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STATEMENT AS OF MARCH 31, 2023 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 oo [er e 5,023,283,366 |......ccccvrireierirriiens oo 5,023,283,366 |........... 5,055,796,628
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiieietceeececee ettt s s s seses [eesneteteseneenssesesienenenennne [ereenenenesnsnesesesesenennsesenns |oereseeseneneenene s sesaeeenes (1 0
2.2 COMMON SLOCKS ...ttt ettt [rsensniessssssssnssnssssnsennes |orsessinsisis s [ronsisnsssesss s [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS ..ottt [ [ [ [V RN 0
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeieeeiiietetceeeeee ettt s s aes s s es e sesssssnenens [oetesesenenenenees TAT7,914 | o, 1,177,914 |, 1,561,188
5. Cash($ .roerrnen 1,457,153 ), cash equivalents
T J—— 449,222,000 ) and short-term
investments (§  .oveernnieeee [P O U EUUUURUTUUURURURRUTN AVTTPOTORN 450,679,153
6. Contractloans (including $ ..o PrEMIUM NOLES) ..o [
7. Derivatives
8. Otherinvested @SsSets ..o [
9. ReCeivables fOr SECUMLIES ..........cruiiiiuiiiiiiicieieee e eenes [eosnneeaersns s 2,557
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 5,477,379,489 |....oovveeen [0 5,477,379,489 |............ 5,341,664 ,600
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 34,163,618 |..cvovvciirne 129,469 |.....coceene. 34,034,149 ..o 33,727,523
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 41,874,151 [ o 41,874,151 [ 41,585,875
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but UNbIlled PrEMIUMS) ..........cciieieiiiiieieieieicceee et [oreeeereieeen s reseee [eeeeere et sesenes |reseseeeeeesenenese e seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset ..........coocoeerueennne ..799,683,197 |.. ..768,023,384 |..
19. Guaranty funds receivable or on deposit ............cocverieriiiiiiieiieeeeeeees [ [
20. Electronic data processing equipment and SOfWAre .............coceeueeeereririnnes foeveerrirenenens 12,512,983 |..coovivnee. 11,533,235
21. Furniture and equipment, including health care delivery assets
(B s )OS STSOUSRUTSOPUSTPI WUPRRPRTRPRINt 1,226,487 |...ccvvvrnen 1,226,487 |.cocviviriiiericicinne [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 200,208 ..o [ 200,208 |.......ccoevveenee 246,982
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 7,433,582 |...ccovvivnnee 7,433,582 | [V 7,867
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,374,473,715 |....coo...... 788,346,157 |............ 5,586,127,558 |........... 5,457,385,946
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 6,374,473,715 788,346,157 5,586, 127,558 5,457,385,946
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXPENSES .....cccvcvieiiieieicieeetet ettt [erer e 7,433,582 |.coooiiee, 7,433,582
2502.  AMOUNTS TECEIVADIE ..ot ot [t
2501 Y H PP PR RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0 |..
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,433,582 7,433,582




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....cccoeeene 59,366,014 ) ..o en e 491,497,814 |............... 508,801,651
2. Reinsurance payable on paid losses and 10Ss adjuStMEnt EXPENSES ............c.cveueueuiuiiieieieeeteeeeeee e sesesees e sens |eese et T34 | 0
3. LOSS AGJUSIMENE EXPENSES ....evveviiiiiieieiieieteieteseet et tesesese e et s et ese s e s e e e e s et et esesesese ettt esesesese e s st et esesesesennsesesesesesesenenaeesesnenerearinanas 9,268,395 |...occveveenne 9,616,028
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiiiiiiiiiiiiieeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiriiieiieiiiiiieciete ettt b sn s s b ssnsssesess |ocec e eeennees 17,271,875 [ 43,833,936
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 4,957,402 |....occvvrnee 3,571,045
7.1 Current federal and foreign income taxes (including $ ........c.cccocovueeene 9,198 on realized capital gains (I0SSES)) .........couv. freereereercucnns 9,618,324 |.....cccoeevnee 9,777,958
7.2 Net deferred taX HADIILY ............c.ceveriiieeiieectetetct ettt ettt ee et st sttt sese s et st et e sesesesess s esssesesesesesessssesssesesesesesssnanassseseseseseses|otreressebebe bttt st s rebetes [eoeerere st re bt nene 0
8. Borrowed money $ ... and interest therEoN $ ...t 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 $  «oveeverrncceee 0 for medical loss ratio rebate per the Public Health Service Act) ..........ccccovevueueveeeeecs [erereieinnne 186,991,080 |................ 201,043,755
O o 1V g o= o= 3 31U o PP SR R
11. Dividends declared and unpaid:
T1T STOCKNOIARES ... d bbbt h et s ettt ettt ese o ettt [t
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucueuiriiririririiieteteriitse sttt resee e e e 6,321,669 |......ccccevenve 5,787,306
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.iiuiiiiiiiiieiieiie ettt sttt ettt s e e saeesaeesbeesbeesbeenneea]ee e se s s e st reste s [oesreeiressre et 0
14.  Amounts withheld or retained by company for 8CCOUNt Of OTETS ............ccueuiiiiiieiiereieiicieiete e 33,023,990 |..ocoeeeeennee 31,996,351
15.  Remittances and itEMS NOt @IIOCALEM ...........cueuriririeeeeetrirercteeeet s eeeeste e eeeseeeeeesesesesesetesseseaesesesesessesesesesesesaeseseseaesesesannnsesesns [eosssssninenaenisines 570,884 |....ccvvvrien 1,293,883
16.  Provision for reinsurance (including $ ......ocoovoeivieiiiciienns CEIEIfIEA) ..t [ [ 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates .............cccoccoviiiiiiiiiiiiiiee o
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ... E R R R R R R R R R e
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiii ittt bbb bbb b bbb bR bbbt bbbt bbbt bt bbbttt be b nne e
22.  Payable fOr SECUIIES IENAING .....ciuiiiiiiiiiie et h bt ekt e bt e bt e ab e e et e sae e she e sbe e sbe e be e bt enbeanbeennesnnesneesaeas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24, Capital notes $  ooooeviiiiiiicees and iNtErest thErEON $  ....coooiiiiiiiiiiiiiiiiitt e [ o
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 3,676,329,585 3,548,174,784
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 4,444,990,643 4,373,514,350
27, Protected Cell HADIIIES ............oo et e s e e e e e ees e [reere e
28.  Total lIabilities (LINES 26 BN 27) ...c.cvovieiviveriiiieeeeieteieieeeseee sttt ssese s s ss s sesss b st st ssseses st ss e s et ebes s sssnsesebes s s sesesesesassssnsnsesasassseceeseernas 4,444,990,643 |........... 4,373,514,350
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 4,288,747 |..ocvevee 4,288,747
L P =) =Ty (Yo [ o= o] = I o o] P! ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.euiiieiieieeeeee e et eeee e ee et s s s s eeseseesssasasasesesesesessssseassnssssesssesnanas|eeresesesnerenes 789,405,547 |............... 789,405,547
35, UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieieieieeietetetetcteee ettt ettt eae s e e s st ebebesess s s st st ese b et et esess s ssesesesesesesssssasesesesesesessssanesssesesesesedsereseseererenis 347,442,621 |...ocvvvnne 290,177,302
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§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 1,141,136,915 1,083,871,596
38. Totals (Page 2, Line 28, Col. 3) 5,586,127,558 5,457,385,946
DETAILS OF WRITE-INS
25071, STatUOry CONTINGENCY TESEIVE ..uviiiiiiiiiiiicictete ettt bbb e bbb esesese e s ssssenenesens |oassenesenan 3,674,469,790 |............ 3,547,660,581
2502. Checks pending €SCREATMENT ..ottt ettt st ettt sesesn s s ssenesesesens |oresere s 1,859,710 |oovoeiiiieees 514,203
2503,  MISCEITANEOUS = OTNET ..ottt b et b bttt b et ns et es ettt 85 |
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 3,676,329,585 3,548,174,784
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN

2902.

2003, ittt h et E e R £ R R £ Rk £ e b e e b e SR £ e R £ R oA £ R R £ R b £ ee ek e e SR e e R e R e £ R eh £ ARk e ee b e e E e e bt bR e b h e b bt a ettt ee et

2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeeeeeeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP RO PP PTPTRTI
3202, ittt h £ bkt et e h £ E e e R £ R e £ R e R £ Rk e ek £ A e R e e e ke ee R e £ R e e £ R eR £ AR R £ AR e £ A E b e eeeh e e h et E e e e R e et e R e Rt eh bt ee ekt eaebene ettt et et e et e na bt ne ettt ettt et et eben [etere ettt
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




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

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 240,015,047 ) oo 253,598,231 |..ccovenennne 251,811,819 |.......... 1,014,906,653
1.2 Assumed (Written $  ...cvvecviecinierce ) JP SO U OO PR TUUOURRSTRUUREY VUOUROTOTORUU 20,188 | 25,829 oo, 94,710
1.3 Ceded (WHHEN $  oeoeeiicicciiiciiicies ) ettt ... 19,926,973 |.. ... 18,302,493 |... ... 79,749,916
1.4 Net (written $  ...cocvee 240,015,047 ) oo 233,691,446 233,535,155 935,251,447
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 59,366,014 ):
2.1 DIFEOE veveieeeeeesa e ees st (98,524,853)
2.2 Assumed ...(528,021)
2.3 CABM ... e
24 Net .o
3. Loss adjustment eXpenses INCUITEA ...........cc.coiiiiiiiiiiiiiee et
4. Other underwriting €XPENSES INCUITE ........cuiiiiiiiieiee e
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiicceeeee e
6. Total underwriting deductions (Lines 2 through 5) ...........cccoiiriiiiiiiiiii e
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeeesieieieeieee e e 193,713,659 |..ooveennne 190,491,582 |........o.c.... 803,942,123
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 40,249,135 | 34,732,348 |....ooecn 144,930,310
10. Net realized capital gains (losses) less capital gains tax of $ .......cccccceeeccueene 9,155 .. (962,793) (588,995) (2,195,127)
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 39,286,342 |...ccevinee 34,143,353 |...ccveene 142,735,183
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off § ..o ) e s (O O (U SRR 0
13. Finance and service charges not included in PremilumsS ...........ccoivieiieiieiiciieiiieeeseeseeseeseeseesee e e [
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 34,006 13,512 810,305
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 34,006 13,512 810,305
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNcome taxes (LINES 8 + 11 + 15) .......cccuiuiiieiiieieieeeeeceee et e 233,034,007 |...ocverennee 224,648,447 |....covvne 947,487,611
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiiieiee ettt sa e e e e e et e s e enee e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccuevoiiiieuereieiieeieie et e 233,034,007 |..cocevenene 224,648,447 |................ 947,487,611
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 42,509,491 43,329,585 202,996,306
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 190,524,516 181,318,862 744,491,305
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 1,083,871,596 1,346,156,434 1,346, 156,434
22, Netincome (from LiNE 20) ........ccceriririiiririeieteiesiie sttt ses et tesese e s s ssesesesesesensssssssesesesesessssses foesenessnessens 190,524,516 |...cccvcvnenee 181,318,862 |......co.ne. 744,491,305
23. Net transfers (to) from Protected Cell aCCOUNLS ..ot e [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ...........ccccceeeee 631,642 ..2,376,175 (5,469,588)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccueueveviiiiiiieereieiieeeeiese e s [CI) ) (5,227)|...
26. Change in net deferred iNCOMe tax .......c.ccccovvvvereveereeninenennns ...20,349,059 |.. ... 23,869,619 |...
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieeteieiieeecie ettt bbbt b sn st se s e eeerececnena (29,166,497)]................ (29,505,908)
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ettt ae
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueuevrriiiriiiririeieieeeeie s sneseeenas (126,809,209) (125,918,824) (506,876,929)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 57,265,319 44,288,934 (262,284,838)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,141,136,915 1,390,445, 368 1,083,871,596
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, MiSCEITANEOUS TNCOME .....iieieieeeieisieietete sttt sttt es ettt es et eeese s e e b s e seses s e s s eeannneenenn
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 34,006 13,512 810,305
3701. Contribution to statutory contingency reServe ..o o (126,809,209)|.............. (125,918,824)|.............. (506,876,929)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (126,809,209) (125,918,824) (506,876,929)




STATEMENT AS OF MARCH 31, 2023 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 ...........cuiiurieiiriciricireeiee ettt [eesesinesinens 219,884,858 |.............. 228,519,667 |........c.c..... 899,710,601
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 39,647,721 ..o 33,362,573 |...ccvvenee. 141,853,556
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 34,006 13,512 810,305
4. TOtal (LINES 110 3) oottt 259,566,585 261,895,752 1,042,374,462
5. Benefit and 10Ss related PAYMENLS ............cceuiiieiiiieieteicece ettt sesesnn s [oeseseensesenenane 4,888,228 |.....cocvenn... 4,193,367 |.coooveenn. 21,245,398
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 77,842,959 |....coooenee. 72,409,158 |....coooeneeee. 227,848,342
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... 64,204 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 42,678,280 35,587,479 194,063, 745
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 125,409,467 112,190,004 443,157,485
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 134,157,118 149,705,748 599,216,977
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESIEA @SSELS ......cviuuieiiecirieetrieice ettt nnies |oesines s 0 fererereeee 0 foeereeee 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccoeees |oeveeeeenennnnnns (6,026)]..ceceeeecnceneens 20,137 oo (67,516)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 72,896 29,946,923 (6,636)
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 148,303,152 |..ooveeeee. 285,070,955 |............ 1,041,682,234
13. Cost of investments acquired (long-term only):
T = o T OSSP ROSOOPOTR 112,591,501 |......cccenve 363,465,580 |............ 1,004,666,674
1312 SEOCKS ..ottt |oeinne e (U R (U R 0
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ...ttt oot 496,803 |.......corveerieerrieirienns (U R 1,397,082
13.5 Other iNVESIEA @SSELS ......viuuieiieiiiecirieiee ettt nnies |oeiises s (U R (U R 0
13.6 Miscellaneous @pPlICALIONS ..............c.ceueuiuiieieieieeeteteececee ettt s s 0 35,311,950 63,437
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 113,088,304 398,777,530 1,006,127,193
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 35,214,848 (113,706,575) 35,555,041
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (V1 (485,000,000)
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (678,493) 2,638,714 (4,237,594)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (678,493) 2,638,714 (489,237,594)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 168,693,473 |....coovveeeee 38,637,887 |....cccvvnvne 145,534,424
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovivieieiieteeeeeeee ettt ettt s s s s s s et s essasssssseseseses |eeeseseseeea 281,985,680 |................ 136,451,256 |.......coeen. 136,451,256
19.2 End of period (Line 18 plus Line 19.1) 450,679,153 175,089, 143 281,985,680
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange — bonds (Line 12.1) ...ccooiiiiioiiiiiecieieeeeecete et [oesseeneseesenas (19,809,618)|.....cccnvvne. (16,493,329) |......coennee (46,244 ,117)
20.0002. Non-cash exchange — bonds (Line 13.1) ..o [oesseeneseesenas (19,809,618)|.....cccnvvne. (16,502,693)|.........con... (46,244 ,117)




STATEMENT AS OF MARCH 31, 2023 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# 2023 2022
NET INCOME
1. State Basis (Page 4, Line 20, Columns 183) XXX | XXX | XXX |$ 190,524,516 [ § 744,491,305
2. State Prescribed Practices that increase/(decrease) NAIC SAP
3. State Permitted Practices that increase/(decrease) NAIC SAP
4. NAIC SAP (1-2-3=4) XXX | XXX | XXX |$ 190524516 $ 744,491,305
SURPLUS
5. State Basis (Page 3, Line 37, Columns 182) XXX | XXX [ XXX | $ 1,141,136915| $  1,083,871,596
6. State Prescribed Practices that increase/(decrease) NAIC SAP
7. State Permitted Practices that increase/(decrease) NAIC SAP
8. NAIC SAP (5-6-7=8) XXX | XXX | XXX |$ 1,141,136915( §  1,083,871,596

B. No significant change.

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

D. Going Concern
Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about the Company’s ability to continue as a going concern.

Note 2. - Accounting Changes and Corrections of Errors
No significant change.

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

Note 4. - Discontinued Operations
No significant change.

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

D. Loan-Backed Securities
1. Prepayment assumptions for single-class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or internal estimates.
2. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
3. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
4. Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a realized loss
(including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Lessthan12Months $ 49,361,180
2. 12 Months orLonger $ 66,861,374

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

1. Lessthan12Months § 262,706,929
2. 12 Months orLonger $ 715,590,455

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

J.-L. No significant change.

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

0. 5GI Securities
None



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

NOTES TO FINANCIAL STATEMENTS

P. Short Sales

None

Q. Prepayment and Penalty and Acceleration Fees

None

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

None

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

No significant change.

Note 7. - Investment Income

No significant change.

Note 8. - Derivative Instruments

No significant change.

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

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

AMT.

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

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

No significant change.

Note 11. - Debt

None

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

A. Defined Benefit Plans

B.-I.

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

No significant change.

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

A. - B. No significant change.

C. - F. Dividends and Restrictions

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

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

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

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

As of March 31, 2023, the Company had estimated available assets of $5,357 million against $3,259 million net required assets under PMIERs compared to available assets of $5,206
million against $3,156 million net required assets as of December 31, 2022. The sufficiency ratio as of March 31, 2023, was 164%, or $2,098 million, above the PMIERs requirements,
compared to 165%, or $2,050 million, above the PMIERs requirements as of December 31, 2022. PMIERs sufficiency as of December 31, 2022, was based on the published
requirements applicable to private mortgage insurers and did not give effect to the GSE Restrictions previously imposed on the Company. PMIERs sufficiency for the quarter was
relatively flat as an increase in available assets and impact of a current quarter CRT transaction were mostly offset by NIW and amortization of existing reinsurance transactions. The
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Company’s PMIERs required assets as of March 31, 2023, and December 31, 2022, benefited from the application of a 0.30 multiplier applied to the risk-based required asset amount
factor for certain non-performing loans. The application of the 0.30 multiplier to all eligible delinquencies provided $120 million of benefit to the Company’s March 31, 2023, PMIERs
required assets compared to $132 million of benefit as of December 31, 2022. These amounts are gross of any incremental reinsurance benefit from the elimination of the 0.30
multiplier.

G. - M. No significant change.

Note 14. - Liabilities, Contingencies and As

ments

A. - F. No significant change.

G. Other Contingencies
As of March 31, 2023, the Company had admitted assets of $41,874,151 in uncollected premiums. The portion due from controlled or controlling persons is $0. The Company routinely
assesses the collectability of these receivables and provides an allowance for anticipated uncollectible premiums. This allowance is reflected in the admitted asset balance as of
March 31, 2023.

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

Note 15. - Leases

No significant change.

Note 16. - Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant change.

Note 17. - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. No significant change.

B. Transfers and Servicing of Financial Assets

None

C. Wash Sales

None

Note 18. - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

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

Note 20. - Fair Value Measurements

A. Fair Value Classifications
1. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of March 31, 2023:

Net Asset
Description Level1 Level 2 Level 3 Value (NAV) Total
Bonds $ —|$ 93275415($ 3,679,676 | $ —|$ 96,955,091
Total assets at fair value/NAV $ —|$ 93275415($ 3,679,676 | § —|$ 96,955,091

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, 2023:

Beginning Totalgainsand | Total gains Ending
balance as of | Transfers (losses) and (losses) Balance as of
January 1, into level | Transfers out | included in net | included in March 31,
Description 2023 3(a) of level 3 (b) | income (loss) surplus Purchases | Issuances Sales Settlements 2023
Bonds $ 4813232(% —|$ —|$ (26,982) $ 56,826 | $ —|$ —|$ (872421)|$ (290,979)| $ 4,579,079
TotalAssets |$  4,813232($ —|$ —|$ (26,982) $ 56,826 | $ —|$ —|$ (®872421)$ (290979)| $ 4,579,079

(@) Transferred to Level 3 because of lack of observable market data due to decrease in market activity for these securities or movement from amortized cost reporting to fair

value.

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

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

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

B. Other Fair Value Disclosures

None
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C. Aggregate Fair Value for All Financial Instruments
The following tables set forth the Company’s assets’ Fair Value, Admitted Amount and Level of Fair Value Amounts as of March 31, 2023:

Aggregate Fair Admitted Net Asset Value | Not Practicable
Description Value Assets Level1 Level 2 Level 3 (NAV) (CV)
Bonds $  4631,792436| $ 5,023,283,366| $ —| $ 4341331,614 $ 290,460,822 $ —|$ —
Surplus notes nonaffiliates 2,567,850 2,236,499 — 2,567,850 — — —
Cash equivalents 449,222,000 449,222,000 449,222,000 — — — —
Total assets $§ 5083582286 | § 5474,741,865 | § 449,222,000 | § 4,343,899,464 | § 290,460,822 | $ —|$ —

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

Aggregate Fair Admitted Net Asset Value | Not Practicable

Description Value Assets Level1 Level 2 Level 3 (NAV) (CV)
Bonds $  4,590,544,545| $ 5,055,796,628 | —| $ 4272267,989| § 318,276,556 $ —|$ —
Surplus notes nonaffiliates 2,516,041 2,236,927 — 2,516,041 — — —
Cash equivalents 280,552,000 280,552,000 280,552,000 — — — —
Total assets $ 4873612586 | $ 5338585555 | $§ 280,552,000 [ $ 4,274,784,030 [ § 318,276,556 | $ —1$ —

D. Financial Instruments Where Fair Value Not Practical
None

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

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

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

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

D. - 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 -9 —
b. ILS Contracts as Ceded Insurer 48 728,138,045
c. LS Contracts as Counterparty -5 —
2. Assumed Insurance Risks
a. ILS Contracts as Issuer — 8 —
b. ILS Contracts as Ceded Insurer -5 —
c. ILS Contracts as Counterparty -9 —

H. No significant change.

Note 22. - Events Subsequent
On April 4, 2023, the Company paid an extraordinary cash distribution of $157,500,000 to its parent, Enact Mortgage Holdings, LLC.

Subsequent events have been considered through May 12, 2023.

Note 23. - Reinsurance
No significant change.

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

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

Note 25. - Changes in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2022, were $518,417,679. For the nine months ended March 31, 2023, $6,527,574 was paid for incurred loss and loss adjustment expenses attributable to
insured events of prior years. Prior year reserves increased $55,955 due to foreign currency translations. Reserves remaining for prior years are now $440,697,854 as a result of re-
estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $71,248,206 favorable prior year development from December 31, 2022, to March 31, 2023. The change is
generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding individual
claims.
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Note 26. - Intercompany Pooling Arrangements
No significant change.

Note 27. - Structured Settlements
No significant change.

Note 28. - Health Care Receivables
No significant change.

Note 29. - Participating Policies
No significant change.

Note 30. - Premium Deficiency Reserves
No significant change.

Note 31. - High Deductibles
No significant change.

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

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

Note 34. - Subscriber Savings Accounts
No significant change.

Note 35. - Multiple Peril Corp Insurance

No significant change.
Note 36. - Financial Guaranty Insurance
None
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STATEMENT AS OF MARCH 31, 2023 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, @s requIred DY the IMOGEI ACE? ........c ittt bbbttt a et eae e e h e e eh e e e b e e b e e bt e bt e a bt e abeeabeeaeesheeeheeebeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt

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? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

1276520

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

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I No [ X1 NAT

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
61 SO S S TSRS PPN

01/31/2018

By what department or departments?
North Carolina DepartMeENnt O INSUFANCE ..........iiuiiiiiiiiii ettt ettt ae e ae e sh e e eb e e bt e b e e e bt ea bt ea st eaeesRe e eh e e ebeeeb e e b e e bt enbeenbeannesmnesneenneas

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

[X] N[ 1 NAI

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 PEHOA? ..ottt

If yes, give full information:

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

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? ........oiiiiiiiie et

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

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

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

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

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

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

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiii e Yes[ 1 No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

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

Yes [ X] No[ ]

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agre@MENtS.) ............ccceveveeeeecueueieeeeeeeceese e eeesscae e esenssee et es s s sesenensees Yes[ 1 No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: .............cc.ccoeenene.

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccociiiiiiiii Yes[ 1 No[X]
If yes, please complete the following:

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 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

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

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

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

7.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 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 [ X ]

1 2
Name of Custodian(s) Custodian Address

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

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

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

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

Yes [

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

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

1 2
Name of Firm or Individual Affiliation

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

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

]

Yes [ ]

Yes [ ]

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

table below.

No [ ]

No [ X]

No [ X]

No [ X]

1 2 3 4

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

Investment
Management
Agreement
(IMA) Filed

5

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

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

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

Has the reporting entity self-designated PLGI SECUMIES? ........cuiiiiiiiiiii ittt bbbt bbbttt b e b b bbb nne e

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

7.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No[ ]

No [ X]

No [ X ]

No [ X]



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

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ ] 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? ................covcurueuereeeeceeueeeeeeececee e eseeeee e en s nenns 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 GrEALEr thAN ZEIO? .......e.oeeeeececeeeeee ettt ettt e e ee e et e e e e e e tetetesenssseae st esensns e s et et esensnssaesesesensnsstetasesansnssaesesasannsnaesesasensnsnansasasns 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 ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %
A I oto TS ot T g = 1T 4 1= gL Qo T=Y (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... o
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee e eeeae et s s ae e s s s asas s et s s s ssasaesesessanassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccrueueieieeececeeteieeeeeecte et ee e et see s ssaesesesesenssaesesesesenssaesesesesenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiiiienin e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevucnee... 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? ......c..ieevieetieetie ettt e s b e es b s es s bt 88 b8 b b8 bbb et E bbbttt Yes [ ] No[ ]




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

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ Lo e 3,485,846 |............... 3,723,014 [ 77,005 |..ooovean 102,372 |............... 5,608,171 |..cococveee 5,873,617
2. Alaska ......ccoeeveeeee . AK | [ ISR 421,751 [ 463,910 [ 9,648 ..o o 1,428,943 |.............. 1,629,306
3. Arizona......oiii. AZ e Lo oo 8,983,360 |............... 8,885,069 |......ccccveveee (1,648)].cecvceen. (2,533)].cececee 11,573,981 |............. 12,753,481
4. Arkansas ... . AR s Lo e 1,121,809 | 1,199,624 | 90,969 |.cocvoveeen 13,120 | 1,714,898 |.............. 2,467,679
5. California .......ccccceceeece.. CA | [ I, 25,646,662 |.............. 24,947,066 |.......ccoeeeenene 139,940 |..coeveeee 202,389 |............. 53,505,721 |............ 68,057,269
6. Colorado ....... L. ..5,643,125 |.. .. 5,456,477 |.. ... 84,867 |.. , 5,794,148 |.. .. 8,245,107
7. Connecticut ........ccc..... CT e Lo oo 3,646,202 |............... 3,891,873 |..coe 42,462 ... (6,918) ] 8,368,943 |............. 10,910,084
8. Delaware ..........c.cc.ec.... DE |eieiis [N ISR 779,569 | 833,341 | (798) . (1,377) | 2,125,026 |.............. 2,215,050
9. District of Columbia .....DC |-......... [N ISR 456,086 |.....ccccoveenvee 546,919 ..o (T19) ] (=7 ] 1,845,238 |.............. 1,966,002
10.  Florida .....ccoeoveviiens FL [ Lo forriis 19,381,702 |............. 19,085,155 |...................201,782 |................... 165,009 |.............. 38,734,616 |.............. 54,385,477
11.  Georgia . .. GA L. ..8,100,700 |.. .. 7,948,660 |.. 17,363,266 |.. .19,754,800
12.  Hawaii ... LLHE e [N ISR 798,514 | 773,070 ..o 40,895 | 140,648 |............... 2,144,026 |.............. 3,928,874
13. Idaho..... LD [ Lo e 1,249,525 |.....c.ccoee 1,144,719 | (949) e (1,577) e 1,407,212 (... 1,299,296
14, lNOIS ..o | I RO Lo forriis 12,157,599 |............. 12,322,149 | 851,684 |.....cccoe.e. 937,092 |.............. 31,754,386 |.............. 35,929,212
15. Indiana .......ccccccoeeeene IN e Lo e 5,918,159 | 5,721,813 | 51,249 | 65,763 |............... 8,982,384 |............... 9,942,208
16. lowa ...... A L. .. 1,664,936 |.. ..1,679,419 |.. , , ..2,130,462 |.. .. 1,803,442
17. Kansas .. L KS e Lo e 2,888,307 |...covnneenn. 2,954,353 | 7,301 [ 88,119 | 3,007,311 |.............. 4,284,746
18. Kentucky ... CKY e Lo e 1,692,773 | 1,641,645 | (2,982) ] 10,882 |.............. 3,092,885 |............... 3,266,564
19.  Louisiana ........c.ccoeevene LA [ Lo e 2,756,697 |............... 3,164,730 [.ooeiee 189,881 | 143,426 |.............. 8,268,447 |............... 9,985,395
20. Maine ....ccooeveiies ME [ [N ISR 728,668 |....cccvevenee 765,703 oo 86,542 | 140,497 |.............. 2,218,645 |.............. 1,525,984
21. Maryland ....... ... MD L. ..5,843,984 |.. ..6,380,782 |.. ....31,630 |.. 14,835,765 |.. .18,751,001
22. Massachusetts . L MA | Lo e 4,287,359 |............... 4,315,145 132,500 |............... 9,603,921 |.............. 11,975,205
23. Michigan ....... LML e Lo e 9,704,646 |............... 9,469,731 | 202,162 | 23,933 [ 13,948,655 |.............. 13,056,787
24. Minnesota .........ccoccune MN [ Lo e 3,919,589 |....c..c.c.. 3,863,552 , 27,186 | 6,969,718 |.............. 7,427,321
25.  MissisSippi ....cccovvvereene. MS [ Lo e 1,104,624 |............. 1,223,980 | (R0 1) 3,161,655 |............... 2,561,050
26. Missouri .... ...MO | L. .. 3,687,962 |.. . 3,774,705 |.. ..6,043,082 |.. .. 7,120,297
27. Montana .... W MT e [N ISR 635,711 | 667,189 823,526 |............... 1,070,772
28. Nebraska .. .NE | [ ISR 925,216 |[.ooeeee 971,296 | (P25 ) | I (421) e 1,072,513 | 1,471,810
29. Nevada ... NV | Lo e 3,029,843 |............... 2,740,905 |..covovee 175,785 oo (5,421) v 7,220,186 |............... 8,649,082
30. New Hampshire .......... NH [ Lo e 1,415,310 | 1,394,009 | (21,783) e (V70] RO— 1,605,867 |.............. 1,984,937
31. New Jersey ...... L. ..5,490,740 |.. ..5,914,562 |.. , , 22,549,463 |.. 29,934,044
32. New Mexico .................NM [.......... Lo e 1,202,446 |.............. 1,253,483 | 40,216 v 55,414 | 2,488,979 |...ccooe. 3,603,842
33. New YorK ....cccoeeveeee. NY [ Lo forriis 12,372,733 | 12,334,494 |................. 612,370 oo 466,811 |............ 61,266,006 |............. 74,784,266
34. North Carolina ............NC [.......... Lo oo 7,832,562 |.......c........ 8,042,021 |.ocovereee 235,723 | 26,865 |.............. 10,898,718 |.............. 13,725,365
35. North Dakota ..............ND [.......... [ ISR 999,797 oo 999,706 |..cocoveveverereeeee 0 Jeeeeeeeeeeeeeeeeee [ 1,211,876 |.............. 1,776,722
36. Ohio ...ccceeeee L. .. 1,048,777 |.. .. 71,246,765 |.. .206, 11,293,617 |.. 14,429,509
37. Oklahoma ........c..c...... OK e Lo oo 2,310,291 | 2,518,577 | 202,490 [ o 4,873,220 |..ocoee.. 5,852,965
38. Oregon ........ccceceeeveeen. OR [ Lo e 2,520,984 |.............. 2,494 142 | (450)|.eecereee (1,070)|............... 4,359,230 |.cocveeen 5,139,300
39. Pennsylvania .............PA |[......... Lo oo 7,529,472 ..o 7,734,623 |........oc...... 309,853 |.coeiie 348,812 |............ 16,219,891 |............. 17,451,461
40. Rhode lsland ............ Rl |oeeens [ ISR 593,202 |....cccvvveee. T 8,648 |...ccvvven (4,722)1............. 1,454,890 |.............. 1,715,540
41. South Carolina . ...SC L. .. 3,781,275 |.. ..3,730,709 |.. ... 87,851 |.. ..6,728,604 |.. .. 7,686,283
42. South Dakota ... .SD | [ ISR 509,065 |....cccevveneee 529,303 |.cvoveeiee 0 41,112 [ 433,878
43. Tennessee ... TN s Lo e 4,381,556 |............... 4,661,213 | (746) .. (959) .. 5,088,663 |............... 6,454,224
44, TexXas ....ccoceevvveeiec TX e [ IS 21,443,444 |........... 20,972,120 .o 33,700 [ooooveeiienn 157,631 |....c.co.... 33,740,118 |.............. 47,255,574
45, Utah ...ccoocoeveeeeeee. UT e Lo oo 2,686,699 |.............. 2,640,495 | (668) [ (1,087 [ 4,394 474 |.............. 4,914,116
46. L. 840,558 |.. 919,458 |.. " 997,032 |.. 920,020
47. Virginia ....c.oooeveeveeeee . VA Lo oo 5,144,245 |.............. 5,585,290 |..ccovevereins 22,852 | 35,945 | 7,442,014 |............. 12,488,818
48. Washington ................ WA |......... Lo oo 6,970,670 |............... 7,286,129 | 234,586 |....ccoeveee (1,343)]..cee 12,368,858 |.............. 21,172,349
49. West Virginia .............. WV |occcee. [ ISR 714,056 |......c........... 706,081 [..cocveveee 15,009 .o 61,370 |..cooerne 945,111 [ 1,570,689
50.  Wisconsin ......ccoeeeeee. WL e Lo oo 3,118,096 |............... 3,301,411 | (6,577) e (6,182)]...ccvcveee 4,482,678 |............... 5,209,333
51.  Wyoming L. ..395,596 |.. 415,795 |.. ..581,261
52.  American Samoa ........ AS |.......... Nerreees oo [
53. Guam ......cceeeeeveeeee. GU [ Nerreies e e eees e o [ [t
54. Puerto Rico ................. N e [ [ o o
55. U.S. Virgin Islands L 358,523 |..ocvoeieeaen 367,904
56. Northern Mariana
ISIands ....ccovveeeveeeeeeee . MP [N s [ o [ [ e
57. Canada .....ccccceeeeeeeeeee. CANL o Noi i | [ foreeii s [ [
58. Aggregate Other Alien OT , , 767,155 | 670,583
59. Totals XXX 240,015,047 241,876,152 4,932,599 4,213,565 491,109,624 612,429,901
DETAILS OF WRITE-INS
58001. MEX Mexico .....cccovvvmvivcedonnnns D00, G FUTRTRT 72,614 | T1,614 | [0 (1 767,155 | 670,583
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccoeeefennn XXX vver oo [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 72,614 71,614 0 0 767,155 670,583
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.oceveeuevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........ccccoiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 5

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

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

Genworth Financial, Inc.

Denotes Insurance Company

Global Organizational Chart
As of March 31, 2023

Common Stock Ownership Only - 100% unless otherwise indicated

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

Genworth Insurance
Company (NC)

56-1311049

Genworth Holdings,
Inc. (DE)
33-1073076

Genworth Financial
Infemational
Holdings, LLC

(DE) 55-0848642

Genworth North
America Corporation
(WA) 91-1277112

Enact Holdings, Inc.

46-1579166

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

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

Reflects capitalized companies only.

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

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

Monument Lane
IC1,Inc.
DC|

Monument Lane
IC2, Inc.

(bC)
82-4924650

82-4912153

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

°.01% owned by Genworth Hdldings, Inc.

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

Remainder publicly owned.
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

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

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

Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. | Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
. |Enact Mortgage Holdings, LLC . . | Ownership.. 100.000 ... |Genworth Financial,
.. | Genwor th Holdings, Inc.1 . Ownership.. .81.600 ....|Genworth Financial,
. |Publicly Owned ........... .. | Ounership.. .18.400 ....| Genworth Financial,
Enact Holdings, Inc. ......ccccouueeeinininnnnne Ownership.. .100.000 ... | Genworth Financial,

0001823529 .. [NASDAQ
0001823529 .. | NASDAQ

. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....cceeeeennnnn Ownership .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...| Genwor th Financial, Inc. .....ccceeeeees | oees 16675 .... [56-0729821 .. Carolina «oveeeeeeeeeeeeeeeeee e . Enact Mortgage Holdings, LLC ......cceeeennnnn Ownership .100.000 ... |Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... Enact Mortgage Holdings, LLC Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... . | Genworth Financial Services, Inc. . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Holdings, Inc. ... . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|46-4037534 .. Genworth Annuity Service Corporation . .| Genworth Life Insurance Company ... .. | Ownership.. .100.000 ... |Genworth Financial,
............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 . |Genworth Financial Asia Limited ................ |..HKG.... LLC eeeieeiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,
................................................................ 00000 80-0873306 NYSE ... . | Genworth Financial, Inc. ........... .. DE... Remainder publicly owned .... Ownership.. .100.000 ...|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th North America Corporation .......... |Ownership.. ..99.990 ....|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th Holdings, Inc. .............ccccuunnnn.. | Ounership.. ..0.010 .... | Genworth Financial,

Genworth Financial International Holdings,

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

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

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

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

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

. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. .....ccceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York .| Genworth Life Insurance Company .............. Ownership.. ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York |..NY..... . COMPANY e Ownership.. ..34.500 ....|Genworth Financial, Inc. ........cceeeee. e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ |..WA.....] ..... Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial, Inc. ....cooeeveeees | eeee N0 e o
Genwor th Seguros de Credito a la Vivienda, Genwor th Financial International Holdings,
................................................................ 00000 SA. de C.V. i MEX ) e T A [LLC eieeeeeeeeens | OWNETSDiD ..99.988 ....|Genworth Financial, Inc. ....oovvvveeees | coee N0 ceeee o
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. deC.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership .. 0.012 .... |Genworth Financial, Inc. ....ooevveeees |l VSt e s
Genwor th Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... | .MEX.... LLC wereiiiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..99.999 ....|Genworth Financial, Inc. ....ooveveeeees | eoee N0 ceeee o
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..0.001 .... | Genworth Financial, Inc. ..c.ccoovvvvneeens |ol YESot ) oeees e
Genworth (Shanghai) Health Consulting
............... 00000 Services Company Limited .. Genworth Financial Asia Limited ............. |Ownership.. .100.000 ...|Genworth Financial,

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

GFOM LLC oo
GLIC Real Estate Holding, LLC

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

Genwor th Life Insurance Company ...
Genwor th Life Insurance Company ... .
Genworth Life Insurance Company of New York
................................................................ 00000 ....[74-3128556 ..| ..cevvveree | eveemieensiee [ eeerieeenieeesieeenieeenenee. |GLICNY Real Estate Holding, LLC ..oooeeevveens [ DEeecfaee et NFA e e [ OWNEESRPL e . 100,000 .. [ Genwor th Financial, Inc. .oooveeevceeene e N0 f s s
Genworth Life and Annuity Insurance
................................................................ 00000 ....)20-2528615 ..  ...eeeee | eeeeeeviiiiees | eeeeeeeeeiiiieeiieeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC ............o.. [..DE....f......NIA....... | COMPANY ....eevvvvnnnnniiiiiiiiiiiiiiiiiiiennnnnnenees | OUNEISIP.cceeiiiiiiiiiiiieiiiieeeeeeeee... . 100.000 ... [Genwor th Financial, Inc. ... [ N0 s

. | Ownership..
Ownership..
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

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

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

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

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

Ownership
. | Ownership..
Ownership..
Ownership

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

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

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

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

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

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

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

.| Company ...

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

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

[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION
PART 1 - LOSS EXPERIENCE

Current Year to Date

Line of Business

1
Direct Premiums
Earned

Direct Losses
Incurred

2

3

Direct Loss
Percentage

4

Prior Year to Date
Direct Loss
Percentage

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

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

Multiple peril crop
Federal flood
Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion) ............cccceeeviiiicicicennd
Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine
Inland marine

Financial QUaranty ...........ccocoeeiiiie e
Medical professional liability - occurrence
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group .
Credit accident and health
VISION ONIY .o
Dental only

Disablity INCOME .......cciiiiiiiiiii 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

Private passenger auto physical damage

Commercial auto physical damage ...

Aircraft (all perils) .

Warranty
Reinsurance - Nonproportional Assumed Property
Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 2023 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

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
16.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Allied Lines ....
Multiple peril crop

Federal flood

Private crop

Private flood .........ccoiiiiiii e
Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion) ..
Commercial multiple peril (liability portion)

[V lo g (e =T T o U E=T =T o YOS URRR
Ocean marine

Inland marine

Financial guaranty

Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
Medical professional liability - claims-made
Earthquake ....
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group

Credit accident and health

Vision only

Dental only

Disablity income

Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence
Other liability - claims-made
Excess workers’ compensation ...
Products liability - OCCUITENCE ..........coiiiiiiiiiii e
Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage .
Commercial auto physical damage
ATFCTAft (Al PEIIIS) ..ttt
[ Te Y11 PRSPPSO

Boiler and machinery
Credit
International
Warranty
Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
0 0 0

240,015,047 240,015,047 241,876,152

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)

14




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

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

Gl

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 179,830 [ 2,221 e 182,051 | 5,236 [ [ 5,236 142,816 |ooveinee (34,140) [ 141 (33,999)
2. ...116,913 |.... .. .G 117,426 . ....80,484 |.. ....(35,914)].... ....(36,062)
3. Subtotals 2021 + Prior ........c.coofereeicnnnne. 296,743 oo 2,734 | 299,477 223,300 | (70,054) [ (D) o (70,061)
4, 2022 oo 194,707 | 24,234 | 218,941 217,396 oo (233) ] (898) [ (1,131)
5. ....491,450 |.... ....518,418 |.... ...414,633 |.... 440,696 .(70,287) .(71,192)
6. XXX XXX [t XXX s [ 88 o B8 [ XXX ovvevveen o 30,878 | 24,192 | 60,070 |............ XXX XXX
7. 491,450 518,418 414,633 500,766 (70,287) (905) (71,192)
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 1,083,872 Line 7 Line 7 Line 7
1. (14.3) 2. (3.4) 3. (13.7)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (6.6)




STATEMENT AS OF MARCH 31, 2023 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? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine 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. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
3 8 4 5 8 2 0 2 3 4 9 0 O
oppement e Sehecue TRosmen feriter 2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
3 8 4 5 8 2 0 2 3 4 5§ 5 O
e e S Swppement besament Gertier =2 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
3 8 4 5 8 2 0 2 3 8 6 5 0
e e Suppiement bessment Gertier = |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II| I
3 & 4 5 & 2 0 2 3 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

EY EY
— T E—
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STATEMENT AS OF MARCH 31, 2023 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 ..........ccueuevevecceeeeeeeeeeeceeaeeeseeeseeaeaeeesesessasaseesesesessssesssesensssassssasanas |eeesssseseseseninns 1,561,189 | 999,580
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals 100,289
5. Deduct amounts received on disposals 902,989
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 1,177,914 ). ..1,561,189
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 1,177,914 1,561,189
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 ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei 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) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccccccvevee.... NG - B - BN - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DTN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infilliest 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 ...........ccccoiiiiiiiiiiii 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 ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 2,236,927 2,238,553
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 2,236,499 2,236,927
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 5,055,799,628 |............ 5,109,658,515
2. Cost of bonds and stocks acquired 132,401,119 |............ 1,004,666,674
3. Accrual of discount 1,248,464 |................... 4,613,164
4. Unrealized valuation increase (decrease) 3,007,817 ...(15,511,990)
5. Total gain (loss) on disposals ....(953,638)|... ... (2,131,225)
6. Deduct consideration for bonds and stocks disposed of 167,308,691 |............ 1,042,326,383
7. Deduct amortization of premium 4,642,113
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) 5,023,283,366 5,055,796 ,628

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

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 3,038,439,436 |............... 100,113,852 |....ccovcvneee 94,450,230 |..cooovceenne 8,510,144 |.......... 3,052,613,202 [...cooveeeeeericrneeeens 0 o [V 3,038,439,436
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,914,254,730 |..ocovvveneee 32,287,267 |.cecovveennn. 68,442,840 |.......cccoc... (4,384,084)|............ 1,873,715,073 ..o 0 o [V S 1,914,254,730
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 103,102,462 |......oooveerecceceeene [V 5,190,382 |....ccocvennee (3,753,229)|......cccuue. 94,158,851 oo 0 e [V O 103,102,462
L 7Y @2 - OSSP KRR (L RSN (L RSN [V 2,796,240 |....ccvvveneee 2,796,240 ..o 0 [ (L RN
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 0 oo 0 (1
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0
7. Total Bonds 5,055,796,628 132,401,119 168,083,452 3,169,071 5,023,283,366 0 5,055,796,628
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 0 oo 0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 0 oo 0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 oo 0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 5,055,796,628 132,401,119 168,083,452 3,169,071 5,023,283,366 0 5,055,796,628
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S103, SI104, SI05, SI06, SI07



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

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.cvcveveueueeeieieieeeteteteeeeee et e ss s seseseseseasanas [eresenenseeeeas 280,552,000 |......ccvencne 134,941,000
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoevieieeeececececcieeete ettt s ettt s s e e s s s s e s et esesessssasssesesesessasanseseseseses [ereeasanenanas 265,690,000 |............ 1,323,595,000
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N QISPOSAIS ..............c.c.cueveuiuiiiiiieiieteteteseeee e et e e eteses s s et st s sesesesessss s st ssasesesesessssssssssssasesesenns |oeseesesenenenens 97,020,000 |............ 1,177,984,000
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceemruirieieeerereieeeeeeeeeieeseesesnas [ereeeeeneeeeeas 449,222,000 |............... 280,552,000
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 449,222,000 280,552,000
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STATEMENT AS OF MARCH 31, 2023 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
1306 COLUMBIA AVENUE PRENTISS 01/26/2023 .......... MAGNOLIA STATE BANK
4620 SCENICE VIEW DRIVE ANCHORAGE ... 03/31/2023 .......... HOMESTATE MORTGAGE COMPANY ...

0199999. Acquired by Purchase

496,803

496,803

0399999 Totals

496,803

496,803
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
207 ALBERT ST. .evvvvvviviininiiinnnns LAKIN ...01/06/2023 .. [JACOB DYCK UNGER .........coovvvrrrieeis|oeeeennns 90,062 P | T P 90,062 ..101,763 11,701 |...
130 ENDICOTT ST N UNIT 218 . . [LACONIA .. . . | JOHN JAMES LEQUTSAKOS . 110,863 . 110,863 .. 132,586 |... 21,723

5 LAKESHORE DR - ...........
5815 PEDERNALES DRIVE .
251 MANOR DR 8-6A ...

CLARKSVILLE
MIDLAND .....

. | CORI MARIE CARTER .
. | TYLER H. GOOCH ..
.| RANJEET KUVAR ...

. 132,724
.290,670
.. 274,971

(19.211)

. 132,724
.290,670
.. 285,760

.. 120,307 |...
..296,324 |...
..235,124 |...

. (12,417)
.5,655

. (20,636)|. .. (20,636)

899,288 (19,211) 0

olooooo

0 880,078

886,104

6,026 6,026

0199999. Property

0399999 Totals

899,288 (19,211) 0

0 880,078

886,104

6,026

0 6,274




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

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

NONE

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

NONE

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

NONE

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

NONE

EO02, EO3
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
08576P-AK-7 ......... BERRY GLOBAL INC Series 144A  5.500% 04/15/28 ....ooeunieeeeieiiieeeeenneeeeeeeneeeeeeenneeeees | cvvvviniiinnnns e 03/27/2023 ..... CITIGROUP GLOBAL MARKETS . 4,954,800 |.eevvuniieeinnninns 5,000,000 |... 2.CFE ..
163609-L#-7 ......... CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS & ELECTRIC ~ 5.880% 03/28/38 .......ovvvvvvvnnnes | eovvvennneenns i 03/28/2023 ..... S ) RS RN 2,000,000 fouuuriiirrnnnnniennnns 2,000,000 |... 2AZ ...
262530-AA-9 ......... DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A  0.000% 04/18/36 .....coeeeeeremeeeeemmniieeeeennees | cvvvvviniinenns feennd 02/13/2023 ..... ROYAL BANK OF CANADA ....10,000,000 |. ....10,000,000 |...
277432-AX-8 ......... EASTMAN CHEMICAL COMPANY ~ 5.750% 03/08/33 .......cevuniiiiiiiiiniiiiiiiinieeirininneeeennineeeenns | aeeeeennninenns fonnid 02/22/2023 ..... L T 0 P R RO 31 (o 1< N EO . 4,650,000 |...
34501*-AE-3 ......... FOOTBALL CLUB TERM NOTES 2023- FOOTBALL CLUB TERM NOTES 2023-  5.670% 10/05/38 ....cevevveee | vevvvvnnnnnnnns ounnd 03/28/2023 ..... BANC OF AMERICA SECURITIES LLC ..ueeeeeeineeeeeenieeeeeeeni e e e e eenne e e e eeenne e e e eeennaneeeennnnnns [eeeermnnnneeeermnnnaneeennnnnnnenes Joeernnnnnneeernnnnnnees 2,000,000 |oeoeeeiiiiiiiiinnns 2,000,000 |...
345287-AF-3 ......... FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO LEASE TRUST F 5.290% 06/15/26 .....evvvvvee | covvvennnnenns el 01/18/2023 ..... ROYAL BANK OF CANADA .....cevvuiniiiiiiiiiesceiii e s s ceii e e cesii s e s eenna e s s esnnan e s s snnnnneeens [oressnnnnnnssernnnnnnssssnnnnnnees [oevennnnnnnnennnnne 1,249,884 |, 1,250,000 |...
345287-AG-1 ......... FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO LEASE TRUST F 5.540% 12/15/26 ..coevveeeee | vevvvvninennns e 01/18/2023 ..... ROYAL BANK OF CANADA ....eeeeeeeeeeti e e e e eeeee e e e eeen s e e e eenn s e e e eennnn e e e eennnaneeeennnnnnaeene [eeeernnnnneeeermnnnnnneernnnnnneeee [oeernnnnnneeeennnnnnnnna 8,249,944 | s 4,250,000 |...
37045X-ED-4 ......... GENERAL MOTORS FINANCIAL CO IN  6.400% 01/09/33 .....covvviniiiiiiininiiiiiiineeeciininneeeennins | eeeeeenniieeees fonnnd 01/04/2023 ..... DEUTSCHE BANK SECURITIES INC. .evvvveiiiiiiiiiiiiiiiiiiie e ciiiiiseesersni e cnniis s nnnnnnsneenns oreesrnnnnnnesrnnnnnnnnesnnnnnnees foeveennnnnneeeennn. 1,993,880 | 2,000,000 |...
485134-BM-1 .........|EVERGY METRO KANSAS CITY POWER & LIGHT CO  5.300% 10/01/41 ..oeeemreieieieiieieeeeeeeeeeeeeee [ evvviiieieiienn feend 02/24/2023 ..... KEYBANC CAPITAL MARKET ....eeeeeeen e e e e eeeee e e e eenne e e e ee e e e e e eennnn e e e eennnneeeeennnnnneeeennn [oeeernnnnnareermnnnnaseermnnnnaeees Joeeennnnneeeeennnnnaees 1,808,560 |ooevieiiiiiiniiinnins 8,000,000 |...
49327M-3H-5 ......... |[KEYBANK NA  5.000% 01/26/33 ........ 01/23/2023 KEYBANC CAPITAL MARKET 5,000,000 |.
49456B-AX-9 . ..|KINDER MORGAN INC ~ 5.200% 06/01/33 .. 01/26/2023 BARCLAYS CAPITAL INC 5,000,000 |.
649521-EZ-2 . ..|NEW YORK LIFE GLOBAL FUNDING Series 144A  4.550% 01/28/33 . 01/24/2023 MORGAN STANLEY ..... N 5,000,000 |.
68233J-Ca-1 ......... ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC DELIVERY COMPAN  5.450% 05/01/36 03/29/2023 ..... MIZUHO SECURITIES ....eeeeeee e e e eeete e e e e e e e e e e s e e e e e e e e e e s e e e eennan e e e eennnnnnaeens eeeennnnseeernnnnnseeeennnnnaenees Joernnnaanreennnniannees 1,000,000 |+evvennneieeennnnns 1,000,000 |...
69145C-AA-2 ......... OXFORD FINANCE FUNDING TRUST O Series 144A  6.716% 02/15/31 ....ovviiiirnnniiiiiiiiininiiiiinns | eeeeeeeiieeens |l 01/27/2023 ..... BARCLAYS CAPITAL INC ... ..10,000,000 |. ..10,000,000 |...
T2U4TK-A-T ......... PILGRIMS PRIDE CORP  4.250% 04/15/31 ..eereeieieeeeieeeeeeeene e e eeenne e eeeennne e eeennne e eeens | oevvvnnniinnnns Jonnid 02/17/2023 ..... Tax Free Exchange 4,957,504 |. 5,000,000 |...
758750-AE-3 ......... REGAL-BELOIT CORPORATION Series 144A  6.300% 02/15/30 ......ccvvunvvirirnnnnniiiiiiniiiineiiinnines | eeeeeennieeens foannd 01/09/2023 ..... J.P. MORGAN SECURITIES INC .... 1,998,300 |. 2,000,000 |...
758750-AF-0 ......... REGAL-BELOIT CORPORATION Series 144A  6.400% 04/15/33 .....ceeermemiieeeiminiieeeeennieeeeeenens | cevvviniiinenns Jeennid 01/09/2023 ..... J.P. MORGAN SECURITIES INC .... 2,990,820 |. 3,000,000 |...
78409V-BJ-2 ......... S&P GLOBAL INC  2.700% 03/01/29 ..eevvvrniiiiiiiiniiiiiiiies i ecceriseesrrnii e esernnie s sesnnnnines | aeeeeennnineees fonnid 03/01/2023 ..... Tax Free Exchange .... .. 14,852,114 |. .. 15,000,000 |...
89788M-AM-4 ......... TRUIST FINANCIAL CORP  5.122% 01/26/34 ..o eeennee e eeennnneeees | eevvviniiinnnns foennid 01/23/2023 ..... Suntrust Banks Inc ... 3,000,000 |. 3,000,000 |...
911312-BZ-8 UNITED PARCEL SERVICE INC ~ 4.875% 03/03/33 ... 02/23/2023 BARCLAYS CAPITAL INC 4,998,400 |. 5,000,000 |...
349553-A@-6 . ..|FORTIS INC  6.600% 09/01/37 ..eeveeeeeennnnnns 02/03/2023 STONECASTLE SECURITIES LLC . 3,758,510 3,500,000
055451-BA-5 . ..|BHP BILLITON FINANCE USA LTD ~ 4.900% 02/28/33 .. C.. 02/23/2023 BARCLAYS CAPITAL INC ... 4,990,200 5,000,000
06762H-AA-5 .........|BABSON CLO LTD BABSN_23-1A Series 144A  0.000% 04/20/36 ... c.. 02/01/2023 MORGAN STANLEY ... 7,000,000 7,000,000
08186K-AA-2 . ..|BENEFIT STREET PARTNERS CLO LT Series 144A  0.000% 04/25/36 . C.. 01/13/2023 BANC OF AMERICA SECURITIES LLC 5,000,000 5,000,000
67571L-AA-9 . .| OCTAGON 67 0CT67_23-1A Series 144A  0.000% 04/25/36 ... C.. 02/15/2023 MORGAN STANLEY ..... 9,000,000 9,000,000
67571L-AE-1 OCTAGON 67 0CT67_23-1A Series 144A  0.000% 04/25/36 ... C.. 02/15/2023 ..... T P AP PPN 5,000,000 fo.oiiiiiiinnniiiiinnns 5,000,000 |... .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 132,401,119 132,650,000 552,786 XXX
2509999997. Total - Bonds - Part 3 132,401,119 132,650,000 552,786 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 132,401,119 132,650,000 552,786 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 132,401,119 XXX 552,786 XXX
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..70914P-ME-Q | PENNSYLVANIA ST 4.650% 02/15/26 ...........o. [.onnns . 02/15/2023 . | Call 100.0000 ... fooeeciiiiiiiiiiii oo 190,000 |.......... 190,000 |.......... 186,820 |........... 189,261 |..ovvvveeennns [ PP {7 [ PP {72 [ PP 189,328 [..oooeennnnn 0 foennnnees 677 |ooeeennnns 677 |............. 4,418 |. 02/15/2026 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 190,000 190,000 186,820 189,261 0 62 0 62 0 189,323 0 677 677 4,418 XXX XXX
NEW YORK N'Y CITY TRANSITIONAL NEW YORK CITY | |
..64971W-F5-4 | TRANSITIONAL FIN 2.310% 02/01/23 ............ [....... . 02/01/2023 . |Maturity ..oooooovviiiiiins Jovveeiiiiiieeeieeens e, 4,800,000 |........ 4,800,000 |........ 4,800,000 |........ 4,800,000 |...ooeerennnn. 0 Joeeeeeeeieens [ 0 Joeeeeeeieenn [ 0 fooeeennn 4,800,000 |....oeeveennns [ 0 Joeeeeeeeeeenn [ 55,440 |. 02/01/2023 . |[1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,800,000 4,800,000 4,800,000 4,800,000 0 0 0 0 0 4,800,000 0 0 0 55,440 XXX XXX
..025816-BS-7 | AMERICAN EXPRESS COMPANY  3.400% 02/27/23 .. |....... . 01/27/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin o 5,000,000 |........ 5,000,000 |........ 4,995,450 |........ 4,999,847 |............... 0 e T [V TR T 0 fnns 4,999,918 |...evvviinnnns [V -7 R 82 [iiiinns 70,833 |. 02/27/2023 . |1.F FE ....
..037833-BU-3 |APPLE INC ~ 2.850% 02/23/23 .......ccovvvvvienees [ereenn . 02/23/2023 . |Various .......cceeeennnnn foorereniiniinnninnns foeens 8,800,000 |........ 8,800,000 |........ 8,826,734 |........ 8,799,860 |......ceeennns [ R 140 |l [V R 140 |l [V R 8,800,000 |......ceeennns (VR [V R [V 125,400 |. 02/23/2023 . |1.B FE ....
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
..088779-AB-0 |3.237% 07/30/50 ...ccooveveeeiiiiiiiiiiiiies [ . 0173072023 . |Paydoun ......coooveiiiiiins foveiiiiii e 18,750 |............ 18,750 |oeevvveennns 18,927 |............ 18,865 [...evvvvvnnnee [V R [R5 [V R R [ R 18,750 [vevvvvvvnnnnns (VR [V R [V 152 |. 07/30/2050 . |2.C FE ....
AVIS BUDGET RENTAL CAR FUNDING Series 144A
..05377R-CV-4 |3.330% 03/20/24 ......evvvnnnininiin [ e . 03/20/2023 . | Paydoun ... . 03/20/2024 . (1.E FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05606X-AA-2 |2.880% 05/02/30 ......cevvvvviiiiiiiiiiiiiiiiiiiiins [ . 03/02/2023 . | Paydown . 05/02/2030 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST BXG SERIES 144A
..05608T-AA-9 | 1.550% 02/28/36 ......ccoovvvviieeiiiiieiiines [ . 03/28/2023 . | Paydoun ... . 02/28/2036 . [1.A FE ....

BXG RECEIVABLES NOTE
..05608T-AB~7 |2.490% 02/28/36 ....cevvvveeeeaiiiieeeeeiiiieees | eeeens . 03/28/2023 . |Paydown
BEACON CONTAINER FINANCE LLC | Series 144A
..07359B-AA-5 | 2.250% 10/22/46 ..
..110122-CY-2 | BRISTOL-MYERS SQUIBB CO  2.750% 02/15/23 ...
BXG RECEIVABLES NOTE TRUST BXG Series 144A

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

. 10/22/2046 . |1.F FE ...
. 02/15/2023 . |1.F FE ...

. 03/20/2023 . |Paydoun ... R 315,562

. 315,442 |....
. 02/15/2023 . (Maturity . .5,000,000

. 4,999,377 |....

. 12434K-AA-4 14.120% 09/28/37 .oooviiiiiiieeiiiiiiiieeciiiees [ eeeees . 03/28/2023 . [Paydoun .....oovviiiiiiiis [eeneniiiiienein [ 210,91 |...........210,961 |...........210,915 |........... 210,809 |...vveeennn. 0 foreiianns 152 | 0 foreeeans 152 | 0 foeeeenns PATURCCH I RO (U IO 0 forreeiiiinnns [V O (8,109) |. 09/28/2037 . |1.A FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A

.. 12434K-AB-2 |4.610% 09/28/37 ...oeeveuviriiianiiiiiiieeiiiins | eeeees . 03/28/2023 . [Paydown .....couvviiiiiniis foeneeniiiiiieein e, 79,109 f........... 79,109 |............ 79,090 |.....cenn. 79,092 |.ciiiiennn. 0 foreeeeiinnns LA PR 0 foreeeeiiinnns LA R 0 foreeeans 79,109 | (U IO [V [V IO 582 |. 09/28/2037 .|1.G FE ....
CCG RECEIVABLES TRUST CCG_19-2 Series 144A

.. 12510F-AC-8 |2.550% 03/15/27 ..cevvvviieeiiiiiiiiiiiciiiiiaens | eeeeees . 03/14/2023 . [Paydown .....oouvviiiieiiis [eeeeniiiiieneiin [ 491,782 | 491,782 | 491,759 |........... 491,767 |cevvvinennn 0 foreeeeiinnns 15 [ 0 foreeeeiiinnns 15 [ 0 foeeeenns 491,782 |.vveieennns (U IO [V [ PP 2,810 | 03/15/2027 . |1.A FE ...
CCG RECEIVABLES TRUST CCG_22-1 Series 144A

L A25110-AB-1 |3.910% 07/16/29 ..ooeeieiiiiiieeiiiiiiecciins | eeeeens . 03/14/2023 . [Paydown .....oouvvieiiieiis foeneiiiiiieneein [ 508,402 |........... 598,402 |.......... 508,393 ... 508,395 |....cvvieennnn 0 foreeeieiinnns - IO [V T - IO 0 foeeeenns 508,402 [..eeieiiinnnes (U IO 0 forreeiiiinnns [ PP 4,032 |. 07/16/2029 . [1.A FE ....
CLI FUNDING LLC CLIF_20-1A Series 144A

.. 12563L-AN-7 12.080% 09/18/45 ...ooeeuiiiiiiiiiiiiiiiieeiiiiins | eeeeees . 03/18/2023 . [Paydown ....ooouvvieiiiiiiis [eeeeniiiiieneiin [ 247,500 |.ooeieens 247,500 [ooeeennnns 247,386 |........... 247,408 |...ooeeennnns 0 foreeeeiinnns R | 0 foreeeeiiinnns R | 0 foeeeenns 247,500 [.evvieieennns (U IO [V [V PO 858 |. 09/18/2045 . |1.F FE ....
CLI FUNDING VI LLC CLIF_20-3A  2.070%

. 12563L-AS-6 | 10/18/45 oo [ s . 03/18/2023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneeis [ 283,338 [oeeeennn. 283,333 |oeiieenn 283,275 |...oeeenn. 283,287 [ovvveieiinnns 0 foreeeeiinnns 48 | 0 forreeeiinnns 48 | 0 foeeeenns 283,333 [oerieiiiiins (U IO 0 forreeiiiinnns [ PP 1,006 |. 10/18/2045 . [1.F FE ....
CNH EQUIPMENT TRUST CNH_19-A  3.340%

< 12596J-AE-3 | 07/15/26 oo [ e . 02/15/2023 . [Paydown .....oouviiiiieiiis foeneiiiiiiiieein [ 5,000,000 |........ 5,000,000 |........ 4,998,973 |........ 4,999,667 |............... 0 foreiianns 333 [oveeieeiiis 0 foreiians 333 [oveeiaeiins 0 foueeees 5,000,000 |...ovvveeennnn (U IO [V [V O 27,833 |. 07/15/2026 . [1.A FE ....
CSLB HOLDINGS INC CSLB HOLDINGS INC ~ 3.200%

L 12656%-AG-7 | 03/26/23 ..vviiiiiiiiiiiie e [ . 03/26/2023 . [Maturity .....oooooviiiies foneinniiiiiniins [ 4,000,000 |........ 4,000,000 |........ 4,105,880 |........4,004,857 [.......cccennnQ |oeeinns (4,857) fenveeeiiinnn O Joeiins (4,857) [0 s 4,000,000 |.. . 03/26/2023 . |1.G ........

..141781-BG-8 | CARGILL INC Series 144A  3.250% 03/01/23 ... |....... . 03/01/2023 . [Maturity ....cooooeviiiis Joneiiiis s 3,000,000 |........ 3,000,000 |........ 2,996,280 |........2,999,867 |.......cccceenn0 [ 183 |0 183 |0 3,000,000 .. . 03/01/2023 . |1.F FE ...
CHESAPEAKE FUNDING 11 LLC CFII Series 144A

..165183-Bli-3 |3.810% 01/15/31 ...ooeiiiiiiiiiiiies | e . 01/15/2023 . [Paydown .....ccceeiiiiiiiis foeeeeiiiies [ 2,206,210 |........ 2,206,210 |........ 2,205,673 |........ 2,205,736 |...cuveennnnn. 0 fooeeiennns L7 3 R 0 foeeeennns 474 ool [V O 2,206,210 . 01/15/2031 . |1.F FE ...
CHESAPEAKE FUNDING 11 LLC CFII Series 144A

..165183-BX-1 14.210% 01/15/31 ..oooriiiiiiiiiiiis | e . 03/15/2023 . Paydown ......ccceiiiiiiiis feeneiiiis [ 4,000,000 |........ 4,000,000 |........ 3,999,882 |........ 3,999,532 [ceeeieunninns 0 fooeeiennns 468 | 0 [ 468 | [V O 4,000,000 |...ovveeennnnee [ IR [V R, 0 foeeeennns 30,481 |. 01/15/2031 . (2.B FE ....
CHESAPEAKE FUNDING 11 LLC CFII Series 144A

..165183-CB-8 |3.340% 04/15/31 ..ocevviiiiiiiiiiiiee e . 01/15/2023 . [Paydown .....occuviiiiiiiis foneiiiiis [ 2,567,185 |........ 2,567,185 |........ 2,556,560 |........ 2,556,674 |............... 0 fooeeiennns -7 S 0 foeeeennns -7 SR [V O 2,557,185 |....oeeeeennn. [ IR 0 foreeieennis [ R 7,117 |. 04/15/2031 . |1.F FE ....
CHESAPEAKE FUNDING 11 LLC CFII Series 144A

..165183-CC-6 |3.780% 04/15/31 ..oooeieniiiiiiiiiiieeceies e . 03/15/2023 . Paydown ......ccceieiiiiiis feeneiiiies [ 3,000,000 |........ 3,000,000 |........ 2,999,040 |........ 2,999,665 |............... 0 fooeeiennns 3365 [ 0 foeeeennns 3365 [ [V O 3,000,000 |...ovverennnnee [ IR 0 foreeieennis 0 foeeeennns 20,532 . 04/15/2031 .|2.B FE ...
DB MASTER FINANCE LLC DNKN_21- Series 144A

..233046-A0-4 |2.493% 11/20/51 .ooeeriiiiiiiiiiieceiieee e . 02/22/2023 . [Paydown .....cccevviiiiiiiis feeieeeis e 30,000 |............ 30,000 |.....oeeeens 30,000 |............ 30,000 [ooeeeeennnnenns 0 foreeiiinnies [ IR 0 forreeiiinnies [V IR 0 foeeeennes 30,000 |..coeeniiinenns (O IR [V O, 0 foeeeiiies 187 |. 11/20/2051 . |2.B FE ....
DELL INTERNATIONAL LLC/EMC COR  4.900%

.24708T-AE-6 | 10/01/26 ..eoveeneiiiiieeeiieeeeieeceeen [ e . 03/27/2023 . [ GOLDMAN SACHS & C0 ...ooe |eeeeeeiiiiiieeais feeees 4,962,700 |........ 5,000,000 |........ 4,990,589 |........ 4,993,340 |....ooeennnnnns 0 fooeeiennns 396 [oveeieeenns 0 foeeeennns 396 [oveereeenns 0 foneees 4,993,736 |..cuvieennn. 0 [...... (31,036) |....... (31,036) |........... 121,139 |. 10/01/2026 . 2.B FE ....
DOMINOS PIZZA MASTER ISSUER LL Series 144A

..25755T-AJ-9 14.116% 07/25/48 woooeeeennieeeeeeeiiiieeeeeiies | e . 01/25/2023 . [Paydoun ... ... 10,000 ...10,000 ...10,000 |............10,000 |.... ..10,000 |.. .0 ... ...0 ...103 |. 07/25/2048 . |2.A FE ....
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DOMINOS PIZZA MASTER ISSUER LL Series 144A
.. 25755T-AN-0 |2.662% 04/25/51 ..cceeeeeeeieieeeiiieeeee [ . 01/25/2023 . |Paydoun ........oooeviiiiins Joeniiiiininies e 25,000 [oevreennnns 25,000 [oennnnnne 25,000 |...ceeennnns 25,000 |oeeeieieennns [V FUSURRRRR (VO 0 | (VN [ SRR 25,000 |ooveiininnnnns (VO 0 | [V 166 |. 04/25/2051 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26200X-AA-9 |3.786% 07/20/50 .......evvvrrrrrrrnnrnnnrininniniins [ eeeeen . 01/20/2023 . | Paydoun ... . 07/20/2050 . (2.C FE ....
DRIVEN BRANDS FUNDIN
.. 26200X-AC-5 |3.237% 01/20/51 ..ooovveeeieiiiiiee [ . 01/20/2023 . | Paydown . 01/20/2051 . [2.C FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26209X-AF-8 |7.393% 10/20/52 ....ceeeeeeeeieiieeieeee [ . 01/20/2023 . |Paydown ..........ooeeveeees |oeeeeinennnnnnnnnnns Jeeeeeee 10,000 ..l 10,000 ...l 10,000 ..l 10,0000 founiiiiiiiiin O i (VO [V ST (VN [ SRR JLUNVVVR (VO 0 | [V 185 . 10/20/2052 . |2.C FE ....
..20275Y-AB-8 | ENERSYS SERIES 144A  5.000% 04/30/23 ........ [....... . 03/13/2023 . | Call 100.0000 ..... [-eeeeeeeieeiiiieeens |..... 2,000,000 |........2,000,000 |........2,020,000 |........1,991,880 |..........8,413 [........... () 1 [V R 8,120 [oevvrrennnnnen [V R 2,000,000 |..oceeereeennns (VR [V R (VR 36,944 . 04/30/2023 . |3.C FE ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920% Redempt ion 100.0000
..34107@-AA-7 | 08/15/38 ... O [ . 02/15/2023 . | .. . 08/15/2038 . (2.B PL ....
GBX LEASING GBXL_22-1 Series 144A  2.870%
..361528-AA-0 | 02/20/52 .cooeeiiiiiiiiiiieieeeee [ . 03/20/2023 . |Paydoun .......cooeeevviinns |oveniiiiiiiinnnnnns foeenn 84737 ol 84,737 |l 84,696 ...l 84,702 o, [V 36 [oeeeeninnnnnns [V 36 [oeeneininnnns [ R 84,737 |oooerieiinnns (VR [V R [V 409 |. 02/20/2052 . [1.F FE ....
HIN TIMESHARE TRUST HINTT_20-A Series 144A
. 40430H-AA-7 1 1.390% 10/09/39 ..ooooreeiiiiiiiiiiiiii [ . 03/09/2023 . | Paydoun ... 190,344 190,315 |.... . 10/09/2039 . [1.A FE ....
HIN TIMESHARE TRUST R
.. 40430H-AB-5 2.230% 10/09/39 ....cooiiiiiiiiiiiiiiiiiii [ . 03/09/2023 . |Paydoun .......oooeeeiiiiins feeeiiiiininis e, 12,79 |........... 12,79% |.......... 12,767 |..ceeeeeen 2,775 |oeeiiiiiinns [V 7 [V 2 o [V R 12,79 |ooooeeeenneens (VR [V R [V 376 |. 10/09/2039 . 1.F FE ....
J.P. MORGAN SECURITIES
..410345-AJ-1 |HANESBRANDS INC ~ 4.625% 05/15/24 ............. [....... . 02/08/2023 . | INC J PO N 1,996,000 |........ 2,000,000 |........ 2,000,000 |........1,940,660 |......... 59,340 [..coooiiiiinnna0 o0 59,340 [0 [, 2,000,000 |.. . 05/15/2024 . [3.C FE ....
HILTON GRAND VACATIONS TRUST H Series
..43283G-AA-0 |4.300% 01/25/37 .cooeeeeieieiiiiiiiiii [ . 03/25/2023 . |Paydoun .......ooooeeiiiiins feneiiiiini e 284,471 |oeeees 284,471 |........... 284,420 |........... 284,423 |ooooviiiienns [V 49 [ [V 49 [ [V R 284,471 | (VR [V R [V 2,011 |. 01/25/2087 . [1.A FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
..43283G-AB-8 |4.740% 01/25/37 .ooovvveeieiiiiieii [ . 03/25/2023 . |Paydoun .......ooooeiiiiiins feeeniiniii e, 177,7% |........... 177,7% |.......... 177,754 |.......... 77,757 |eveeviiiiennns [V K0 IO [V K IO [V R 177,795 oot 0 [ [V R [V 1,385 |. 01/25/2037 . [1.F FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
..43284B-AA-0 | 3.540% 02/25/32 ....evvvvrinrnnnnnninnnininnnnnnnnnns [ . 03/25/2023 . |Paydoun .......oooevviiinins fovennnnnninnnnnnnns foee 124762 [l 124,762 i 124,759 (i 124,757 [0 L [V L 0 . 02/25/2032 . (1.A FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
..43284B-AB-8 |3.700% 02/25/32 ...ceevveiiiiiiiiiiiiiiiieiieeeeeees [ . 03/25/2023 . |Paydoun .......oooeeeeeeiins |eveninnnnnnnnnnnnns Je 149,716 [l 149,715 |l 150,972 .l 150,404 [0 [(C2:12) ) [V R [(C2:12) ) 0 . 02/25/2032 . (1.F FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43284B-AC-6 |4.000% 02/25/32 ..ccoeoveiiiiiiiiiiiiiieiiieieeeeees [ . 03/25/2023 . | Paydoun ... ... (2,874) . 0 . 02/25/2032 . (2.B FE ....
.. 43284H-AA-7 |HGVT_19-AA Series 144A  2.340% 07/25/33 .... |....... . 03/25/2023 . | Paydoun ... ... (1,049) |. 0 . 07/25/2033 . [1.A FE ....
..43284H-AB-5 |HGVT_19-AA Series 144A  2.540% 07/25/33 .... |....... . 03/25/2023 . | Paydoun ... 0 . 07/25/2083 . [1.F FE ....
..43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/26/33 .... |....... . 03/25/2023 . | Paydoun ... .0 . . 07/25/2033 . 2.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43285H-AA-6 | 2.740% 02/25/39 ... [ . 03/25/2023 . | Paydown 0 . 02/25/2039 . (1.A FE ....
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AE-3 |4.136% 02/26/52 ....cceeeeeeeiiiieiieiieeeee [ . 02/25/2023 . |Paydoun ........oooeiiiiiins Joeeiiiiiniii e 15,000 |.......eee. 15,000 |...ooeeeeens 15,000 |............ 15,000 fo.eevevvnnnnnes [V FUSURRRRR (VO 0 | (VN [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | [V 155 |. 02/26/2052 . |2.B FE ....
..49327M-2U-7 |KEY BANK USA NA  3.375% 08/07/23 ............. [.eenen . 03/07/2023 . |Maturity ....ooeveeennnnnnn Jooveiiniiiiins s 3,000,000 |........ 3,000,000 |........ 2,999,460 |........ 2,999,979 ...l [V 21 [ [V 21 [ [V R 3,000,000 |...coeereennns (VR [V R (VR 50,625 |. 03/07/2023 . |1.G FE ....
MVW QWNER TRUST MVWOT_17-1A Series 144A
..553896-AA-9 |2.420% 12/20/34 .....eevnniniin [ . 03/20/2023 . |Paydoun .......cooeeeiiiiins foneiiiininis e, 23,853 |l 23,853 |oeeeeeennns 24,368 |............ 24,187 |l [V R (334) |eeveeiiinenns [V R (334) |veveeiiiieens [ R 23,853 [ooiiiiiiinns (VR [V R [0 94 |. 12/20/2034 . (1.A FE ....
MVW QWNER TRUST MVWOT_17-1A Series 144A
..553896-AB-7 |2.750% 12/20/34 ....ccoeeiiiiiiiiiiiiiiii [ . 03/20/2023 . |Paydoun .......cooeeeiiiiins foneiiiiiiiis e, 94,347 ... 94,347 |oveviviannn 95,349 [............ 94,963 [..oovvvennnnnee [V R (AT [V R (AT [ R 94,347 [ooveiiiiienns (VR [V R [V 422 |. 12/20/2034 . |1.F FE ....
MVW QWNER TRUST MVWOT_19-1A Series 144A
..55389P-AB-5 |3.000% 11/20/36 ......evvvvvvervmvmrennnnnnnnnninnns [eeeeen . 03/20/2023 . |Paydoun .......ooooeeiiiiins foeeiiiiineiins e, 184,777 .. 184,777 ...l 134,741 |........... 134,753 |l [V L [V 24 o [V R 184,777 v (VR [V R [V 654 |. 11/20/2036 . [1.F FE ....
MVW QWNER TRUST MVWOT_19-1A Series 144A

..55380P-AC-3 |3.330% 11/20/36 ..oeeoenvriiiieieiiiiieeeeiiiees | . 03/20/2023 . |Paydoun ... ... 67,389 ...67,389 ...67,380 |............67,382 |.... ..67,389 |.. . 11/20/2036 . |2.B FE ....
MV ONER TRUST MVHOT_21-1WA Series 144A

..50389T-AB-7 | 1.440% 01/22/41 ..ooooeniiiiiiiiiiiieeies e . 03/20/2023 . Paydown ......ccviiiiiiiiis [ [ 262,849 |........... 262,849 |........... 262,792 |........... 262,803 [ouveeeeeennnnns 0 forereiennies 46 | 0 foreeiennies 46 | 0 foeeeennns 262,849 . 01/22/2041 . |1.F FE ....
MV ONER TRUST MVHOT_21-1WA Series 144A

..55389T-AC-5 | 1.940% 01/22/41 ..ooooeiiiiiiiiiiieiees e . 03/20/2023 . |Paydoun ... .. 262,849 262,849 262,822 |...........262,828 |.... .262,849 |.. . 01/22/2041 . |2.B FE ....

MV ONER TRUST MV
..554000-AA-9 12.220% 10/20/38 ..oeeeoeviieeeeeiiiiieeeeeeiiees | e . 03/20/2023 . [Paydown ......ccvveeeeeiien | e, 457,541 |........... 457,541 |........... 462,043 |........... 460,741

........... 457,541 . 10/20/2038 . [1.A FE ....
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MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AB-7 [2.440% 10/20/38 ....evvvniiiiiiiniiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydomn .....euevviiiiinnnns Joenniininiiiiiiinees feeeneeeens 56,299 |.ooeennn 56,299 |............ 56,201 |....covenens 56,293 [...ooeiiinnnnns [ PO A P [ PO A P (U P 56,299 [....ccovnnnnnns (1 P [ PO [V 222 . 10/20/2038 . [1.F FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AA-7 [ 1.740% 10/20/37 ..evvvviiiiiiiiiiiiiniiniiecciii | s . 03/20/2023 . | Paydown ... . 10/20/2037 . |1.A FE ....
MVW OWNER TRUST MV
..55400E-AB-5 [2.730% 10/20/37 .evvvvniiiiiiniiiiiiiiniiinnieiinn | s . 03/20/2023 . | Paydoun . 10/20/2037 . |1.F FE ....
MVW OWNER TRUST MVWOT_21-2A Series 144A
..55400K-AB-1 [ 1.830% 05/20/39 ....evvvviviiiriniiiiiiiiiiiineeees | s . 03/20/2023 . |Paydonn .....eeunveriiinnnnn foevenninineiiiiins foinns 774,899 |........... 774,89 |.......... 774,763 |.oooveennn TT4,776 |oveeeeeaene [ P 128 | [V P 128 | (U R 774,899 |.oovvvennnnns (1 P [ PO [V FO 2,420 |. 05/20/2039 . |1.F FE ....
MVW OWNER TRUST MVWOT_21-2A Series 144A
..55400K-AC-9 [2.230% 05/20/39 ......cevvnniiiiiiiiiiiniieiiiiines | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 182,329 |oeeennnnns 182,329 |...ooeeeees 179,530 |.oevvvennns 179,756 [oeeivvinnnnns (U 2,573 v (U 2,573 | (U 182,329 [.oooivviinnnnns (1 P [ PO [V 694 |. 05/20/2039 . |2.B FE
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AA-1 [4.150% 11721739 .oovvviiiiiiiiiiiiiiiiciiiiieeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 279,889 |........... 279,889 |........... 279,817 |oevennnnnn 279,822 [..ccvvvnnnnnnns [ PO (51 O [ PR (o1 O (U R 279,889 |...cevenrnnns (VN P [ PO [V F 1,885 | 11/21/2039 . |[1.A FE ....
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AB-9 [4.400% 11/21/39 ..ovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 279,889 |........... 279,889 |........... 279,858 |........... 279,860 |.eevvunniinnns [ PO 30 |eiiiniis [ PO 30 i (U R 279,889 |...cevenrnnns (VN P [ PO [V F 1,999 |. 11/21/2039 . |1.F FE ....
MVW OWNER TRUST MVWOT_22-2 Series 144A
..55400V-AB-7 [6.550% 10/21/41 ..ovvvvviiiiiiiiiiiiiiiiiiiiiieiiinn | s . 03/20/2023 . |Paydonn .....euueveviiiinnnn fevenniiniiniiiiins foiinns 478,685 |........... 478,685 |........... 478,630 |oeevuennnns 478,635 |.....cevvnnnnns [ O 50 |iviiiiinns [ O L1V (U 478,685 |.....eevnnnnns (1 P [ PO [V FO 4,407 |. 10/21/2041 . |1.F FE ....
MVW OWNER TRUST MVWOT_22-2 Series 144A
..55400V-AC-5 [7.620% 10/21/41 ..eeviiiiiiiiiiiiiiiiiiiececciii | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 263,277 |.eeeneneee 263,277 |........... 263,256 |........... 263,260 |........oennnn. [ R L 1A [ R L 1A (U R 263,277 |eevrrnneeens (1 P [ PO [V 2,820 |. 10/21/2041 .|2.B FE
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF
..56540#-AA-3 [ MIDSTREAM INVESTMENT  4.560% 09/30/25 ....... | ..e.... . 03/03/2023 . | TENDER ...ovvvvvvinnnninnns Joovvnneneinciinins Jovnennns 872,421 |........... 899,403 |........... 899,403 |........... 847,327 |......... 52,075 |......... 26,982 |.....ovvnnnnnns (U . 79,057 |oeeeniiiiinns (U R 899,403 |.........eennn. 0 |oeeens (26,982) |....... (26,982) |.eevvvnnnnnnnne 134 |. 09/30/2025 . |3.A PL
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF Redenption 100.0000
..56540#-AA-3 [ MIDSTREAM INVESTMENT ~ 4.560% 09/30/25 ....... | ..e.... L 01/05/2023 . | eeveneeeiiiieeeeeieiieeees i e 185,716 |.......... 185,716 |[.......... 185,716 |..eeennnnn. 174,963 |........ 10,753 |oveeniieiinnnnn (1 P (U . 10,753 [ooeeiiiiinnnnns (U 185,716 [.oeeveennnnnns (VN P [ PO [V F 4,234 |. 09/30/2025 . [3.A PL
NP SPE |1 LLC NPRL_17-1A Series 144A  3.372%
..62046A-AC-8 [10/21/47 .evvviiiiiiiiiiiiiiiicineeiciineeeien | s . 03/20/2023 . | Paydown ... ... 64,592 ...64,592 ...64,591 ...64,59 |.... ..64,592 |.. . 10/21/2047 . |1.G FE .
NATIONAL FU
..636180-BL-4 [CO  3.750% 03/01/23 ..oeevvvnniiiiinniieiiiinnnn | s . 03/01/2023 . |Maturity ....oooovvvenines Joovvvniniiiiiiiins e 2,800,000 |........ 2,800,000 |........ 2,751,231 |........ 2,797,998 |....covvnnnnnns (U 2,002 |.oeeiiiinnns (U 2,002 |.oeeiiiinnns (U . 2,800,000 [oeuiieiennnnn (VN P [ PO [V P 52,500 |. 03/01/2023 . |2.C FE
NATIONAL RURAL UTILITIES COOP NATIONAL RURAL
..637432-NJ-0 [UTILITIES COOP  2.700% 02/15/23 ...cevvvvneees | uunnnns . 02/15/2023 . |Maturity ...oooovvvneiinns Joovvnniiniiiiiii e 2,500,000 |........ 2,500,000 |........ 2,493,175 |........ 2,499,871 |..oovviinnnnnns [ P LIV O (U P KU O (U . 2,500,000 |....ounnennns (VN P [ PO [V P 33,750 |. 02/15/2023 . |1.E FE .
ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504L-AA-9 [2.610% 03/08/29 ......evviviininniiiiiiniiiniieiinn | s . 03/08/2023 . |Paydonn .....eeuuvvriiiinnnn fevenniininiiinins e 185,720 |........... 185,720 [o.eennn.n. 181,179 |oveennnnns 183,907 [oeiriiinnnnns (U 1,814 [ooiiinnnns (U 1,814 [ooiinnnnns (U 185,720 |ovvenniiinnnnn (VN P [ PO [V 810 |. 03/08/2029 . |1.F FE .
ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504L-AB-7 [2.910% 03/08/29 ....eevvvvvviiririiiiiiiiiiinieeees | s . 03/08/2023 . |Paydonn .....evunivriiiinnnn fevennininniiiiins e 100,688 |.......... 100,688 |............ 99,9% |........... 100,304 [oeeiiivinnnnns [ P 385 | (U P 385 | (U 100,688 [.....ccevvnnnns (VN P [ PO [V 489 |. 03/08/2029 . |2.B FE
ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504U-AB-7 [3.360% 04/09/38 ....evvvnviiiiiniiiieiiiniinieeees | s . 03/09/2023 . |Paydonn ....cevunvvriiinnnn fevenniniiiiiininns Joninns 126,318 |........... 126,318 |oeeeennnnns 126,301 |oveennnnns 126,306 [ceniivinnnnns [ R 1 PO [ R 12 | (U 126,318 |ovvenniiiinnnnn (VN P [ PO [V 661 |. 04/09/2038 . |1.F FE .
OXFORD FINANCE FUNDING TRUST O Series 144A
..69145A-AB-4 [4.459% 02/15/27 ....cevvvvniiiiiiiiiniieiiiiiines | s . 03/15/2023 . |Paydonn .....uuevviiiinnnns Jovvniiniieiiiiiinees foeeieeeens 53,428 |o.oeennnn 53,428 |............ 53,428 |............ 53,428 |....ocevinnnnnn [ PO (VN P [ PO {1 P (U P 53,428 |...ccovvnnnnnns (VN P [ PO [V 392 . 02/15/2027 . [1.F FE .
PILGRIMS PRIDE CORP Series 144A  4.250%
L T214TK-AF-5 [ 04715731 Lo | s . 02/17/2023 . | Tax Free Exchange ....... |occcoeeererrvinnnnns |oven...4,957,504 [........5,000,000 |........4,949,700 |........ 4,956,951 |............ee [ P S (U PO S (U . 4,957,504 |.....ccevnnnnns (VN P [ PO [V P 72,014 |. 04/15/2031 . 2.C FE
PNC EQUIPMENT FINANCE LLC PNC EQUIPVENT Redempt ion 100.0000
..73019#-AC-6 |FINANCE LLC SERI  3.000% 09/13/27 .....ovvvvee | uunnnns . 03/13/2023 . | .. . 09/13/2027 . |1.D ........
PEOPLES NATURAL GAS COMPANY LL  2.900%
L 73020%-A-2 [ 12/18/22 oevveeiiiiiiiieeeeeieiieeen | s . 02/28/2023 . |Maturity ..oooovvvniiiiiins v o [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 403 |. 02/28/2023 . |1.F FE .
RELIANCE STEEL & ALUMINUM CO. RELIANCE STEE
.. 759509-AE-2 |& ALUMINUM CO  4.500% 04/15/23 .. N R . 01/15/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiins oo 5,000,000 |........ 5,000,000 |........ 5,025,150 |........5,000,131 |oeevuvrrennnn 0 Jovvenneeees (131) v 0 v (181) [l 0 s 5,000,000 |.. . 04/15/2023 . |2.B FE
S&P GLOBAL INC Series 144A  2.700° 29
L T8A00V-BB-9 [ .oeiiiiii e | s . 03/01/2023 . | Tax Free Exchange ....... |oceverriiiiinnnnns founen 14,852,114 |....... 15,000,000 |....... 14,831,030 |....... 14,848,380 [o..eiiiinnnnns (U 3,73 | (U 3,73 | (U - 14,852,114 | (VN P [ PO [V PR 405,000 |. 03/01/2029 . |1.G FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82650T-AA-5 [4.730% 06/20/40 ...ovvvviiiiiinnniiiiiiiniiiniiiiinn | s . 03/20/2023 . |Paydonn .....eeunveriiiinnnn foevenniineiniiiiins feninns 565,028 |........... 565,028 |........... 564,99 |........... 564,966 |............... [ O (S22 F [ R (S22 F (U 565,028 |....oeunnenns (VN P [ PO [V PO (8,569) |. 06/20/2040 . |1.A FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82650T-AB-3 [5.040% 06/20/40 ....evvvviviinnnniiiiiiiniiniiiiinn | s . 03/20/2023 . |Paydonn ....cevunveviiiinnnn fovenniineiniiiiins o 591,934 |........... 591,934 |....eennnn. 591,837 |........... 591,734 [ [V P 200 |ereeiriiinns (U P 200 |eeeiiiiinns (U 591,934 [...ccoevnnnnnns {1 P [ PO [V P (9,566) |. 06/20/2040 . |1.F FE .
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AB-3 [2.320% 07/20/37 ..eevvvnniiiiiinniniiiiiiiiiiniinies | nnnens . 03/20/2023 . |Paydomn ....ceeeeviiiiiinnns fovenniiniiiiiiiinns Jovinnns 265,494 |........... 265,49% |........... 265,620 |........... 265,578 |.......nnnns [U (84) [cvvvvnnnnnnnnn [U (84) |.evvvnnninnns [U N 265,494 [.......ooennns [ I A [U T [ 983 |. 07/20/2037 . |1.F FE .
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SIERRA RECEIVABLES FUNDING COM Series 144A
..82652M1-AB-6 [2.820% 05/20/36 .....evvniiiiiiiiiiiiiiiiiiinneeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 107,301 |ooeeeenns 107,301 [oeeennnns 107,280 [oveeennnn. 107,287 [oeeeiiiinnnnns [ R L L FO [ R L L3 FO (U 107,301 [oooeeiinnnnnnns (1 P [ PO [V 474 1. 05/20/2036 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652M-AC-4 [3.120% 05/20/36 ....evvvnrviiiiiniiiiiiiiiiiieeeees | s . 03/20/2023 . | Paydown ... .. 193,141 193,141 191,659 |...........192,134 |.... .193,141 . 05/20/2036 . |2.B FE
SIERRA TIMESHARE RECH
..826520-AB-7 [ 1.340% 11/20/37 eevvveniiiiiiiiiiiiiiiiniiinieiiinn | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 373,459 |.....oeenns 373,459 |o.eeennnnn. 373,375 [.ovvvennnnn 373,3% [...ccevvnnnnnnn [ R [ A [ PO [ A (U 373,459 |.oooiiinnnnnns (VN P [ PO [V 788 |. 11/20/2037 . |1.F FE .
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AC-5 [ 1.790% 11/20/37 eevvviviiiiiiiiiiiiiiieiecciii | s . 03/20/2023 . |Paydonn .....eeunveriiinnnnn foevenninineiiiiins foinns 256,753 |...eevennns 256,753 |........... 256,719 |......eeens 256,727 [.oovvvvnnnnnnns [ PO P A [ R P A (U 256,753 [..occevvnnnnnns (1 P [ PO [V 724 |. 11/20/2037 .|2.B FE
SIERRA RECEIVABLES FUNDING CO Series 144A
..82652R-AB-5 [ 1.800% 09/20/38 .......ccvvvveniiiriiiniiiiieiiiiinn | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 684,392 |........... 684,392 |........... 684,367 |........... 684,371 |ovvvenininne [ PO 21 | [ PR 21 | (U 684,392 |........eeennn. (1 P [ PO [V 1,937 |. 09/20/2038 . [1.F FE .
SIERRA RECEIVABLES FUNDING CO Series 144A
..82652R-AC-3 [ 1.950% 09/20/38 ....evvvniiiiiiniiiiiiiiiiineneees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 547,514 |........... 547,514 |........... 547,513 |.......eeet 547,513 [.ooviiiiinnnns [ PO L O [ PO L O (U 547,514 [.ooooiinnnnnnns (VN P [ PO [V F 1,679 |. 09/20/2038 . |2.B FE
SIERRA RECEIVABLES FUNDING COM SIERRA
..82653D-AA-7 |RECEIVABLES FUNDING COM  3.500% 06/20/35 ... |....... . 03/20/2023 . |Paydomn .....eueviriiiinnnns Jovvniinniniiiiiinees foeeneeeens 69,793 |...coeennn 69,793 |.....ooennnn 69,780 |oeevuunnnnns 69,785 |.....cvvnnnnnns [ PO - P [ PO L P (U P 69,793 [.....covvnnnnns (VN P [ PO [V 397 |. 06/20/2035 . |1.A FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653D-AB-5 [3.650% 06/20/35 ...eevvvniiiiiiiininiiiiineeeees | s . 03/20/2023 . |Paydomn .....eueviviiiinnnns Jovnniininiiiiiiinees foeeneeeens 75,027 foeerrennnn 75,027 |oooveinnnnns 76,013 |oeeennnnnns 75,649 |..ooiiiinnnnnns 0 s (772 P (U R ({224 (U P 75,027 |ovevennienes (1 P [ PO [V 445 . 06/20/2035 . [1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AB-3 [3.420% 01/20/36 ....evvvnvviiiiniiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 13,756 |........... 113,756 |oeeeennnnnn 13,731 | T3, 741 [ [ R 16 [ooeniiiiiinnnns [ R L7 O (U 13,756 |ovveeniieinnnnn (1 P [ PO [V 617 |. 01/20/2036 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AC-1 [3.770% 01/20/36 ...evvvvvvviniiiiiiiiiiieeeceiiinn | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 308,090 |........... 308,090 |....eevnnns 309,264 |........... 308,839 [.......euunnnns 0 s (749) |vvvvvvrinnnnns (U (749) |.oovvvnnnne (U R 308,090 |....ouunnnnnnnn (VN P [ PO [V F 1,843 |. 01/20/2036 . |2.B FE
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AA-0 [3.690% 09/20/35 ....cevvvrniiiiiiiiiinieiiiiinees | s . 03/20/2023 . |Paydomn ....ceuunviriiinnnns Jevnninineiiiines foeeeneeeens 95,524 |............ 95,524 |............ 95,500 |.....ceennnn 95,510 [ooevivennnnnnns [ O L L FO [ R L L3 FO (U P 95,524 |.oiiiiiiinnnn (VN P [ PO [V 562 |. 09/20/2035 . |1.A FE .
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AB-8 [3.870% 09/20/35 ...eevvvniiiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydomn .....eueviviiiinnnns Jovnniininiiiiiiinees foeeneeeens 63,683 |............ 63,683 |............ 63,672 |.....ceunenn 63,676 |oevvnniiienns [ PO A P [ PO A P (U P 63,683 |.eevuiniinnns (1 P [ PO [V 393 . 09/20/2035 . [1.F FE .
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AC-6 [4.170% 09/20/35 ...oevvvniiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 204,532 |........... 294,532 |...oen.... 300,807 |..eevnnnnnn 298,671 |.evveninnnne [V R (4,130) |.oeeeeeeees (U A (4,139) |eeveeinine (U 204,532 |oeiiiiiinnnn (1 P [ PO [V 1,957 |. 09/20/2035 . |2.B FE
SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AA-9 [5.830% 07/20/39 ..cevvvnniiiiiiiniiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 621,070 |.......... 621,070 |........... 620,900 |eeeuennnns 620,902 |.......euunnnns [ P 168 [oeeiiiiinnnns (U P 168 [oeiiiiiinnnns (U 621,070 |oeeniiirinnnnn (VN P [ PO [V F 6,001 |. 07/20/2039 . [1.A FE .
SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AB-7 [6.320% 07/20/39 ..cevvvnniiiiiiiiiiniieiiiiiineeeees | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 621,070 |.......... 621,070 |......eeens 620,946 |........... 620,947 |....covvvnnnnns [V P 128 | (U P 128 | (U 621,070 |oeeiviiinnnnn (VN P [ PO [V F 6,505 |. 07/20/2039 . |1.F FE .
SONIC CAPITAL LLC SONIC_20-1A Series 144A
..83546D-AJ-7 [4.336% 01/20/50 ..cevvvvniiiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydomn ....cevunviriiiinnnn Jevvnninnieeiiiins e 5,000 [oooiiiirnnnns 5,000 |.eeeeennnnns 5,000 |oeevennnnnns 5,000 |iieiiiinnnns [ PO (1 P [ PO {1 P [V PR 5,000 |ouenririinnnnn (VN P [ PO [V 36 |. 01/20/2050 . |2.B FE
SONIC CAPITAL LLC SONIC_21-1A Series 144A
..83546D-A0-1 [2.636% 08/20/51 ..evvvvviviiiiiiiiiiiiiiieieiiinn | s . 03/20/2023 . |Paydomn .....eueviriiiinnnns Jovvniinniniiiiiinees foeeneeeens 25,000 [ 25,000 |............ 25,000 |.......eeen. 25,000 |...coevnnnnnnns [ PO {1 P [ PO {1 P (U P 25,000 |eeeeniniinenns (VN P [ PO [V 110 |. 08/20/2051 . [2.B FE
SOUTH JERSEY IND INC SOUTH JERSEY INDUSTRIES
..838518-C#-3 [ INC  3.470% 08/16/24 ....oevvvvvvirnnniiiiiiinnns | s . 03/23/2023 . | TENDER ....ovvvvvvvinnnnnnns Joovvvniiniiiiiiinns Jovneen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eevuuniirnnns [ PO (1 P [ PO {1 P (U . 3,000,000 [oeeuriiirennnnn (VN P [ PO [V P 62,749 |. 08/16/2024 .12.C ........
SOUTH JERSEY IND INC SOUTH JERSEY INDUSTRIES
..838518-D@-4 [ INC  3.570% 01/16/25 ...oevvviviinnnnniiiiiiinnns | nennns . 03/23/2023 . | TENDER ....ovvvvvviinnnnnes Joovvvniniieiiiin Joveeen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eeveuniinenns [ PO {1 P [ PO {1 P (U . 3,000,000 [oeeuriiieennnnn (VN P [ PO [V P 73,483 |. 01/16/2025 . |2.C ........
TIF FUNDING || LLC TIF_20-1A Series 144A
..872480-AA-6 [2.090% 08/20/45 ...oevvvnviiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 320,000 |........... 320,000 |...ceennnns 319,861 |........... 319,901 [..occevnnnnnnns [ R 9 | [ R 9 | (U R 320,000 |...cevunnnnnnns (VN P [ PO [V F 1,115 |. 08/20/2045 . [1.F FE .
TIF FUNDING || LLC TIF_21-1A Series 144A
..872480-AE-8 [ 1.650% 02/20/46 .....evvvvviiiinniiiiiiiniiiniiniinn | s . 03/20/2023 . | Paydown ... ...80,833 ...80,823 |[.... . 02/20/2046 . |1.F FE .
TACO BELL FUNDING
..87342R-AJ-3 [2.542% 08/25/51 ...ceevvvvniiiiiiiiiiniieiiiiiines | s . 02/25/2023 . |Paydonn .....oeevevviinnnns Joevvnninnneiiinninns feeeennnn 37,5000 foininniiin, 37,500 |......oennns 36,883 |............ 36,930 |...cevvnnnnnnns [ P LS(V 1 PO (U P 570 |oeeeiriiiinns (U P 37,500 |eeveneniinens (VN P [ PO [V 238 |. 08/25/2051 . |2.B FE
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AA-4 [2.050% 09/20/45 .....cevvvniiiiiiniiniiiiiiniieees | s . 03/20/2023 . | Paydown ... 262,500 262,3% |.... . 09/20/2045 . |1.F FE ....
TEXTAINER MARINE C
..88315L-AE-8 [2.730% 08/21/45 ..covvvvniiiiiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 419,170 |........... 419,170 |oooeeeenns 420,662 |........... 420,263 |......ovvnnnnne 0 fnns (1,093) |.oeeeeeeeens (U . (1,093) |evveeninnnnne (U 419,170 |evvveens (VN P [ PO [V F 1,883 |. 08/21/2045 . [1.F FE .
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AA-0 [2.110% 09/20/45 ....ovvvviiiiiiiiiiiiiiiiiiieeeees | s . 03/20/2023 . | Paydown ... .. 212,500 212,500 212,460 |...........212,470 |.... .212,500 |.. . 09/20/2045 . |1.F FE .
TRITON CONTAINER FIN
..89680H-AB-8 [3.740% 09/20/45 .....ccvvviiiiiiiniiniiiiiiiiiiins | nnnens . 03/20/2023 . |Paydomn ....ceeevviiiiiinnns fooveininiiiiiiiins Joviinnns 106,250 [........... 106,250 |........... 106,231 |...oeennnns 106,235 [..ovevennnnnnns U T I P U T I A [U N 106,250 |.oveeniiiinnnnn [ I A [U T [ 662 |. 09/20/2045 . |2.B FE ....
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
VSE VOI MORTGAGE LLC VSTNA_18- Series 144A
..918286-AA-3 [3.560% 02/20/36 ....evvvnviriirninniiiiiiiiinineees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 177,384 |........... 177,384 |oeeeennnnns 178,655 |.......... 178,140 |ovvvvvrrennnns 0 s (757) [euvnnnnnnnnnnns (U (VA7) (U 177,384 |oveeniiiinnnnn (1 P [ PO [V 1,009 |. 02/20/2036 . |1.A FE ....
WENDYS FUNDING LLC WEN_19-1A Series 144A
..95058X-AG-3 [3.783% 06/15/49 .....evvvvviiiiiiiiiiiiiiiiinineees | s . 03/15/2023 . | Paydown ... ... 10,000 ...10,000 ...10,000 |............10,000 |.... ..10,000 |.. . 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC WEN_:
..95058X-AL-2 [2.775% 06/15/51 ..evvvvniiiiiiiiiiiiiiiiiiiniiiiinn | s . 03/15/2023 . |Paydonn .....uuevviiiinnnns Jovvnnininiiiiiinens feeeieeeens 25,000 [ 25,000 |............ 25,000 |.......eeen. 25,000 |...coevnnnnnnns [ PO (VN P [ PO {1 P (U P 25,000 |oeeeeuininens (VN P [ PO [V 173 |. 06/15/2051 . |2.B FE ....
WORLD OMNI AUTO RECEIVABLES TR WORLD OMNI
..98162Y-AF-0 [AUTO RECEIVABLES TR 3.340% 06/16/25 ........ | .eenen. . 02/15/2023 . |Paydonn ...ccevvevvviiinnnn foevenniniiiiiiiins Jevnees 5,250,000 |........ 5,250,000 |........ 5,249,301 |........ 5,249,828 |............... [ P L1772 [V P L1772 (U . 5,250,000 |..eevuunninnns (1 P [ PO [ PO 29,225 |. 06/16/2025 . [1.A FE ....
..98956P-AQ-5 |ZIMMER HOLDINGS INC ~ 3.700% 03/19/23 ........ |.eeeens . 03/19/2023 . Maturity ...oceoemmeiieeee Joemmnieeeeeeies e 3,000,000 |........ 3,000,000 |........ 2,995,260 |........ 2,999,777 |oeeeeiiines 0 Joeeeeees 228 | 0 Joveeeeees 228 | (U 3,000,000 [oeeureeeeennnnn (VI PO [ PO [ PO 55,500 |. 03/19/2023 . |2.B FE ....
Redemption 100.0000
..00908P-AA-5 [AIR CANADA Series 144A  3.300% 01/15/30 .... |....... . 01/15/2023 . | .. ... 76,800 ...76,800 ...76,800 |............76,800 |.... ..76,800 |.. . 01/15/2030 . |1.F FE ....
AIR CANADA 2015-1 CLASS A PASS SERIES 144A Redempt ion 100.0000
..009090-AA-9 [3.600% 03/15/27 . 03/15/2023 . e 12,374 )L B e 12,772 oL e 72,374 |.. . 03/15/2027 . |1.F FE ....
..05578A-AA-6 |BPCE SA Series 144A  2.750% 01/11/23 .. . 01/11/2023 . | Maturity .ooooovvvvniinnnes Joovvnniiniiiiiiins e 4,000,000 |........ 4,000,000 |........ 3,965,800 |........ 3,999,797 |..cooevriinnnn0 Jovninnnnnn 208 |oveiiiiiiinnnn 0 o 208 [ 0 e 4,000,000 |. . 01/11/2023 . |1.E FE ....
BLACKBIRD CAPITAL AIRCRAFT BBI Series 14
..00228Y-AA-0 [2.487% 12/16/41 ..oovvviiiiiiiiiiiiiiiieeeee D..... . 03/15/2023 . |Paydonn .....evunvviiinnnnn fevvnninniniiiinns foninns 136,293 |ooeeennnnns 136,293 |...ooeeeens 132,642 |....ooeeens 135,001 [oveeviiiiennnn 0 o 1,202 [0 o 1,202 [0 s 136,293 . 12/16/2041 . |1.C FE ....
BNP PARIBAS SA Series 144A  3.500% 03/01/23
L 0965IM-2E-3 [ .eevvrneiiiiiiiiiee e eeeeiieeeeeenn | G . 03/01/2023 . |Maturity ....oooovvvenines Joovvinininiiiiis e 3,000,000 |........ 3,000,000 |........ 2,993,580 |........ 2,999,769 [...ooovvvennenn 0 feenennnnnnnn 231 [0 [ 231 [0 [ 3,000,000 . 03/01/2023 . [1.G FE ....
CK HUTCHISON INTERNATIONAL (17 Series 144A
.. 12563X-AB-7 [2.750% 03/29/23 ......cevvviiviiiiiiiininiiiinins |G . 03/29/2023 . |Maturity ....oooovvvieinnes Jovvvniiniiiiiiiins e 5,000,000 |........ 5,000,000 |........ 4,994,150 |........ 4,999,722 |.oovivviinnnn 0 oo 278 o0 [ 278 [0 5,000,000 . 03/29/2023 . |1.F FE ....
CAL FUNDING 1V LTD CAI_20-1A Series 144A
.. 12807C-AA-1 [2.220% 09/25/45 ......oevvvvnniiiiiiiiinieeciinnnns Cu..n. . 03/25/2023 . |Paydonn .....eeunvvviiiinnnn foevvnnineiniiiins fonins 318,750 |........... 318,750 |oeevennns 318,678 |.......... XL TV N | ) AR ) I AR | N AR | N AN B N 318,750 . 09/25/2045 . |1.F FE .
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
.. 37959P-AA-5 [2.170% 10/17/40 o |Gt . 03/17/2023 . |Paydown .......oveierinnnnn ... 136,598 |........... 136,594 |........... 136,589 |...........136,589 |.... ....136,599 |.. . 10/17/2040 . |1.F FE .
..43761A-B#-2 |HOMESERVE PLC  4.830% 12/13/25 .. Cuunnn . 01/17/2023 . | Call 101.1725 ... ... 15,175,877 |....... 15,000,000 |....... 16,425,750 |.......15,908,854 |.... .......15,895,620 |.. . 12/13/2025 . |2.B ........
..43761A-D#-0 |HOMESERVE PLC ~ 3.340% 08/20/27 ................ Cu..n. . 01/17/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ FCTV V[V V[0 0 PP 1 I AR | FORRRN | N AU | N AR | B Y 3,000,000 . 08/20/2027 .|2.B ........
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AG-3 [2.100% 09/20/45 .....evvviiiiiiiiiiiiiiiiieeeees Cu..n. . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 243,205 |........... 243,295 |oeeennnnns 243,222 |eeuunnnnn. 243,239 |oeiiiiiinnnn 0 foiiinennnnn85 [l 0 e85 [0 s 243,295 . 09/20/2045 . |1.F FE .
TEXTAINER MARINE CONTAINERS VI Series 144A
..88315L-AL-2 [1.680% 02/20/46 Cu..n. . 03/20/2023 . | Paydown ... .... 140,000 ..139,968 |.... ... 140,000 |.. . 02/20/2046 . |1.F FE ..
TEXTAINER MARINE CON
..88315L-AN-8 |2.520% 02/20/46 Cu..n. . 03/20/2023 . | Paydown ... ...28,063 |.... . 02/20/2046 . |2.B FE .
..G3198@-AF-4 |ESSENTRA PLC  3.620% 07/27/28 . |C..... . 01/05/2023 . | TENDER ... U .3,539,793 |.... . 07/27/2028 .|2.C ........
OMEGA LEASING NO 9 LTD OMEGA LEASING (NO. 9) Redenption 100.0000
..G6764#-AA-0 [LIMITED  2.400% 10/12/26 ......ccevueeeeeennnnn |Cun L 01/12/2028 . | eeveiiiiiiiieneeiiniies e s 105,263 |........... 105,263 |.oeeennnnnn 105,263 |..ceevnnnnnn 99,123 [oceeeeeenn6,140 [oeeeeennnni 0 o0 [ 6,140 [0 e 105,263 |oeveneeeennnn (VI PO [ PO [V PO 632 |. 10/12/2026 . |3.C YE
THAMES WTR UTILS THAMES WATER UTILITIES LTD
..G87818-AB-5 [3.380% 03/22/23 .....cevvveeeeeeeenieeeeeeennnees |G . 03/22/2023 . |Maturity ....ccooemeiiieeee Joemmniieeeeeenns e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuneeeennns [ PO (VI PO [ PO (VI PO (U 5,000,000 [oeeueeeeeennnnn (VI PO [ PO [ PO 84,500 |. 03/22/2023 . |2.A ........
GIP CAPRICORN FINCO PTY LTD ~ 3.110% 12/31/34
L Q3974%-AA-6 | .eeriniiiiii Cuunnn . 03/31/2028 . | TENDER ...eeeeeveinniieeee Joeemnnieeeeeennnes forneeeeens 2,557 s s e 2,557 ... 0. o0 ). ... 2,557 |.. 0 ] . 12/31/2034 . |2.B PL
..X5151*-AE-0 [Landsvirkjun LANDSVIRKJUN  4.120% 03/08/23 |C..... . 03/08/2023 . |Maturity . . 4,000,000 ..4,000, ..4,000, .....4,000,000 |.... .0 .. ...0 |]........4,000,000 |.. 0 .0 . 03/08/2023 . |2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 162,312,449 162,395,232 163,655,445 162,976,975 136,721 7,419 0 144,140 0 163,004, 129 0 (957,557) (957,557) 2,303,952 XXX XXX
2509999997. Total - Bonds - Part 4 167,302,449 167,385,232 168,642,265 167,966,236 136,721 7,481 0 144,202 0 168,083,452 0 (956,880) (956,880) 2,363,810 | XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 167,302,449 167,385,232 168,642,265 167,966,236 136,721 7,481 0 144,202 0 168,083,452 0 (956,880) (956,880) 2,363,810 | 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
..P4703#-10-1 |GENWOHTH SEGUROS DE CREDIT A LA VIVIENDA .... |D ..... | 01/09/2023 . |Genworth Holdings Inc .. | ............ 80.000 [............ 6,242 |oooiiiiiiiiiiiiiin Lo 3,000 |..ieeuunnnnns 3,000 J.iiivveiiiiiiinn orvvniniiiiiis i i [0 P FPTTTTOTr 3,000 oueeiiiiiiinins Jounnnnnns 3,242 |.......... 3,22 |oooiiviiiiiiiiiiii v e e
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 6,242 XXX 3,000 3,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 6,242 XXX 3,000 3,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
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 6,242 XXX 3,000 3,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 6,242 XXX 3,000 3,000 0 0 0 0 0 3,000 0 3,242 3,242 0 XXX XXX
6009999999 - Totals 167,308,691 XXX 168,645,265 167,969, 236 136,721 7,481 0 144,202 0 168,086,452 0 (953,638) (953,638) 2,363,810 XXX XXX




STATEMENT AS OF MARCH 31, 2023 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

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



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America .......cccoeee... Dallas, TX / Tampa, FL .o |ooes oo [ e oo v 132,542 | 101,247 | 410,780
Bank of New York Mellon ........ New York, NY .o fooen e oo e e o 1,154,164 |............ 1,104,750 |............ 1,138,171
Deutsche Bank .....cccccooecnnenne New York, NY .o foi i [ foeniiciiins s o 695,410 |.......... 1,025,462 |............. (158,798)
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 46,281 25,170 67,000
0199999. Totals - Open Depositories XXX | XXX 0 0 2,028,397 2,256,629 1,457,153
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 2,028,397 2,256,629 1,457,153
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

2,028,397

2,256,629

1,457,153

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Rate of Interest Maturity Date

Description Code Date Acquired

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

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

2509999999.

Total Bonds

09248U-71-8 .......
381410-32-3 .......
481202-73-4 .......
60934N-50-0 .
857492-55-7 .......
90262Y-80-2 .......

. | JPMORGAN US TREAS PLUS MMFINS ...

. | STATE STREET INSTITUTIONAL TRE ..

BLACKROCK LIQUIDITY: TEMPFUND |
GOLDMAN SACHS FS TREAS OBLIGI

FEDERATEDGOVT OBLIG FUNDINST .

UBS MONEY SER - UBS SELECT PRI .....

PO R 03/15/2023 ..........
U U 03/17/2023 ..........

[ 03/27/2023 ..........
03/09/2023 .
03/22/2023 .

90,452,000 |..
44,690,000 |..
49,558,000 ..
. 91,147,000 |..
K . . 87,785,000 |..
03/21/2023 .......... 000 Jeiiiiiieiiiiis e | 85,590,000 |..

. 766,182
. 646,698
.... 363, 111

8209999999.

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

449,222,000

2,464,987

8609999999 - Total Cash Equivalents

449,222,000

2,464,987
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