/2026 ... BMO NESBITT BURNS 4,612,109 [...veiiiiinnnnneees 5,000,000 |... 1.
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatlng agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 37,493,863 39,721,983
95005C-AD-0 ......... JWELLS FARGO COMMERCIAL MORTGAG WELLS FARGO COMMERCIAL MORTGAG  5.649% 04/15/59 .....cveevvevereirens [ 03/26/2026 ..... TWELLS FARGO BANK .....vesesesssesssesessssnssessssesessesessenesssesssasessesessesessenessesessesesessenensesessse onssesessesesssessssesessesessesns |osesessesesesessasens 10,042,276 |....oooeeeeieeennnnn, 9,750,000 1.
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatlng non-agency commercial mortgage-backed securities (unaffiliated) 10,042,276 9,750,000
08186B-AC-8 . ..|BENEFIT STREET PARTNERS CLO LT Series 144A  5.122% 04/15/39 .... .. 01/16/2026 .....|SMBC NIKKO SECURITIES Al . 1,250,000 1,250,000 1.C FE ..
08866T-AC-6 . ..|BIB MERCHANT VOUCHER RECEIVABL BIB MERCHANT VOUCHER RECEIVABL  5.660% 01/07/36 01/26/2026 .....|BANC OF AMERICA SECURITIES LLC 2,500,000 2,500,000 1.6 FE ..
125488-AN-6 . ..|CIFC FUNDING LTD CIFC_23-2 Series 144A  5.120% 01/21/37 ...... 01/12/2026 J.P. MORGAN SECURITIES INC ..... 3,750,000 3,750,000 1.C FE ..
38138-AQ-7 . ..| GOLDENTREE LOAN MANAGEMENT US Series 144A  4.970% 07/20/39 02/03/2026 . BANC OF AMERICA SECURITIES LLC 3,000,000 3,000,000 1.AFE ..
38138M-AS-3 . ..| GOLDENTREE LOAN MANAGEMENT US Series 144A  5.070% 07/20/39 02/03/2026 . BANC OF AMERICA SECURITIES LLC 3,000,000 3,000,000 1.C FE ..
675701-AA-6 . ..|OCP CLO LTD OCP_26-49 Series 144A  4.821% 04/16/39 .... 02/04/2026 . BANC OF AMERICA SECURITIES LLC 4,000,000 4,000,000 1.AFE ..
67570-AC-2 . ..|0CP CLO LTD OCP_26-49 Series 144A  5.071% 04/16/39 .... 02/04/2026 . BANC OF AMERICA SECURITIES LLC 3,000,000 3,000,000 1.C FE ..
75904P-AA-1 . ..|REGATTA FUNDING LTD REG36_26-1 Series 144A  4.922% 04/15/39 . 03/18/2026 GOLDMAN SACHS & CO .... 5,000,000 5,000,000 1.AFE ..
78100-AA-3 . .|RR LTD RRAM_26-44 Series 144A  4.842% 04/15/41 . 02/05/2026 . SCOTIA CAPITAL . 4,000,000 |. 4,000,000 |. 1.AFE ..
78109-AE-5 . .[RR LTD RRAM_26-44 Series 144A  5.072% 04/15/41 . ES L L O (TP T TP PP PP PP PP P PP FEPPP PPy PPPPPPPPRt 5,000,000 |..ooviiiiiiiiiiiee 5,000,000 |... 1.C FE
1099999999 Subtotal asset-backed securities - financial asset-backed securities - self- Ilqwdatlng non-agency - CLOs/CBOs/CDOs (unaffiliated) 34,500,000 34,500,000
82652V-AA-8 .........| SIERRA RECEIVABLES FUNDING CO Series 144A  4.560% 12/22/42 . R L S 1 ) AP N B -2 N 4,000,000 |... 1.
82652V-AB-6 .........| SIERRA RECEIVABLES FUNDING CO Series 144A  4.800% 12/22/42 .. ......03/16/2026 ..... BARCLAYS CAPITAL INC .... .. 1,999,560 [.....ccniiiinnnnnenns 2,000,000 |... 1.
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 5,999,282 6,000,000
850133-AA-8 ......... [ STEPSTONE BOULDER |1 LP FIt % Due 4/30/2041 MJSD10 ...oooveiiiiiiiiiiiiiiiiiieiiceccc [ 03/30/2026 ..... [STEPSTONE BOULDER |1 LP .....evissesessesssssuessssessenessonessesesesesesesennesessssessssesssnesessesessesessenes |oessesessesessesensesesssessseses |oessesesssesessesesns 1,844,800 |...oevvvviiiinininnnns 1,844,800 1.
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-liquidating - equity backed securities (unaffiliated) 1,844,800 1,844,800
12510H-BB-5 . ..| CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A  4.860% 02/15/56 . ......02/19/2026 . Academy Securities Inc . 4,998,915 1.
19521C-AE-3 . ..| COLOGIX DATA CENTERS CLGIX_26- COLOGIX DATA CENTERS ISSUER LL  4.960% 02/25/56 02/25/2026 . DEUTSCHE BANK SECURITIES INC. . 4,772,886 1.
361528-AE-2 . .| GBX LEASING GBXL_26-1 Series 144A  5.130% 02/20/%6 ......... 01/27/2026 WELLS FARGO BANK ......... 4,998,665 |. ,000, K 1.
91826H-AA-2 321 Henderson Receivables LLC Series 144A  4.693% 03/15/56 BARCLAYS CAPITAL INC .... 4,922,705 |..ovvvveiiiiiiiiinnnnes 5,000,000 |... 1.
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full anaIyS|s lease-backed securities - full analysis (unaffiliated) 19,693, 171 20,000,000
20633K-AL-2 ... CONCORD MUSIC ROYALTIES LLC TU Series 144A  5.785% 07/20/75 . ...03/19/2026 .....[Atlas SP 1,426,744 ..ol 1,413,000 |... 1.
49459A-AA-8 .........|KINETIC ABS ISSUER LLC UNITK 2 Series 144A  5.219% 02/25/56 .... ...01/15/2026 ..... BARCLAYS CAPITAL INC . 4,400,000 J..oooeiiiiiiiiinnnnns 4,400,000 |... 1.
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 5,826,744 5,813,000 13,624
1889999999. Total - asset-backed securities (unaffiliated) 115,400, 136 117,629,783 151,370
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 115,400,136 117,629,783 151,370
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and

SVO

Number of Paid for Accrued Admini-

CUSIP Date Shares of Interest and strative

Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 115,400,136 117,629,783 151,370 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 393,755,556 397,530,783 715,058 XXX
4509999997. Total - preferred stocks - Part 3 0 XXX 0 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 XXX
5989999997. Total - common stocks - Part 3 0 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 XXX
393,755,556 XXX 715,058 XXX

6009999999 - Totals




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 11 12 13 14 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- SVO
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (10+ 11-| Carrying | Disposal | (Loss)on | (Loss)on [ (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbo

. 392 |
. 980 |.
..4,502 |
. (46) |.

..7,250 |. 03/04/2028 . |1.E FE ....
2,200 |. 06/17/2031 . |1.E FE ....
7,700 |. 02/09/2026 .|2.B FE ....
.35,772 |. 03/01/2038 . |2.C FE ....

. 000000-00-0 | SAUDI ARABIA - KINGDOM OF  3.625% 03/04/28 |. 01/26/2026 . |BNP PARISBAS ...
. 000000-00-0 | SA GLOBAL SUKUK LTD  2.694% 06/17/31 ... |- 01/27/2026 .| JANE STREET .
..69370R-AK-3 | PERTAMINA  1.400% 02/09/26 ....... . 02/09/2026 . Maturity .....
..698299-BY-9 | PANAMA REP OF  8.000% 03/01/38 . 02/23/2026 . [Call 120.8480 .
RAS LAFFAN LIQUEFIED NATURAL G Ser

.... 500,000
. 700,000
..1,100,000
..145,000

482,450 |....
. 608,000 |.

622,708 |.
100,000
151,047

621,729 | oo
1,095,408 |.
151,083 |

635,712
1,100,000
175,230

cococo
cococo

.. 75405U-AA-4 15.838% 09/30/27 ..eoevvniiiiiiiaiiiiiiieeeeis . 03/31/2026 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 164,465 |........... 164,465 |........... 166,298 |........... 165,562 |.....ccceennns 0 foueeees (1,007) [ouverrenannns 0 0 foreeeenns 164,465 |............... (U IO 0 foreeeieiinnns [ PP 4,801 |. 09/30/2027 . |1.D FE ....
CHILE ELECTRICITY LUX MPC SARL  6.010%

..L15669-AA-9 | 01/20/33 oo . 01/20/2026 . |Redemption 100.0000 ..ooee forreeeieiiiiiiiies i 59,500 |..ccciieins 59,500 |.....ee...n. 60,861 |............ 60,638 |........ceeeen 0 foeeees (1,138) . 01/20/2033 . |1.F FE ...

..M6320R-AA-4 | SAUDI ARABIA - KINGDOM OF  5.125% 01/13/28 |. 01/26/2026 . |MORGAN STANLEY .................... J . .. ... (220) ). . 01/13/2028 . |1.E FE ...

..M6320U-AD-1 | SAUDI ARABIA - KINGDOM OF  3.250% 10/26/26 |. 01/26/2026 .|J.P. MORGAN SECURITIES INC ..... . 735 ). . 10/26/2026 . |1.D FE ....

RAS LAFFAN LIQUEFIED NATURAL G 5.838%

S04

. MB222M-AA-0 [09/30/27 ivvvuriiiiiiiiiiiiiiiiie s . 03/31/2026 . | Redemption 100.0000 ....ooe foeeeiiiiiiiiiniiinns fooniiinnnnd 22,223 |.iiiiinnnns 2,25 |ooeiiiinns 22,521 [ooooiiinn22,395 [ 0 e (A70) o O e (F70) o 0 e 22,225 . 09/30/2027 . |1.D FE ....

0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 4,875,200 4,891,190 4,720,157 4,806,949 XXX XXX
NEW YORK ST DORM AUTH NEW YORK ST DORM AUTH

..64990F-T7-9 [ST PERS  1.040% 03/15/26 .... . 03/15/2026 . [Maturity .....ccoemeoiiieimniiineee Joneeeeeenneeeee feees 6,570,000 |........ 6,570,000 |........ 6,519,649 |........6,567,463 |...eeeeeeeenn0 |oeneenn 2,587 | 0 2,587 el 0 s 6,570,000 |.. . 03/15/2026 . |1.B FE ....
NEW YORK ST URBAN DEV CORP 5.

2.650035-TD-0 [ .evvuuriiiiruuniiiiiininieeiriniiseseenniiseeseennes . 03/15/2026 . |VarioUs ......eceeveuaseeeernnnnneee Jonnunneeeennnnnnnes fonneeeeces 25,000 f[............ 25,000 f....coee.... 25,000 [...ccoennnns 25,000 [..eceeennnnns (U I 0 Joeeeanraeenes (U TR I PRI | I AT 25,000 . 03/15/2039 . |1.B FE ....

0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 6,595,000 6,595,000 6,544,649 6,502,463 0 2,537 0 6,595,000 XXX XXX

..04316J-AD-1 | ARTHUR J GALLAGHER & CO  5.500% 03/02/33 ... |. 03/11/2026 . |GOLDMAN SACHS & CO . JUTR TR AN 2,063,600 |........ 2,000,000 |........ 2,038,260 |........ . o0 e (745) |0 e 2,030,755 |.. . 03/02/2033 . |2.B FE ....

..04317@-BJ-6 | ARTHUR J GALLAGHER & CO  4.850% 02/13/26 ... |. 02/13/2026 . [Maturity ......ccoovvvrimmnnnnnnnnns foorvviinnnin e 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... LV R | R | B FONN 5,000,000 |.. . 02/13/2026 . |2.A FE ....
CHENIERE ENERGY PARTNERS LP Series 144A

..164110-AV-3 [5.550% 10/30/35 . 02/26/2026 . | Tax Free Exchange ..........ccccee foveererrevnnnnnnnnns [00nn2,992,000 |........ 3,000,000 |........ 2,991,930 |.... w0 | 460 0 2,992,900 |.. . 10/30/2035 . |2.B FE ....

..17327C-AM-5 |CITIGROUP INC ~ 4.405% 01/28/27 . 01/28/2026 . |Call 100.0000 .....cevvuneeee foeveemnniiieeeeennn |oeeen 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... JUR VN FUURRRRRRUN | B IO | B IOUPRRN 5,000,000 |.. . 01/28/2027 . |1.G FE .
DT MIDSTREAM INC Series 144A  4.125%

.. 28345M-AA-5 [ 06/15/29 ....eeeeeeeeiee e . 03/11/2026 . | TRUIST SECURITIES ..... 430 ........ 3,000,000 |........ 3,028,750 |........ 3,002,936 |.... o0 e (1,271 |0 e 3,001,665 |. . (44,235) |....... (44,235) . 06/15/2029 . |2.C FE ....

..25278X-AN-9 [ DI AMONDBACK . . 03/06/2026 . |U.S. Bancorp Piper Jaffray .. 972,060 ..1,000,000 ..1,076,610 |. .1,034,594 | 0 .1,032,876 .(60,816) |. (60,816) |.. . 12/01/2029 . |2.B FE ....

..291011-B0-6 | EMERSON ELECTRIC CO  2.000% 12/21/28 . 03/20/2026 . |Various .........ccceeene. 11,823,000 .12,500,000 12,270,150 |. 12,395,302 |. 0 N 12,402,881 (579,881) |. (579,881) |.. . 12/21/2028 . |1.F FE

..337738-AU-2 |FISERV INC ~ 3.500% 07/01/29 . 03/05/2026 . | BARCLAYS CAPITAL INC ..eevvvvvven |ovnnnnnireiiininnes fonnnns 4,835,050 |........ 5,000,000 |........ 5,120,650 |........5,058,214 |.... 0 e (3,116) |l 0 e 5,055,098 |.. (220,048) |...... (220,048) . 07/01/2029 . |2.B FE .
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%

L. 34107@-AA-7 [ 08/15/38 .evvvniiiiiiiiiiiiiii . 02/15/2026 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 134,336 |o.eeennnnns 134,336 |.....oeeenn 134,336 |...evennnn 134,336 |oeeeeiiiiinnnn 0 o 0 e 0 e 0 il 0 e 134,336 [...ccovvnnnnnns (1 P [ PO 0 . 08/15/2038 . |2.B PL ....
GENERAL MOTORS FINANCIAL CO IN  2.400%

..37045X-DP-8 | 10/15/28 . 03/06/2026 . | SCOTIA CAPITAL ..evvvvvvvvnnnnenns foeeeeeennineeees 02,859,930 ... 3,000,000 |........ 2,992,500 |........2,996,859 |.......cooeeenn0 fooeiinnnnnnn 206 |oeviiiinnennnn 0 oeeiinnnnnn 206 |oeeiiiiinnnnn 0 e 2,997,065 |...............0 fonnens (137,135) |...... (137,135) . 10/15/2028 . |2.B FE ....

..437076-CE-0 |HOME DEPOT INC ~ 0.900% 03/15/28 . . 03/17/2026 . |ROYAL BANK OF CANADA .......ccevv |oveeeeeeemmnnnnneee [-rrnnn8,479,320 |........ 9,000,000 |........ 8,937,470 |........8,980,351 |oeeeieveennnn 0 Joveeeen 1,841 |0 | 1,841 |0 [ 8,982,192 [....ccevvenennl0 [ (502,872) |...... (502,872) . 03/15/2028 . |1.F FE .
JBS USA HOLDING LUX SARL Series 144A  5.500%

L AT2140-AE-2 [ 01/15/36 eeeeeeeeeeee e . 01/14/2026 . | Tax Free EXchange .........ccoeeee |oemmevreeeemmnninnes foveeens 4,972,653 |........ 5,000,000 |........ 4,971,450 |........ 4,972,565 |......ceennnnnn (1 PO LT PO (1 PO LT PO (U 4,972,653 |...ccvvnnnnnnns (VI PO [ PO 0 . 01/15/2036 . |2.C FE ....
LYONDELLBASELL INDUSTRIES NV 5.625%

.. 50249A-AL-7 [ 05/15/33 .eeereiieeeeiee e . 02/18/2026 . | MORGAN STANLEY .....iieermiiiiiene Joemneeeeeennneee fenns 3,059,580 |........ 3,000,000 |........ 2,994,780 |........ 2,995,913 [oooiieiinnnnns (1 PO 60 [oeiereeeeennns (1 PO 60 foeeereeeeennns (U 2,995,973 |oeuiieeeennnnn [V PO 63,607 |........ 63,607 |oeevunnnnnnn 44,063 |. 05/15/2033 . |2.B FE ....
MONDELEZ [INTERNATIONAL INC ~ 3.625% 02/13/26

..609207-AR-6 L |- 02/13/2026 . [Maturity «.o.eoeeeeeeiiiieeeeeees feeeee e e 1,500,000 |........ 1,500,000 |........ 1,491,930 |........ 1,499,849 [......ccoeviiiO foooreeeenna 161 [0 e 151 [0 [ 1,500,000 |.. . . 02/13/2026 . |2.B FE .

..681919-BG-0 [OMNICOM GRP INC.  5.300% 11/01/34 . . 03/16/2026 . | SEAPORT GROUP .. . 2,980,980 ..3,000,000 ..3,007,740 |. .3,007,733 |. A .3,007,724 . (26,744) |. .60,067 |. 11/01/2034 . |2.A FE ..

..70432%-AA-9 [PAYCHEX INC  4.070% 03/13/26 .....eevveeeenn . 03/13/2026 . |Maturity ..... U 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |....cceeeeeeeeeO Joovernnieeeen 0 v 0 e 0 e 0 e 7,000,000 |. T ...142,450 |. 03/13/2026 . |2.A ........
REGIONS FINANCIAL CORPORAT ION

..71591EP-AT-7 |08/12/28 . 03/16/2026 . |Various ... 14,163,950 |....... 15,000,000 |....... 14,961,750 14,985,143 |ovvvenieeeee 0 oot 967 | 0 e 967 | 0 e 14,986,110 |[....ccevvnennnl0 foeeeee (822,160) (822,160) ...151,250 [. 08/12/2028 . [2.A FE ....

..78409V-BJ-2 |S&P GLOBAL INC  2.700% 03/01/29 .. | 03/24/2026 . |Various 14,436,100 .15,000,000 14,852,114 |. 14,918,770 |. 14,923,459 (487,359) |. (487,359) |... 214,608 |. 03/01/2029 . |1.G FE ....

..817826-AD-2 |7-ELEVEN INC Series 144A  1.300% 02/10/28 . |. 03/24/2026 . [Various . . 14,180,050 .15,000,000 14,917,950 |....... 14,974,422 |.. 14,976,840 .(796,790) |. (796,790) |.. 115,014 |. 02/10/2028 . [2.B FE
THERMO FISHER SCIENTIFIC INC THERMO FISHER

..883556-CK-6 |SCIENTIFIC INC ~ 1.750% 10/15/28 .............. . 02/24/2026 . | MORGAN STANLEY ... .3,792,210 |........ 4,000,000 |........ 3,998,080 |........3,999,245 |.....ccooveeei0 o390 89 0 e 3,999,284 |....oeeeeeennnn0 e (207,074) |...... (207,074) . 10/15/2028 . |1.G FE ....

..94106L-BQ-1 |WASTE MANAGEMENT INC ~ 2.000% 06/01/29 ...... . 03/23/2026 . | MORGAN STANLEY ... L4,191,975 [, 4,500,000 |........ 4,499,640 |........4,499,852 |......ccooeeenn 0 fooveennennn 10 o0 el 10 il 0 e 4,499,861 |........eeenen 0 fonnnns (307,886) |...... (307,886) . 06/01/2029 . |1.G FE ....
ABN AVRO BANK NV Series 144A  2.470% NATHEST MARKETS SECURITIES INC

..00084D-AlI-0 [ 12/13/29 .eivvveiiiiiiiiie e L 02/17/2026 . | eeveeeeeiiiiieeeeie s e [e 3,824,360 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |eeeunniiennnns [ PR (1 P [ PR (VN P (U . 4,000,000 [oeeiiieennnnn 0 |..... (175,640) |...... (175,640) |..evvennnnns 17,839 |. 12/13/2029 . |2.A FE ....

AERCAP |RELAND CAPITAL LTD / A AERCAP IRELAND
..00774M-Al-5 | CAP/GLOBA  3.000% 10/29/28 ...........cceveee... . 02/17/2026 . [J.P. MORGAN SECURITIES INC ..... eeevveereeiiiinns e 2,915,460 |........ 3,000,000 |........ 2,994,540 |........ 2,997,656 J.....vee... 0 foeeeennn. 104 oo 0 foeeeennn. 104 | 0 fo... 2,997,760 |...ooeiinnnnnns 0l... (82,300))....... (82,300) ). 27,250 |. 10/29/2028 . [2.A FE ....
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BNP PARIBAS SA Series 144A  2.159% 09/15/29
2 09B5IW-2R-4 | .evreeeeeee e . 02/17/2026 . |MORGAN STANLEY ....ovvvvivinninnns Jovnenireiiininnnes foenes 4,750,850 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuniinnnnns 0 e (VO [ PR (1 P (U . 5,000,000 [oeuiiiiennnnn 0 f..... (249,150) |...... (249,150) |......ovnnnn 45,879 |. 09/15/2029 . |1.G FE ....
CREDIT AGRICOLE SA Series 144A  4.552%
.. 225350-AH-0 [ 01/26/27 evvvniiiiiiiiiiiiiiii . 01/26/2026 . |Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [.......cevvnnns [ PR (VN P [ PR (VN P (U . 8,000,000 [oeuriiriennnnn (1 P [ PO [V PO 49,880 |. 01/26/2027 . |1.G FE .
EMBRAER NETHERLANDS FINANCE BV  5.980%
. 29082H-AE-2 [ 02/11/35 ovvveiiiiiiiiiieeee . 02/12/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnennerreinninnnes forneneens 528,125 |....eenn. 500,000 |........... 498,440 |........... 498,544 |.eiiiiinnnnns [ O L L3 FO [ R L L3 FO (U 498,558 |........eeunnns [V PO 29,567 |......... 29,567 |....covnnnns 15,116 . 02/11/2035 . [2.C FE
ENEL FINANCE INTERNATIONAL NV Series 144A
.. 20278G-AN-8 [2.126% 07/12/28 ..oovveniiiiiiiiiieiiiiieeeees . 02/24/2026 . | WELLS FARGO BANK .........covvvvee Jovnnnvrrevnnnnnnns foenes 3,821,160 |........ 4,000,000 |........ 3,983,840 |........ 4,004,835 |....cvvvnnnnnns 0 s (2100 (U (2100 (U . 4,004,585 |....ccovvnnnnns 0 f..... (183,395) |...... (183,395) |....cevven 52,653 |. 07/12/2028 . [2.A FE
RAIZEN FUELS FINANCE SA Series 144A  6.700%
L T5102X-AE-6 [ 02/25/37 .vvvvviiiiiiiiie e . 02/18/2026 . | GOLDMAN SACHS & CO ..ovvvvvnnvens Jovnnnnereiinninenns fornineens 392,000 |.......... 800,000 [o.eewnnnn. 796,680 |.......... 796,867 |..evvuuniinnns [ O N A [ R P A (U R 796,892 |.oevvninnnnns 0 f..... (404,892) |...... (404,892) |............ 25,907 |. 02/25/2037 .]2.C FE
SUMITOMO MITSUL FIN GRP INC SUMITONO MITSUI NATHEST MARKETS SECURITIES INC
..86562\1-CG-3 |FINANCIAL GROU ~ 1.902% 09/17/28 .............. . 02/26/2026 . | .eeunieiiiiiieeeeeiiie e [ [ 4,741,100 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuniiinnnns [ PR (VN P [ PR (1 P (U . 5,000,000 . 09/17/2028 . |1.G FE .
SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI
..86562\1-CN-8 [FINANCIAL GROU  2.472% 01/14/29 . 03/04/2026 . | SMBC NIKKO SECURITIES Al .eevvn Jovvennvvrriinnnnnns foenns 1,915,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 f[......ccevveeesQ foorrrrinnnennn 0 fooerniiiiiiinn 0 [0 [0 [ 2,000,000 |.. . 01/14/2029 . |1.G FE ..
..91911T-AR-4 | VALE OVERSEAS LTD  6.125% 06/12/33 . 02/12/2026 . | MORGAN STANLEY ... 2,037,028 |........ 1,900,000 |........ 1,946,484 |........ 1,941,889 [...coooeeinniinO foeeeeenn (564) [t O [ (564) [0 e 1,941,325 |. . 06/12/2033 . |2.C FE
WOODSIDE FIN LTD Series 144A  3.700%
..980236-AP-8 [03/15/28 ....eeeeeeeeeeie e . 03/20/2026 . |VarioUS ...ceeeeeeennneeeeeennniaaees fornneeeeeeninees feeeeens 4,435,140 |........ 4,500,000 |........ 4,796,415 |........ 4,590,697 |...covvnneeeenn0 foeeennnnn(9,498) |0 e (9,498) |l 0 e 4,581,198 |oevveennnens 0 |..... (146,058) . 03/15/2028 . |2.A FE
CSN INOVA VENTURES CSN ISLANDS XI CORP
..G2583X-AB-7 |6.750% 01/28/28 ..... . 02/11/2026 . | MORGAN STANLEY ... .. 322,200 .... 400,000 |........... 379,160 |...........370,490 .384,248 |. . (62,048) . 01/28/2028 . |3.C FE ..
..G3427@-AA-8 |GKN INDUSTRIES LTD  5.770% 10/30/29 ......... . 03/19/2026 . | Call 100..000 .5,000,000 ..5,000,000 ..5,000,000 |........5,000,000 |.... .5,000,000 |.. . 10/30/2029 . |3.B PL .
GALAXY PIPELINE ASSETS BID CO GALAXY PIPELINE
..G3R238-AB-9 |ASSETS BID CO  1.750% 09/30/27 .....evvvnnnnnne . 03/31/2026 . |Redemption 100.0000 ....... foereiiiiiiiiiiiins e 169,940 |........... 169,940 |.......... 160,177 |....oeeeens 163,956 |...covveeeennnn 0 |oeennnnn 5,984 |0 5,984 |0 169,940 |ooveeniiiinnnnn (1 P 0 . 09/30/2027 . |1.C FE .
GALAXY PIPELINE ASSETS BID CO  2.160%
..G3R238-AC-7 [03/31/34 .irrriiiiiiiiiiin e . 03/31/2026 . | Redemption 100.0000 ....... ....43,252 ... 43,252 ... 37,667 |............38,301 |.... .0 w0 ] . 03/31/2034 . |1.C FE .
..L2848U-AB-8 |EIG PEARL HOLDINGS SARL  3.545% 08/31/36 ... |. 02/28/2026 . |Redemption 100.0000 . 21,656 21,656 18,913 |. 19,237 |. 0 0| . 08/31/2036 . |1.E FE
..L7909C-AC-1 |RAIZEN FUELS FINANCE SA  6.450% 03/05/34 . 02/17/2026 . | GOLDMAN SACHS & CO .... .. 294,000 . 600,000 . 614,676 |. ..613,212 |. 0 0| .613,043 s 17,523 |. 03/05/2034 . [2.C FE
..P4909L-AA-8 [GNL Quintero  4.634% 07/31/29 .......c...een... . 01/31/2026 . | Redemption 100.0000 . ... 76,440 e 75,348 ... 1, .0 .. , 0 .. .. 76,440 |.. .. 1,771 |. 07/31/2029 . [2.A FE ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 160,682,835 166,645,624 166,588,040 166,591,056 12,929 16,555 0 29,484 0 166,620,539 0 (5,937,704)| (5,937,704) 2,107,658 XXX XXX
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT
..73019#-AC-6 |FINANCE LLC SERI  3.000% 09/13/27 . . |- 03/13/2026 . | Redemption 100.0000 ....... .. 222,234 222,234 228,056 |...........223,262 |.... 222,234 |.. . 09/13/2027 . |1.D ........
OMEGA LEASING NO 9 LTD OMEGA LEASING
..G6764#-AA-0 [LIMITED  2.400% 10/12/26 .......ccvuveviinnnnns . 01/12/2026 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 105,263 |........... 105,263 |........... 105,263 |........... 105,263 |...ovvvennnnnns [ 0 o [U [ I P [U 105,263 . 10/12/2026 . |2.A ........
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 327,497 327,497 333,319 328,525 0 (1,028) 0 (1,028) 0 327,497 XXX XXX
UNITED AIRLINES INC CLASS A PA UNITED
..90932i-AA-1 | AIRLINES INC CLASS A PA  5.450% 02/15/37 ... |. 02/15/2026 . |Redemption 100.0000 ....... .... 128,880 .... 128,880 |.......... 128,880 |.... 128,880 |.. . 02/15/2037 . |1.C FE .
..00908P-AA-5 |AIR CANADA Series 144A  3.300% 01/15/30 .... |. 01/15/2026 . Redemption 100.0000 ....... [oeeeeiiiiiiiiiiiiin foeeeenn 76,800 |oeiiinnnnnns 76,800 ...76,800 |.... ..76,800 |.. . 01/15/2030 . |1.C FE .
AIR CANADA 2015-1 CLASS A PASS SERIES 144A
..009090-AA-9 [83.600% 03/15/27 ..eevvviiiiinnnniiiiiiininiinnens . 03/15/2026 . | Redempt ion 100.0000 .....o. foeriiiiiiiiiniiiiinn foniiinnnn 72,374 |oennnnns 72,374 |.oooinnnnns 73,188 |ivvunnnnnns 72,505 [.oiiiiinnnnnnns [V PO [RETD] [U [REID] [U 72,374 . 03/15/2027 . |1.F FE ....
0269999999. Subtotal - issuer credit obligations - other issuer credit obligations (unaffiliated) 278,054 278,054 278,868 278,185 0 (131) 0 (131) 0 278,054 0 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 172,758,586 178,737,365 178,465,033 178,593, 152 12,929 21,91 0 34,890 0 178,628,039 0 (5,899,681) | (5,899,681) 2,258,260 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 172,758,586 178,737,365 178,465,033 178,593, 152 12,929 21,91 0 34,890 0 178,628,039 0 (5,899,681) | (5,899,681) 2,258,260 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 172,758,586 178,737,365 178,465,033 178,593, 152 12,929 21,91 0 34,890 0 178,628,039 0 (5,899,681) | (5,899,681) 2,258,260 XXX XXX
GOVERNVENT NATIONAL MORTGAGE A GNMA2 30YR
.. 36179V-VZ-0 [3.000% 10/20/50 .....oevvvvvnnniiiiiiiieeeeeinan . 03/20/2026 . |Paydonn ......eeviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeeens 48,648 |............ 48,648 |............ 42,949 |............ 43,019 [.oooieiinnnnnns (U 5,629 | (U 5,629 | (U PO 48,648 | (1 P [ PO [V 225 . 10/20/2050 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA2 30YR
..361790-BZ-0 [3.000% 03/20/51 ..evvvvviiiiiiiiiiiiiiiiieeeeees . 03/20/2026 . |Paydomn ......eeviiiiiiiiiiniiiiiinn feeeeeeiiies feeeeeeens 46,551 |oeeeennnnns 46,551 |.....ooenens 41,054 |....ooeeeens 4,118 | (U 5,433 [oooiiiiiinnnnns (U 5,433 [oooiiiiiinnnnns (U P 46,551 [.oooeivnnnnnnns (VN P [ PR [V 219 |. 03/20/2051 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA2 30YR
..361790-R3-4 [3.000% 11/20/51 ...ovviiiivinnniiiiiiiiiiiiiiiinans . 03/01/2026 . |Paydomn ....ceueniiiiiiiniiiiiiiiinns Joviininiiiiiiiinnees fonneneens 110,921 [........... 110,921 |..oeeennnns 96,172 |..ooeeeennns 96,422 |......cooeeenn [U 14,499 |.ooeinnns [U 14,499 |.oooeiinns [ U 110,921 |oveeiiiinnnn 0 | (U [ 551 |. 11/20/2051 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE A GNMA2 30YR
..361790-XK-9 13.000% 02/20/52 ....covvvviiiiiiiiiiiiiiiiieeeeees . 03/01/2026 . |Paydoun .........cooeeeeiiiiiiiiinnns foniniiniiiiiiiiiins foiiiinn, 2,006 |........... 22,005 |oeeiiienns 19,133 |l 19,182 |l 0 |eeeenns 2,912 | 0 eeeeenn 2,912 | 0 s 22,006 [oooiiiiiinnns (VN 0 | [V 111 ], 02/20/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA2 30YR
..36179Y-KR-4 15.000% 11/20/53 . 03/20/2026 . |Paydown .........ooeevieiiiiiinnnnnns fovnininiiniiiiiinn fn 91,379 il 91,379 ol 89,377 Lllllllll 89,383 0 | 1,9% |. ...1,99 |... . 11/20/2053 . (1.B FE ....
GOVERNMENT NAT | ONAI
..3622AD-EK-0 |PLATINUM  3.500% 04/20/52 .....cccooeunnnnnnnnns . 03/20/2026 . |Paydown .......ooeeviiiiiiiiiiiiiiees Jeviriiiiiiiiiiiiies fociiiinnns 94,994 |........... 94,994 ... 85,509 |............ 85,567 |..ooeeieenn.. 0 Jooeeeennn 9,427 |.ooveeiien 0 Jooeeeennn 9,427 |.oooeeieenn 0 Joeeeeeennn 94,994 |.vvvvvnnnnns [ 0 Joeeeeeiieenn [ 537 |. 04/20/2052 . [1.B FE ....
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 414,588 414,588 374,194 374,691 0 39,89 0 39,89 0 414,588 0 0 0 2,369 XXX XXX
FREDDIE MAC FHLMC 30YR UMBS SUPER  3.000%
.. 31320P-EJ-3 |03/01/52 ... . 03/01/2026 . | Paydoun ... ... 35,066 ...35,066 ...30,576 |............ 30,661 [ooeeeiiinninnnn 0 fenniniins 4,405 |. ...4,405 ... ..35,086 |.. . 03/01/2052 . (1.B FE ....
FREDDIE MAC .000°
L. 31320Q-TS=5 | 06/01/52 evvvvvviviiiiiiiiiiiiiiiieceeeceeeeeeeeee . 03/25/2026 . |Paydoun .........ooeeeiiiiiiiiiinnins foniiiiiiiiiiiiiiens feiiiin 3B773 | 35,773 [oeennnnnnn 31,464 |............ 31,508 |...ooeeeeeins 0 |eeeenns 4,265 |l 0 eeeeenn 4,265 |l 0 s 35,773 [ (VO 0 | [V 140 . 06/01/2052 . |1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  5.000%
.. 313208-RU-8 108/01/53 ... . 03/25/2026 . |Paydown .........oooeviiiiiiiiniinins fovniiiiininiiniins o 94,675 [l 94,675 [onnnnnnnn 91,169 |l 91181 0 3,494 |. . 08/01/2053 . (1.B FE ....
FREDDIE MAC .000°
L 313208-8V=5 | 06/01/52 ooevviiiiiiiiiiii . 03/25/2026 . |Paydoun .........ccoeeiiiiiiiiiiinnns foniiiiiiiiiiiiiinns foiiinn 39,085 |............ 39,085 |[..eennnne 77 34,793 [ 0 |eeeenns 4,202 fooeeeeiieeennn 0 4202 |0 i, 39,085 [ooeiiiiiinnnn (VN 0 | [V 215 |. 05/01/2062 . (1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  5.000%
L 3132DU-0R-1 | 11701784 v . 03/25/2026 . |Paydown ..........oooeiiiiiiiinninnns feniiiiiiiiiiiiiiins foiiiinn 106,277 |.......... 106,277 |........... 104,682 |........... 104,690 [..oevvvvnnnnnns 0 |eeeenns 1,686 [..oceeeeeeeennn 0 el 1,586 |0 v, 106,277 |ovvvvvvvvnnnnns (VN 0 | [V 930 |. 11/01/2054 . (1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  3.000%
.. 31320U-8H-8 | 02/01/50 .evvvvviriiiiiiiiiiiiiiiiiiiieeeeeeeees . 03/25/2026 . |Paydown ..........ooeeieiiiiiiininnns feniiniiiiiniiiiiins foiiiin 105,857 [....eeeee. 105,857 |............ 89,532 [..uvvunnnee 89,778 |ovevrriirnnnnns 0 fens 16,079 [oevvvennnnnnns 0 fnns 16,079 [oovvveiinnnns 0 s 105,857 |ooeveeeeeenns (VN 0 | [V 459 |. 02/01/2050 . |1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  3.000%
L 3132DW-DB-7 | 07/01/52 v . 03/25/2026 . |Paydoun .........cooeeiiiiiiiiiiiiins feniiiiniiiiieiiinns feiiiii, 4,767 fooennnnnnn 4767 oo 4,159 [ 4,166 |.......oeens 0 s 600 [....vvunnnnnnns [V ST 600 [....evnnnnnnnns 0 e (T P (VN 0 | [V 23 |. 07/01/2052 . (1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  3.000%
L 313200-DS-9 | 06/01/52 oo . 03/25/2026 . |Paydown .........oooeeiiiiiiiiiiniins feniiniiiiiiiiiiiins foiiiin 52,249 |...cennnnnn 52,249 |..oovveenns 45,534 [..eeennnn. 45,609 [V O 70 I N | N N 52,249 |..vvviviiinnnns (VN 0 | [V 254 1. 05/01/2052 . |1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  5.000%
L 313200-NG-4 | 12/01/54 oo . 03/01/2026 . |Paydown .........cooeeieeiiiiininnnns fovniiiiiiiiiiiiiins foiiinin 124,428 |........... 124,423 |........... 121,960 |........... 121,990 [V U/ < ) FOUU N | R I 124,423 . 12/01/2054 . (1.B FE ....
FREDDIE MAC FHLMC 30YR UMBS SUPER  3.000%
.. 3132E0-N7-3 | 06/01/52 .evvvvvviiiiiiiiiiiiiiiiieeciececeeeeeeees . 03/25/2026 . | Paydoun ... ..21,810 ...21,810 ... 19,392 |............ 19,415 |, .0 . ..21,810 |.. . 06/01/2052 . (1.B FE ..
..3140QV-KX-1 | FANNIE MAE FNMA 30YR UMBS ~ 5.000% 10/01/54 |. 03/25/2026 . |Paydoun . 53,012 53,012 51,458 |. 51,469 |. 0 53,012 . 10/01/2054 . (1.B FE ..
..3140QV-MK-7 | FANNIE MAE FNMA 30YR UMBS ~ 5.000% 10/01/54 |. 03/25/2026 . |Paydoun . 25,847 25,847 24,958 |. 24,964 |. 0 25,847 . 10/01/2054 . (1.B FE ..
..3140QV-QT-4 | FANNIE MAE FNMA 30YR UMBS ~ 5.000% 11/01/54 |. 03/25/2026 . |Paydoun ... .. 61,059 ...61,059 ...60,572 |.... ..60,575 |.... .0 . ..61,059 |. . 11/01/2054 . (1.B FE .
FANNIE MAE FNMA 30YR UMBS SUPER  3.000%
. 3140XB-FT-2 | 05/01/51 oovviiiiiiiiiiiiiiiiieeiieeceeceeeeeeees . 03/25/2026 . |Paydoun ........ooooeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens [ 33,072 |t 33,072 [oeeennnnee 20,282 [o.eevenneee 29,325 [V R 1 (A FO | B SN 33,072 [oeeeeieiinns (VO [V [V 189 |. 05/01/2051 . |1.B FE ....
FANNIE MAE FNMA 30YR UMBS SUPER  3.000%
..3140XG-Cli-7 | 04/01/52 ... . 03/25/2026 . | Paydoun ... ...99,176 |.... . 04/01/2052 . (1.B FE ....
FANNIE MAE .
. 3140XH-RT-6 | 10/01/50 ...evvvvvvvviiiniiiiiiiiiiiiiiiiiniieeieenees . 03/25/2026 . |Paydoun ........ooooeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens [ 98,581 [...eevnneeee 98,581 [......eeeee 90,217 |..oooeeins 90,307 . 10/01/2050 . (1.B FE ....
FANNIE MAE FNMA 30YR UMBS SUPER  3.000%
L 3140X-LI-1 112701751 e . 03/25/2026 . |Paydoun ........oooooiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens feeiiinn 39,282 |l 39,282 |oeeiieinnns 34,611 |l 34,668 . 12/01/2051 . (1.B FE ....
FANNIE MAE FNMA 30YR UMBS SUPER  4.500%
L 3T40XN-FE-9 | 08/01/53 o . 03/25/2026 . |Paydoun ........ooooeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiens feeiiien 66,632 |............ 66,632 |............ 63,868 |............ 63,892 . 03/01/2053 . (1.B FE ....
FANNIE MAE FNMA 30YR UMBS SUPER  3.500%
..3140XQ-16-0 | 09/01/53 .o . 03/25/2026 . |Paydoun ........oooooiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens feeiiinn 48,407 ... 48,407 ... 43,511 | 43,554 . 09/01/2053 . (1.B FE ....
FANNIE MAE FNMA 30YR UMBS SUPER  3.000%
.. 3140XQ-YR-2 | 06/01/52 .covvvviiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeees . 03/25/2026 . | Paydown s s s 934 |0 770 e [V R 770 [oeeeninnnnnnee 0 04 |0 [ [V [V 28 |. 06/01/2052 . |1.B FE ....
FANNIE MAE FNMA 30YR UMBS SUPER  3.000%
.. 3140XQ-YS-0 | 07/01/52 ovvvviiiiiiiiiiiiiiiceieeeeeeeeeeeees . 03/25/2026 . | Paydown s s s s R/ X2 O 0 [V R -7 14 A N | B A, [V [V 303 |. 07/01/2052 . (1.B FE ..
..31418E-J7-6 | FANNIE MAE FNMA 30YR UMBS ~ 5.000% 10/01/52 |. 03/25/2026 . |Paydoun ... U U . . .. . .0 . 0 0 . 10/01/2052 . (1.B FE ..
..31418E-Li-8 | FANNIE MAE FNMA 30YR UMBS ~ 4.500% 12/01/52 |. 03/25/2026 . |Paydoun . 0 0| 0| 157 |. 12/01/2052 . |1.B FE ..
..31418E-W2-2 | FANNIE MAE FNMA 30YR UMBS ~ 5.000% 10/01/53 |. 03/25/2026 . |Paydoun . K 0 0| 0| 276 |. 10/01/2053 . (1.B FE ..
..31418F-E2-9 | FANNIE MAE FNMA 30YR UMBS  5.000% 12/01/54 |. 03/25/2026 . |Paydoun . .. 141,515 .. 141,515 ..138,591 |. ..138,612 |. 0 0| .141,515 0| 1,265 |. 12/01/2054 . (1.B FE ..
..31418F-EC-7 |FANNIE MAE FNMA 30YR UMBS  5.000% 11/01/54 |. 03/25/2026 . |Paydoun ... 137,411 |l 137,41 |........... 135,178 |...........135,187 |.... 0. .0 . 137,411 0. .. 1,150 |. 11/01/2054 . [1.B FE .
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1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 1,688,091 1,688,091 1,582,203 1,583,332 0 104,756 0 104,756 0 1,688,091 0 0 0 11,823 XXX XXX
AXIS EQUIPMENT FINANCE RECEIVA Series 144A
..03236V-AD-3 |2.370% 04/20/28 ......coovvvviiiiiiiiiiiiiiieies . 03/20/2026 . |Paydoun ..........ooeeiiiiiiiiiinnnns feviiniiiiiiiiiiiens foeien 2,261,560 |........ 2,251,560 |........ 2,251,460 |........ 2,261,557 |l 0 e L 0 | L 0 fnns 2,251,560 [...evvvrvnnnns (VO 0 | [V 7,300 |. 04/20/2028 . [1.A FE ....

AXIS EQUIPMENT FINANCE RECEIVA Series 144A
..03236X-AB-3 |5.300% 06/21/28
BXG RECEIVABLES NOTE
..05608T-AA-9 | 1.550% 02/28/36 .....coouvvreeeeeiiiiiiiieeiiis . 03/28/2026 . [Paydown .....ooouviiiiiiiiiiiiiiiens friiieeeeeiiies e 122,718 oo 122,718 |eeieens 122,706 |........... 122,716 | 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foreeeenns 122,718
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05608T-AB-7 | 2.490% 02/28/36 ..
BXG RECEIVABLES NO
.. 12434K-AA-4 | 4.120% 09/28/37 .eoveviiiiiiiieiiiiiiieeeeis . 03/28/2026 . [Paydown .....ccovvieiiiiiiiiiiiiens foiiieeeeeiiies e 146,195 |........... 146,195 |........... 146,163 |.......... 146, 187
BXG RECEIVABLES NOTE TRUST BXG Series 144A
.. 12434K-AB-2 | 4.610% 09/28/37
CCG RECEIVABLES TRUS

. 03/20/2026 . |Paydown ... .. 203,765 203,765 203,733 |...........203,762 |....

.203,765 |.. . 06/21/2028 . |1.A FE ...

. 02/28/2036 . |1.A FE ...

. 03/28/2026 . |Paydown ... ... 50,779 ...50,779 ...50,771 ...50,778 |.... ..50,779 |.. . 02/28/2036 . |1.G FE ...

........... 146,195 . 09/28/2037 . |1.A FE ...

. 03/28/2026 . |Paydown ... ... 54,822 ...54,822 ...54,809 |............54,819 |.... ..54,822 |.. . 09/28/2037 . |1.G FE ....

. 12511J-AC-9 | 4.420% 07/16/29 ..oooonniiiiiiieiiiiieeces . 01/14/2026 . [Paydown ....cooviviiieieiiiiiiinnes foeniiiieeeeniiins e 5,047,239 |........ 5,047,239 |........ 5,946,514 |........ 5,047,185 |...ccuveennn. 0 forreeeiinns 54 | 0 forreeeiinnns 54 | 0 foueeees 5,947,239 . 07/16/2029 . |1.A FE ...
CCG RECEIVABLES TRUST CCG_22-1 Series 144A

. 125110-AD-7 | 4.670% 07/16/29 ....oeeveeniiiiiiieiiiiiieeeee . 01/14/2026 . [Paydown ...ccovvivviiiiiniiiiiiinens i | 1,000,000 |........ 1,000,000 |........... 999,992 |......... 999,997 |...ccviiennn. 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foueeees 1,000,000 . 07/16/2029 . |1.A FE ...
GM FINANCIAL CONSUMER AUTOMOBI GM FINANCIAL

..380146-AE-0 | SECURITIZED TERM  1.790% 04/17/28 ............ . 02/16/2026 . [Paydown .....ooovviiiieiiiiiiiieens i e 4,000,000 |........ 4,000,000 |........ 3,999,808 |........ 3,999,972 |.....oooennns 0 forreeeiinnns 8 | 0 forreeiiinns 8 | 0 foueeees 4,000,000 . 04/17/2028 . |1.A FE ...
GM FINANCIAL CONSUMER AUTOMOBI GMCAR_22-1

..380146-AF-7 | 1.940% 04/17/28 ...ooeviniiiiiiiiiiiiiiieees . 02/16/2026 . [Paydown ....coovviiiiiiiiiiiiiieens i e 5,600,000 |........ 5,600,000 |........ 5,609,971 |........ 5,609,993 [.....ocoiiiis 0 foreeeiiiinnns [ FPPPPURN [ OO [ FPPPRURN 0 foueeees 5,600,000 . 04/17/2028 . |1.A FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

..43283G-AA-0 | 4.300% 01/25/37 eevveviiiiiieeeiiiiiiieeeeiis . 03/25/2026 . [Paydown ......ccvvieiiiiiiiiiiiiiins foiiieeeeeiiies e 227,556 |........... 227,556 |oveeennne 227,514 |........... 227,538 [ovvevieiinnnns 0 forreeeiinns L R 0 forreeeiinnns LT R 0 foreeeenns 227,55 . 01/25/2037 . |1.A FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

..43283G-AB-8 | 4.740% 01/25/37 .eevvvviiiiiiiieiiiiiiieeeeis . 03/25/2026 . [Paydown ......ccvviiiiiiiiiiiiiiiens foiiineeeeiiees e 142,222 |...oeens 142,222 |........... 142,190 |........... 142,209 |...oeeeennnnns 0 forreeeiinns L FOPUP 0 forreeeiinnns LI FOPUI 0 foreeeenns 142,222 . 01/25/2037 . |1.F FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

.. 43283N-AA-5 | 4.980% 08/27/40 ...ooeviuiiiiiiiiiiiiiiieees . 03/25/2026 . [Paydown ......ccvvieiiiiiiiiiiiiiins foiiieeeeeiiies e 203,035 [........... 203,035 |....oeene 203,004 |........... 203,012 [oveeeeeinnns 0 forreeeiinns 2 | 0 forreeeiinnns 2 | 0 foreeeenns 203,035 . 08/27/2040 . |1.A FE ...
HILTON GRAND VACATIONS TRUST H Series 144A

.. 43283N-AB-3 |5.270% 08/27/40 ...ooevieniiiiiiiiiiiiiiiiee e . 03/25/2026 . |Paydoun ... .. 338,391 338,391 |... ..338,326 |.... .338,391 . 08/27/2040 . [1.G FE ..

..43284H-AA-7 | HGVT_19-AA Series 144A  2.340% 07/25/33 .... |. 01/25/2026 . |Paydown . .. 797,060 . 797,060 . ..797,245 | 797,060 . 07/25/2083 . |1.A FE ...

..43284H-AB-5 | HGVT_19-AA Series 144A  2.540% 07/25/33 .... |. 01/25/2026 . |Paydown . .. 398,530 ..398,530 . ..398,515 |. .398,530 . 07/25/2033 . |1.F FE ...

.. 43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/25/33 .... |. 01/25/2026 . |Paydoun ... ..298,898 208,898 ..208,886 |.... .298,8%8 |.. . 07/25/2083 . [2.B FE .

HILTON GRAND VACATIONS TRUST H Series 144A
..43285H-AA-6 | 2.740% 02/25/39 ..
HILTON GRAND VACAT

. 03/25/2026 . |Paydoun ... ... 44,116 ...44.116 ..45,495 |............ 44,352 |.... . 02/25/2039 . |[1.A FE ...

..44,116 |..

.. 432850-AA-2 | 4.540% 06/25/44 .....oooinnniiiiiiii s . 03/25/2026 . [Paydown ......cccviiiiiiiiiiiiiiins s e 372,401 |......eeel 372,401 |........... 372,301 |........... 372,302 oo 0 foreiieiniis - IO 0 foreiiiiinis 8 |t 0 foeeeennns 372,401 . 05/25/2044 . |1.A FE ...
MMAF EQUIPMENT FINANCE LLC MMA Series 144A

..50316E-AE-2 | 2.200% 11/12/41 oo . 03/12/2026 . [Paydown ......cccevviiiiiiiiiiiieies e | 1,004,422 |........ 1,004,422 |........ 1,004,053 |........ 1,094,356 |......c.eeeees 0 forreeeeinis 66 |oeeeeeninnns 0 foreeiennis 66 |ooeeeeinins 0 foeeees 1,004,422 . 11/12/2041 |1.A FE ...
MV LLC MVWOT_25-2 Series 144A  4.720%

..56380R-AB-1 | 10/20/44 .......ovriiiiii s . 03/20/2026 . [Paydown ......cccevviiiiiiiiiiiiiins s e 190,141 |........... 190,141 |........... 190,096 |........... 190,097 |..eeveeennn. 0 foreeiiinnis L7 R 0 foreeieennis L7 FOT 0 [ 190, 141 . 10/20/2044 . |1.F FE ...
MV ONNER TRUST MVHOT_21-1WA Series 144A

..55389T-AB-7 | 1.440% 01/22/41 ..oooiiiiiiiiiiiis . 03/20/2026 . [Paydown ......cccuviiiiiiiiiiiiiins e e 64,183 |............ 64,183 |............ 64,169 |............ 64,180 |......ceeeees 0 foreiieiniis [ IR 0 foreiiiiinis 3 [t 0 foeeeennns 64,183 |.....cceeeeis [ IR [V O, 0 [, 150 |. 01/22/2041 . [1.F FE ....
MV ONNER TRUST MVHOT_21-1WA Series 144A

..55389T-AC-5 | 1.940% 01/22/41 ..oooiiiiiiiiiiis . 03/20/2026 . [Paydown ......cccviiiiiiiiiiiiiiins s e 64,183 |............ 64,183 |............ 64,176 |............ 64,181 [...occiiiis 0 foreiieiniis 1o 0 foreiiiiinis 1o, 0 foeeeennns 64,183 |.....cceeeeis [ IR [V OSTR 0 [, 202 |. 01/22/2041 .|2.B FE ...
MV ONNER TRUST MVHOT_19-2A Series 144A

..55400D-AA-9 |2.220% 10/20/38 ..ooeeenniiiiiieieiiiieees . 03/20/2026 . [Paydown ......cccevviiiiiiiiiiiiiins s e 210,146 |........... 210,146 |........... 212,214 |........... 210,244 |............... 0 fooeeeennns () R 0 foeeeennes () R 0 [ 210,146 |...ooeeeennn. [ IR [V OSTR 0 [, 749 |. 10/20/2038 . |1.A FE ....
MV ONNER TRUST MVHOT_19-2A Series 144A

..55400D-AB~7 | 2.440% 10/20/38 ...oeeeueniiiiieeiiiiieeees . 03/20/2026 . [Paydown ......cccuviiiiiiiiiiiiiies s e 25,858 |........... 25,858 |............ 25,854 |............ 25,858 |...cceeeeennn. [V ORI [ IR 0 foreiiiiniis (O IR 0 foeeiennns 25,858 |...cceeeennn. [ IR [V O, 0 [t 101 |. 10/20/2038 . |1.F FE ....
MV OWNER TRUST MVHOT_20-1A Series 144A

..55400E-AA-7 | 1.740% 10/20/37 ..evvveeeiiiiiiieeeiieee, . 03/20/2026 . [Paydown ......cccuviiiiiiiiiiiiiies s e 93,937 |eeeiinens 93,937 |oeeeennnns 93,926 |............ 93,936 [oeeeieeennnns 0 foreeieiinins 1o 0 foreeieiinis 1o, 0 foeeeennns 93,937 |.cuvieiiennns [ IR [V O, 0 foeeeiiiies 277 |. 10/20/2037 . |1.A FE ....

MV ONNER TRUST MVHOT_20-1A Series 144A
..55400E-AB-5 |2.730% 10/20/37 weveeeeeeiiiiieeeeiiieaeen . 03/20/2026 . [Paydown ......occvveeeeeiiiiiiieees oo e, 23,484 |............ 23,484 |............ 23,481 |............ 23,484 |...oo......... 0 [, 0 loeeeeiiee 0 [, 0 loeeeeiine 0 [ 23,484 |...oooee...... 0 loeeeeiines 0 [, 0 |oveeeeeiine 109 |. 10/20/2037 . [1.F FE ....
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MVW OWNER TRUST MVWOT_21-2A Series 144A
..56400K-AB-1 | 1.830% 05/20/39 .....coovvviiriiiiiiiiiiiiiis . 03/20/2026 . |Paydown ..........ooeeieeiiiiiininnns foniniiiiiiiiiiiiins foiiinn 272,857 |........... 272,567 |oevennnnen 272,509 |........... 272,540 [oeenninnnnnne 0 e 6 |l 0 e 6 | 0 s 272,557 |ovvvvviiininnns (VN 0 | [V 827 |. 06/20/2039 . 1.F FE ....

MV ONER TRUST MVHOT_21-2A Series 144A

..55400K-AC-9 | 2.230% 05/20/39 .. . 03/20/2026 . |Paydown ... ... 64,131 ...64,131 ...63,147 |............63,779 |.... ..64,131 . 05/20/2039 . |2.B FE ....
MV ONER TRUST MV

..55400U-AA-1 | 4.150% 11/21/39 wooeeeiiiiiiiiiiiiiceee . 03/20/2026 . [Paydown .....cccvvieiieiiiiiiiiiens foriiineeeeiiiees e 115,781 |.......... 115,781 |oceiees 115,761 | 115,768 |...coveeeee. 0 forreeeiinns LI IO 0 forreeeiinnns 13 | 0 foeeeenne 15,781 [oeeeeeiins (U IO 0 foreeeieiinnns [V FOPO 803 |[. 11/21/2039 . |1.A FE ....
MV ONNER TRUST MVHOT_22-1 Series 144A

..55400U-AB-9 |4.400% 11/21/39 ..ooveviiiiiiiiiiiiiiieeees . 03/20/2026 . [Paydown ......ccvvviiieiiiiiiiiiens foriiieeeeeiiens e 115,781 |.......... 115,781 |l 115,768 |........... 15,775 | 0 foreeeiiiinnns [ PPN [ OO [ PPN 0 foeeeenne 15,781 [oeeeeeiiis (U IO 0 foreeeieiinnns [V PO 852 [. 11/21/2039 . |1.F FE ....
MV ONER TRUST MVHOT_22-2 Series 144A

..55400V-AB-7 |6.550% 10/21/41 ..oooeiiiiiiiiiiiiiiiiies . 03/20/2026 . [Paydown .....cccuvvviiiiiiiiiiiiiens foeiiineeeeiiees e 151,540 |...oeee 151,540 |........... 151,522 |........... 151,585 |.vveeeeennns 0 foreeeiiiinnns L FEPPRUPN [ OO L FEPPPUPN 0 foreeeenns 151,540 |oueviiiennns (U IO 0 foreeeieiinnns [ PP 1,582 [. 10/21/2041 . |1.F FE ....
MV ONER TRUST MVHOT_22-2 Series 144A

..55400V-AC-5 | 7.620% 10/21/41 ..evvviieiiiiiiiiiiiiiiiee, . 03/20/2026 . [Paydown ......occuviiiiiiiiiiiiieens Joeniieeeeeeniiies e 83,347 | 83,347 |.vverrnnn. 83,340 |.vveennn. 83,344 [eooiiiinnnis 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foreeianns 83,347 |.vriieiens (U IO 0 foreeeieiinnns [ PP 1,012 [. 10/21/2041 .|2.B FE ...
MMAF EQUIPMENT FINANCE LLC MMA Series 144A

..60700M-AC-2 |0.970% 04/09/27 .....eevvuvriiiiaiiiiiiiiiaeenns . 03/09/2026 . [Paydown ......ccvviiiieiiiiiiiiiiens fooiiieeeeeiiens e 259,920 |........... 259,920 |...veenn 259,910 [........... 259,920 |..ocvvieinnnn 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreeeenns 259,920 [ooeeieiiinnns (U IO 0 foreeeieiinnns [V FOPO 326 |. 04/09/2027 . |1.A FE ....
MV ONNER TRUST MVHOT_23-1 Series 144A

..62848P-AA-8 |4.930% 10/20/40 ...ocovniiiiiiiiiiiiiieees . 03/20/2026 . [Paydown ......ccvvviiieiiiiiiiiiens foriiieeeeeiiens e 137,985 |.......... 137,985 |........... 137,980 |........... 137,979 |vvevieenns 0 foreeeiiiinnns [ PPN [ OO [ PPN 0 foreeeenns 137,985 |ovieeeenns (U IO 0 foreeeieiinnns [ PP 1,139 [. 10/20/2040 . |1.A FE ....
MV ONER TRUST MVHOT_23-1 Series 144A

..62848P-AB-6 |5.420% 10/20/40 ....covviriiiiiiiiiiiieeees . 03/20/2026 . [Paydown .....cccuvvviiiiiiiiiiiiiens foeiiineeeeiiees e 129,868 |........... 129,868 |........... 129,866 |........... 129,863 |....ooeeennns 0 foreeeiiiinnns L FEPPRUPN [ OO L FEPPPUPN 0 foreeeenns 129,868 |......oceenn. (U IO 0 foreeeieiinnns [ PP 1,178 |. 10/20/2040 . [1.F FE ....
MV ONER TRUST MVHOT_23-1 Series 144A

..62848P-AC-4 |6.540% 10/20/40 ...ooeeiniiiiiiiiiiiiiiie s . 03/20/2026 . [Paydown ......occuviiiiiiiiiiiiieens Joeniieeeeeeniiies e 81,168 |............ 81,168 |............ 81,162 [.oocenns 81,162 [cooeeiiiiinns 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foreeianns 81,168 [.oooeennnns (U IO 0 foreeeieiinnns [V FOPO 889 [. 10/20/2040 .|2.B FE ....
OXFORD FINANCE FUNDING TRUST O Series 144A

..69145C-AA-2 |6.716% 02/15/31 ...ovvvvieiiiiiiiiiiiiiiieeee . 03/15/2026 . [Paydown .....coouvvieiiiiiiiiiiiiens fiiieeeeeiiees e 283,690 |...ceees 283,690 [ 283,690 [........... 283,690 [.eeiiiiinnnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foeeeenns 283,690 [...ovveiiennnnn (U IO 0 foreeeieiinnns [ PP 4,042 1. 02/15/2031 . [1.F FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A

..82650T-AA-5 | 4.730% 06/20/40 ...ooeevnniiiiiaeiiiiiiiieeeis . 03/20/2026 . [Paydown .....coouviiiiiiiiiiiiiieens Joeniiieeeeeiiies | 98,462 |...ccveenn 98,462 |............ 98,456 |............ 98,461 |.ovvvniinnnn. 0 foreeeiiiinnns LI PR [ OO LI 0 foreeianns 98,462 |...ovveeiennnn (U IO 0 foreeeieiinnns [V FOPO 766 |. 06/20/2040 . [1.A FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A

..82650T-AB-3 |5.040% 06/20/40 ....ceevouvrrriiaeiiiiiiiiaeeiis . 03/20/2026 . [Paydown .....cccuvvviiiiiiiiiiiiiens foeiiineeeeiiees e 103,151 | 103,151 |eeieees 103,134 |........... 103,147 oo 0 foreeeiiiinnns [ IO [ OO [ IO 0 foreeeenns 103,151 Joeeiieennns (U IO 0 foreeeieiinnns [V FOPO 855 [. 06/20/2040 . |1.F FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A

..826520-AB-7 | 1.340% 11/20/37 weevveeiniiiiiiieiiiiiiieees . 01/20/2026 . [Paydown .....couviiiiieiiiiiiiiiens fiiieeeeeiiiees oo 709,624 |........... 709,624 |........... 700,464 |........... 709,615 |..vvveeennnn 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ PPN 0 foreeeenns 709,624 ..o (U IO 0 foreeeieiinnns [V FOPO 792 |. 11/20/2037 . |1.F FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A

..826520-AC-5 | 1.790% 11/20/37 .vvvvveeeiiiiiieeiiiiieee e . 01/20/2026 . [Paydown .....covvvieiiiiiiiiiiiiens foiiieeeeeniiees oo 487,867 |.......... 487,867 |........... 487,802 |........... 487,863 |..vvveiennnn 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ IO 0 foeeeenne 487,867 |..eeiiriiennn (U IO 0 foreeeieiinnns [V FOPO 728 |. 11/20/2037 .|2.B FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A

..82652R-AB-5 | 1.800% 09/20/38 ......ceevviuuriiiiiiiiiiiiieeens . 02/20/2026 . [Paydown ......ocvviiiiiiiiiiiiieens e e 1,113,273 |........ 1,113,278 |........ 1,113,231 ... 1,113,271 | 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foueeees 1,113,273 [oeeeeeiinis (U IO 0 foreeeieiinnns [ PP 3,278 |. 09/20/2038 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A

..82652R-AC-3 | 1.950% 09/20/38 .....couvriiiiiiiiiiiiiieeeis . 02/20/2026 . [Paydown .....cccvvieiieiiiiiiiiiens foiiieeeeeiiees e 890,618 |[.......... 890,618 |.......... 890,617 |......... 890,618 |..cvvveeeennn. 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foeeeenne 890,618 |...ccuvniennn (U IO 0 foreeeieiinnns [ PP 2,841 |. 09/20/2038 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A

..B2653H-AA-8 | 4.7200% 04/20/44 ......ovviiiiiiiiiiiiiii . 03/20/2026 . [Paydown .....coovviiiiiiiiiiiiiiens foiiineeeeiiees e 691,320 |......e. 691,320 [........... 691,313 [........... 691,312 [oooeeeennns 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ IO 0 foreeeenns 691,320 [...ovveeeennnns (U IO 0 foreeeieiinnns [ PP 5,306 |. 04/20/2044 . |1.A FE ...
SIGNAL RAIL IV LLC SRL_25-1 Series 144A

..82666A-AA-8 |5.180% 11/17/55 ...ovvvviiiiiiiiiiiiiiiieee . 03/17/2026 . [Paydown ....coovvviiiiiiiiiiiiieins Joeiiiieeeeeiiiies e 16,204 |............ 16,204 |............ 16,201 |...ceeieis 16,201 | 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foreeianns 16,204 |..evieenne (U IO 0 foreeeieiinnns [V FOPO 148 |. 11/17/2055 . [1.C FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A

..826934-AA-9 |5.830% 07/20/39 ...ccoviiiiiiiiiiiiiiiie s . 03/20/2026 . [Paydown .....coouviiiiiiiiiiiiieens foeiiieeeeniiies e 85,769 [........... 85,769 |............ 85,745 |............ 85,762 |....oeeeeennn 0 foreeeiiiinnns [ FPPPPURN 0 forreeieiinnns [ FPPPRURN 0 foreeianns 85,769 |...cccviiennn (U IO 0 foreeeieiinnns [V FOPO 834 [. 07/20/2039 . |1.A FE ....

SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AB-7 |6.320% 07/20/39
TOYOTA AUTO LOAN EXTI

. 07/20/2039 . |1.F FE ...

. 03/20/2026 . |Paydown ...

..B9237M-AA-7 [2.140% 02/27/34 . .ivvvvnniiiiiiiiiiiiiiiiis . 02/25/2026 . |Paydomn .....eueiiiiiiininiiiiiiinns Joveinnieiiiiiinenes foens 19,750,000 |.......19,750,000 |.......19,748,461 |.......19,749,951 |......cccccee 0 fooiiiinnnnnnns 49 | [ U 49 | (U 19,750,000 [.......coennnns [ P U [ P, 35,221 |. 02/27/2034 . [1.A FE ....
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 49,693,556 49,693,556 49,697,568 49,693, 186 0 368 0 368 0 49,693,556 0 0 0 151,504 XXX XXX
DELL EQUIPMENT FINANCE TRUST D Series 144A
.. 24703G-AD-6 |5.770% 01/22/29 .....vvvvvviiiiiiiiiiiiiiieeeees . 03/22/2026 . |Paydomn .....oeenviviiiinnnniniiiiinn Jevinneeeeiiiinees foens 3,300,000 |........ 3,300,000 |........ 3,299,746 |........ 3,299,964 |.....ccvvnnnnns [ PO L [ PO L (U . 3,300,000 |..cevuunnnnns (1 P [ PR [V P 47,603 |. 01/22/2029 . |1.C FE ....
DELL EQUIPMENT FINANCE TRUST D Series 144A
.. 24703G-AE-4 [6.060% 01/22/29 ......coovvvvvinniiiiiiiiieeeens . 03/22/2026 . |Paydomn ......eenviviiiininiiiiiiins Joineeeiiiiinees foens 4,500,000 |........ 4,500,000 |........ 4,499,356 |........ 4,499,878 |......ovunnnnnn (U P L2 P (U1 P 122 | (U . 4,500,000 |....ouunnnnnnn (VN P [ PO [V P 68,175 |. 01/22/2029 . |1.F FE ....

USQ RAIL |11 LLC STEAM_24-1 Series 144A
..912928-AA-6 |4.990% 09/28/54 ..

. 09/28/2054 . |1.C FE ....

. 03/28/2026 . [Paydoun ... ... 83,083 ...83,083 ...83,062 |............83,069 |.... ..83,083 |..
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1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 7,883,083 7,883,083 7,882,164 7,882,911 0 177 0 177 0 7,883,083 0 0 0 116,344 XXX XXX
AEP TEXAS CENTRAL TRANSITION F AEP TEXAS |
..00115B-AB-3 | CENTRAL TRANSITION F 2.294% 08/01/31 ....... . 02/01/2026 . |Paydown ......ooeeeeeiiiiiiiiiiiiiees foeiiiiiiiiiiiiiiies fonnns 1,056,423 |........ 1,056,423 |........ 1,056,421 |........ 1,056,385 [....ccenenees 0 Joeeeeeeeeens K 0 Joeeeeeeeeens R 0 Joeeennn 1,056,423 [.....vvvvennes [ 0 Joeeeeeiieenn [ 12,117 |. 08/01/2031 . |1.A FE ....
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 1,056,423 1,056,423 1,056,421 1,056,385 0 38 0 38 0 1,056,423 0 0 0 12,117 XXX XXX
BEACON CONTAINER FINANCE LLC | Series 144A
..07359B-AA-5 2.250% 10/22/46 .........ceoeeeiiieiiiiie . 03/20/2026 . |Paydown ..........ooeeieeiiiiiininnns foniniiiiiiiiiiiiins foiiinn 318,750 [oveveennns 318,750 |.......... 318,611 |.......... 318,668 |............... [V OO 82 [ 0 e 82 [ 0 s 318,750 |.oeeeiiiiinnnn (VO 0 | [V 1,195 |. 10/22/2046 . [1.F FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12510H-BB-5 |4.860% 02/15/56 ......evvvvvvvrrriiiiiiiiiiiiinnnns . 03/15/2026 . |Paydoun .........cooeiiiiiiiiiiinnnns feniiiiiiiiiiiiiinns feiiiin 16,667 |............ 16,667 |............ 16,663 [o.ovvvvvinnnnnnnns (V2 0 e L 0 | L 0 s 16,667 [..ccceeeennnnn (VN 0 | [V 45 |. 02/15/2056 . [1.A FE ....
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AN-7 12.080% 09/18/45 ......evvvvvvrriiiiiriiiiiiiiiinnns . 03/18/2026 . |Paydown .........cooeeiiiiiiiiininnns foniiiiiiiiiiiiiiins foiiiiin 486,722 |oveeeeenns 486,722 |ouvveeennnn 459,203 |...........468,349 ... [ 18,378 [0 e 18,373 |0 [, 486,722 |..ooeeiiiennnn (VN 0 | [V 1,673 |. 09/18/2045 . [1.F FE ....
CLI FUNDING VI LLC CLIF_20-3A  2.070%
.. 12563L-AS-6 | 10/18/45 ..oevvvviiiiiiiiiiiiiiiiiieieee . 03/18/2026 . |Paydown ..........ooeeieiiiiiinniinns feniniiiiiiiiiiiiins foiiinin 283,333 |........... 283,333 |........... 283,275 [.0000nnnnn283,306 [0 28 |0 28 0 283,333 . 10/18/2045 . [1.F FE ....
ENTERPRISE FLEET FINANCING LLC Series 144A
..29374J-AC-9 |4.790% 05/21/29 .. . 03/20/2026 . |Paydoun ...........ooeeeiiiiiiiiinnns foniiiniiiiiiiiiiens foen 6,848,728 |........ 6,848,728 |........ 6,847,345 |........6,848,542 [......cccoeeens0 fooeeeeeeenn 186 |0 e 186 [l 0 e, 6,848,728 |.. . 056/21/2029 . (1.A FE ....
GBX LEASING GBXL_22- 8700
..361528-AA-0 | 02/20/52 ...cooeeeiiiiiiiiiie . 03/20/2026 . |Paydoun ..........coeeeeiiiiiiiiinnns foniiniiiiiiiiiiinns feiiiin 90,766 [....vunnnen 90,766 |............ 90,722 |............ 90,731 | 0 e FC T IO 0 e FC T IO 0 s 90,766 |..ooeeeeennnns (VN 0 | [V 10 |. 02/20/2052 . |1.C FE ....

GBX LEASING GBXL_26-1 Series 144A  5.130%

. 02/20/2056 . |1.C FE ....

..361528-AE-2 . 03/20/2026 . |Paydown ...

..553427-AB-1 |5.547% 11/15/65
NP SPE |1 LLC NPRL_17-1A Series 144A  3.372%
..62946A-AC-8 | 10/21/47 ... .
TIF FUNDING
..872480-AA-6 | 2.090% 08/20/45
TIF FUNDING |1 LLC TIF_21-1A Series 144A
..872480-AE-8 | 1.650% 02/20/46 .......cccvvvviiiiiiiiiiiiaeiiis . 03/20/2026 . [Paydown ......occuviiiiiiiiiiiiieens Joeniieeeeeeniiies e 85,000 f............ 85,000 |...cveens 84,989 |............ 84,995 [ 0 foreeeiiiinnns L FEPPRUPN 0 forreeieiinnns L FEPPPUPN 0 foreeianns 85,000 |...oouvrinennn (U IO 0 foreeeieiinnns [V FOPO 234 |. 02/20/2046 . |1.E FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AA-4 12.050% 09/20/45 .......vvviiieiiiiiiiiieiiiiis . 03/20/2026 . [Paydown .....cccvvieiieiiiiiiiiiens foriiineeeeiiiees e 262,500 |..ceeeens 262,500 [oooeennns 262,395 |.ooeennns 262,459 | 0 forreeeiinnns Mol 0 forreeiiinnns L3 AP 0 foeeeenns 262,500 [...vvveiiennns (U IO 0 foreeeieiinnns [V FOPO 897 |. 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AE-8 | 2.730% 08/21/45 ...ooeviiiiiiiiiiiiiiiieees . 03/20/2026 . [Paydown .....coovviiiiiiiiiiiiiiens foiiineeeeiiees e 513,375 [oveeeeenn. 513,375 |[oeeeenns 515,202 |........... 514,095 [......coennnns 0 foeeeenns (720) |+ 0 s (720) |+ 0 foreeeenns 513,375 [oeeieiiiins (U IO 0 foreeeieiinnns [ PP 2,373 |. 08/21/2045 . [1.F FE ....
TRINITY RAIL LEASING LP TRL_25 Series 144A
..89657M-AA-8 15.000% 10/19/55 ...oeeviiiiiiiiiiiiiiiie e . 03/19/2026 . [Paydown .....covvviiiiiiiiiiiiiiiens Joeniiieeeeniiies e 45,277 oo 45,277 |owvveeennnn 45,271 |oveeeen. 45,271 | 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foreeianns 45,277 |ovvrieeeenns (U IO 0 foreeeieiinnns [V FOPO 388 [. 10/19/2055 . |1.C FE ...
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AA-0 | 2.110% 09/20/45 ....ccovvviiiiiiiiiiiiieeis . 03/20/2026 . [Paydown .....coovviiiiiiiiiiiiiiens foiiineeeeiiees e 212,500 |oooieeens 212,500 [oooeenns 212,460 |........... 212,482 oeeeieennnnns 0 forreeeiinns L R 0 forreeeiinnns LT R 0 foeeeenns 212,500 [.evveeieennnns (U IO 0 foreeeieiinnns [V FOPO 747 |. 09/20/2045 . |1.F FE ....
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AB-8 |3.740% 09/20/45 ........vvviiiiiiiiiiiieiiiiis . 03/20/2026 . [Paydown .....cccvvieiieiiiiiiiiiens foriiineeeeiiiees e 106,250 |........... 106,250 |........... 106,231 |........... 106,241 |.oevveeenn. 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ PPN 0 foreeeenns 106,250 |...uvveeeennnns (U IO 0 foreeeieiinnns [V FOPO 662 |. 09/20/2045 .|2.B FE ...
WHEELS FLEET LEASE FUNDING LLC Series 144A
..96328G-AS-6 |5.800% 04/18/38 ......eeevvurriiiiiiiiiiiieeee . 03/18/2026 . [Paydown ....coouviieiiiiiiiiiiiiens e e 206,786 |.......... 206,786 |.......... 206,777 |euvveens 206,784 |...ovveennn. 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foeeeenne 206,786 |...ocvvreennn (U IO 0 foreeeieiinnns [ PP 1,997 . 04/18/2038 . |1.A FE ....
CAL FUNDING IV LTD CAI_20-1A Series 144A
..12807C-AA-1 1 2.220% 08/25/45 ....ovvvvviiiiiiiiiiiiiiieecis . 03/25/2026 . [Paydown ......ccvviiiiiiiiiiiiiiiens foiiineeeeiiees e 328,125 [oveeennn. 328,125 | 328,051 |........... 328,103 [oeveereeinnns 0 forreeeiinns 2 | 0 forreeeiinnns 2 | 0 foreeeenns 328,125 [oeeieiiiins (U IO 0 foreeeieiinnns [ PP 1,214 (. 09/25/2045 . |1.F FE ....
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
.. 37959P-AA-5 | 2.170% 10/17/40 ..ovvvvieiiiiiiiiieiiiie . 03/17/2026 . [Paydown ....coovviiiiiiiiiiiiiiiens s e 121,808 |.......... 121,808 |........... 121,802 |.......e 121,805 |ooeiiieenn. 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foeeeenne 121,808 [oeeeeeennnns (U IO 0 foreeeieiinnns [V FOPO 436 |. 10/17/2040 . |1.F FE ....
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
.. 37959P-AC-1 | 2.260% 11/19/40 ..ooovrvnniiiiiiiiiiiiiiieees . 03/17/2026 . [Paydown ....coovvviiiiiiiiiiiiieins Joeiiiieeeeeiiiies e 98,459 |....coeein 98,459 .o 89,444 f............ 93,153 [oveiieiinnns 0 foeeeens 5,307 [ceeeiiiiinnn 0 foreeeenns 5,307 [ceeiiiiinnns 0 foreeianns 98,459 |...vieeiinns (U IO 0 foreeeieiinnns [V FOPO 368 |[. 11/19/2040 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AG-3 |2.100% 09/20/45 .....covvvriiiieiiiiiiieeiis . 03/20/2026 . [Paydown ......ccvveiiieiiiiiiiiiens foiiieeeeeiiies e 253,860 |...cveeens 253,860 [oooeeenns 253,785 |....c.... 253,825 |.oociiiiiannnn 0 forreeeiiiinns 35 | 0 forreeeiiinns 35 | 0 foeeeeenns 253,860 [...vveeeiennnn (U IO 0 forreeieiinins 0 foreeiiiiinns 896 |[. 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS VI Series 144A
..88315L-AL-2 | 1.680% 02/20/46 ......coovvirriiiiiiiiiiiiieeens . 03/20/2026 . [Paydown ......ccvveiiieiiiiiiiiiens foiiieeeeeiiies e 140,000 |.......... 140,000 |........... 139,957 |........... 139,985 |.....ooeennnns 0 forreeeiiiinns 15 [ 0 forreeeiiinns 15 [ 0 foeeeenns 140,000 fooeeeeeinnnnes (U IO 0 forreeieiinins 0 foreeiiiiinns 392 | 02/20/2046 . |1.F FE ....
TEXTAINER MARINE CONTAINERS VI Series 144A
..B8315L-AN-8 | 2.520% 02/20/46 ...oeovvvviiiiiiiiiiiiiiiiiiann . 03/20/2026 . [Paydown ......ooovvveiiiiiiiiiiiiies Jovviiiiiiiiiiiiies e 28,072 |.ieoeunnnn. 28,072 ..o 28,061 |............ 28,068 |............... [V 4l [V 4l 0 foeeeennn. 28,072 oo [V PPN [V 0 foeeeiiiiiins 118 |. 02/20/2046 . |2.B FE ....

. 03/15/2026 . [Paydown .....coouviiiiiiiiiiiiieens Joeniiieeeeniiies | 55,417 oo 85,417 |.eeeennn. 55,416 |............ 55,415 [oveiieiinnis 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foreeianns 55,417 [oerieeeenns (U IO 0 foreeeieiinnns [V FOPO 513 |. 11/15/2085 . |1.F FE ....

. 10/21/2047 . |1.G FE ....

. 03/20/2026 . |Paydown ...

. 03/20/2026 . [Paydown .....cccvvieiieiiiiiiiiiens foriiineeeeiiiees e 320,000 |.ceveens 320,000 |........... 319,861 |......eeun 319,954 |, 0 forreeeiinnns 48 | 0 forreeiiinnns 48 | 0 foeeeenns 320,000 [..evveeeiennnns (U IO 0 foreeeieiinnns [ PP 1,115 . 08/20/2045 . |1.F FE ....
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
TEXTAINER MARINE CONTAINERS VI Series 144A
..88316A-AA-9 5.250% 08/20/49 .....ooovvveveiiiiiiiiiiiiiieee . 03/20/2026 . |Paydown .......ooeeiiiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foiiinn, 96,250 |............ 96,250 |............ 96,249 |............ 96,249 [.vvnnnnnnns 0 Joeeeeeiieenns Tl 0 Joeeeeeieeenn Tl 0 Joeeeeeennn 96,250 [.oooeiiiiinnns [ 0 Joeeeeeiieenn [ 842 |. 08/20/2049 . [1.C FE ....
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 10,984,944 10,984,944 10,948,067 10,939,776 0 23,506 0 23,506 0 10,984,944 0 0 0 78,624 XXX XXX
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
..038779-AB-0 |3.237% 07/30/50 . 01/30/2026 . | Paydoun ... ... 18,750 ... 18,927 |............18,791 .. 18,750 |.. . 07/30/2050 . (2.C FE ....
DB MASTER FINANCE LL(
..233046-A0-4 |2.493% 11/20/51 . 02/22/2026 . |Paydoun ..........oooeeiiiiiiiiniinns feniiiiiiiiiiiiiinns foiiiin 30,000 [oevvvnennnns 30,000 |............ 30,000 |.eevvrennns 30,000 |vevvrrrrnnnnns 0 e (VO 0 | (VO 0 s 30,000 . 11/20/2051 . 2.B FE ....
DB MASTER FINANCE LLC DNKN_25- Series 144A
..233046-AU-5 |4.891% 08/20/55 . 02/20/2026 . | Paydoun ... .5,625 |.. . 08/20/2085 . (2.B FE ....
DRIVEN BRANDS FUNDING
..26200X-AA-9 |3.786% 07/20/50 .......evvvrrrririiiniiiiiiiiiinnnns . 01/20/2026 . |Paydown .........cooeeeiiiiiiiiininns feninniiiiiiiiiiiens foinan 1,309,982 |........ 1,309,982 |........ 1,318,170 |........ 1,311,812 |l 0 fens (1,830) [ouvvvvnnnnnnnne (U . (1,830) [ouvvvvvnnnnnnns 0 fnns 1,309,982 . 07/20/2050 . (2.C FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26209X-AC-5 |3.237% 01/20/51 . 01/20/2026 . | Paydoun ... ....6,250 ....6,250 |.............6,250 |.... .6,250 |.. . 01/20/2051 . [2.C FE ....
DRIVEN BRANDS FUNDIN
..26209X-AK-7 15.296% 10/20/55 .......cooeieiiiiiiiiii . 01/20/2026 . |Paydoun .........cooeeiiiiiiiiinniins fenniniiiiiiiiiiinns feiiiiin, 9,375 |oveeirinnns 9,375 [oorrnnnnnne 9,375 [oooiinnnnnne 9,375 [ 0 e (VO 0 | (VO 0 e 9,375 |oooeeiiininnnn (VN 0 | [V 124 . 10/20/2055 . |2.C FE ....
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AE-3 |4.136% 02/26/52 ......oeovveiiiiiiiiiiiee . 02/25/2026 . |Paydoun ..........ooeeiiiiiiiiininins feniiniiiiiiiiiiinns feiiiin 15,000 |......eeeee 15,000 |...oevvennns 15,000 f............ 15,000 fo.vevvvnnnnnnne 0 e (VO 0 | (VO 0 s 15,000 [vvvvvvvvnnnnns (VN 0 | [V 155 . 02/26/2052 . |2.B FE ....
SBA TOWER TRUST Series 144A  1.884% 01/15/26
L TBA03D-AP-5 | oerreieeiiiie e . 01/15/2026 . |Paydonn ...ccevvnniviiiiniiiiiiiiinn Jeineeeeiiiinnees foes 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |eeeunniiinnnns [ PR (VN P 0 | (VO 0 fnns 4,000,000 |..ocevereennns (VN 0 | [V 6,280 |. 01/15/2026 . [1.F FE ....
SONIC CAPITAL LLC SONIC_20-1A Series 144A
..83546D-AJ-7 14.336% 01/20/50 ....oovvvvvieiiiiiiiiiii . 03/20/2026 . |Paydown ..........oooeeiiiiiiiiiiinns feniinniiiiiiiiiinns feiiiiin, 5,000 [.coounnnnne 5,000 |..cooeennnn 5,000 |...coeeennns 5,000 |..oooeeeeenns 0 e (VO 0 | (VO 0 e 5,000 [oeevvvvrnnnnnns (VN 0 | [V 36 [. 01/20/2050 . |2.B FE ....
SONIC CAPITAL LLC SONIC_21-1A Series 144A
..83546D-A0-1 |2.636% 08/20/51 ...cevvvrriiiiiiiiiiiiiiiiiiiiiiees . 03/20/2026 . |Paydoun .........cooeeiiiiiiiiiininns fenniniiiiiiiiiiinns foiiiin 25,000 [oevenennns 25,000 [ocennnnnne 25,000 |..eeeeennnns 25,000 |ooeeieeeeenns 0 e (VO 0 | (VO 0 s 25,000 |oeeeeiinnnnnns (VN 0 | [V 110 |. 08/20/2051 . |2.B FE ....
SUBWAY FUNDING LLC SUBWAY_24-1 Series 144A
..864300-AA-6 |6.028% 07/30/54 . 01/30/2026 . | Paydoun ... . 07/30/2054 . 2.B FE ....
SUBWAY FUNDING LLC S
..864300-AC-2 |6.268% 07/30/54 ....ovvvvviiiiiiiiiiiiiiiiiiiiieees . 01/30/2026 . | Paydown . 07/30/2054 . 2.B FE ....
WENDYS FUNDING LLC WEN_21-1A Series 144A
..95058X-AL-2 |2.775% 06/15/51 .. .. |. 03/15/2026 . [Paydown . . 06/15/2051 . [2.B FE ....
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 5,464,991 5,464,991 5,473,356 5,466,862 0 (1.,871) 0 (1.,871) 0 5,464,991 0 0 0 19,968 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 77,185,676 77,185,676 77,013,973 76,997, 143 0 166,870 0 166,870 0 77,185,676 0 0 0 392,839 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 77,185,676 77,185,676 77,013,973 76,997, 143 0 166,870 0 166,870 0 77,185,676 0 0 0 392,839 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 77,185,676 77,185,676 77,013,973 76,997, 143 0 166,870 0 166,870 0 77,185,676 0 0 0 392,839 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 249,944,262 255,923,041 255,479,006 255,590,295 12,929 188,831 0 201,760 0 255,813,715 0 (5,899,681) | (5,899,681) 2,651,099 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 249,944,262 XXX 255,479,006 255,590,295 12,929 188,831 0 201,760 0 255,813,715 0 (5,899,681)] (5,899,681) 2,651,099 XXX XXX




STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America .......cccoco.... Dallas, TX / Tampa, FL oo | oo Joreeeeeeieeeeeeeeees oo o 308,034 |...ccveenne 308,047 |.covene. 112,324
Bank of New York Mellon ........ New York, NY .o fooeeeeeeeees forereeeene oo s o 1,101,996 |............ 1,135,140 |........... 1,085,290
Deutsche Bank ........................ New York, NY oo | foeeeeseneee [ v oo 2,960,092 |............ 3,387,713 |.............. 629,076
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 25,000 24,319 25,000
0199999. Totals - open depositories XXX XXX 0 0 4,395,122 4,855,219 1,851,690
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 4,395,122 4,855,219 1,851,690
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

4,395,122

4,855,219

1,851,690

E13
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STATEMENT AS OF MARCH 31, 2026 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
09248U-71-8 ....... BLACKROCK LIQUIDITY :TEMPFUND | ...eeeeeee e e e eeetee e e e e et e e e e e e e e e e e e e e e e e e e e e e s e e e e e e esa e e e e e e e s e e e e e e nna e e e e eennan e e eeennnnnneeeees 12/22/2025 .......... 63,497,000
. 03/25/20%6 .......... 728,000 |..
...1,112,000 |..

0

481202-73-4 ........ JPMORGAN US TREAS PLUS MMFINS ...

60934N-50-0 . FEDERATEDGOVT OBLIG FUNDINST . 03/17/2026 .

825262-40-6 . . | AIM STIT TREASURYCASH MGMT ... 03/31/2026 . . 18,103,000 |.. .
857492-55-7 ........ STATE STREET INST I TUT IONAL TRE ...ttt e e oo e oo e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eeeeeseeseeeseeseeeeeeeeeeeeeseeeeeeessesesnsseeneees | oeeeeeeeennnnnnnns |ooeeeeeeees 12/30/2025 .......... .. 13,765,000 |.. 121,952
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 97,205,000 0 685,072
8589999999. Total cash equivalents (unaffiliated) 97,205,000 0 685,072
8599999999. Total cash equivalents (affiliated) 0 0 0

97,205,000

685,072

8609999999 - Total cash equivalents
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